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ON GENERALIZED ABSOLUTE VALUE EQUATIONS

M. A. Noor!, K. I. Noor?, S. Batool®

In this paper, we consider the generalized absolute value equations. It is
shown that Laz-Milgram lemma and absolute values equations can be obtained as special
cases. We use the auxiliary principle technique to prove the existence of a solution to
the generalized absolute value equations. This technique is also used to suggest some new
iterative methods for solving the generalized absolute value equations. The convergence
analysis of the proposed methods is analyzed under some mild conditions. Ideas and
techniques of this paper may stimulate further research.

Keywords: Absolute value equations, Lax-Milgram Lemma, Auxiliary Principle, Iter-
ative method, Convergence.

1. Introduction

Recently much attention has been given to solve the systems of absolute value equa-
tions, which were introduced and studied by Mangasarian and Meyer [12]. The system of
absolute value equations are closely related to the complementarity problems, variational
inequalities and optimization problem. Various numerical methods have been developed for
solving the absolute values equations, see [5, 6, 9, 10, 11, 12, 13, 14, 19, 20, 21, 23, 24, 25,
26, 27, 28, 29, 30, 31, 32] and the references therein.

In this paper, we introduce and study the system of generalized absolute values equa-
tions. This system of generalized absolute value equations can be viewed as weak formulation
of the boundary value problems. It is shown that the system of absolute value equations
[12] and Lax-Milgram [7] can be obtained as special cases. We use the auxiliary principle
technique, which is mainly due to Lions and Stampachhia [8] and Glowinski et al [4], to
discuss the existence to a solution of the generalized absolute value equations. The auxiliary
principle technique is used to suggest some iterative methods for solving the generalized
absolute value equations.

In Section 2, we introduce the generalized absolute value equations and discuss their
applications. The auxiliary principle technique is used to discuss the existence to a solution
as well as to suggest some iterative methods for solving the general absolute value equations.
The convergence analysis of the proposed method is also considered under some mild condi-
tions. As special cases, two new iterative methods for solving the absolute values equations
are obtained.
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2. Formulations and basic facts

Let H be a Hilbert space, whose norm and inner product are denoted by | - || and
(-, ), respectively.

For a given an operator L, continuous functional f, and a constant A, we consider the
problem of finding u € H, such that

(Lu — ANul,v —u) = (f,v —u), YveH, (1)

which is called the system of generalized absolute value equations. Here |u| denotes the
component-wise absolute value of v € H. A wide class of problems arising in pure and
applied sciences can be studied via the absolute valued equations (1).

The problem (1) is equivalent to finding u € H, such that

<LU—>\|U|,’U>:<f,’U>, Vv € H. (2)

If A\ =0 and (Lu,v) = a(.,.), where a(.,.) : H x H — H, is a continuous bifunction, then
the problem (2) is equivalent to finding u € H, such that

a(u,v) = (f,v), Vv€H, (3)

which is known as the famous Lax-Milgram Lemma[7]. This result has been used to discuss
the unique existence to a solution of the boundary value problems. This result is of similar
significance in the study of function spaces and partial differential equations. For the appli-
cations and generalizations of the Lax-Milgram Lemma, see [1, 3, 7, 8, 15, 18, 22] and the
references.

We note that the problem (1) is equivalent to finding v € H such that
Lu —Alu| = f, (4)

which is known as the absolute value equations. Problem of type (1) has been discussed in
a series of papers recently, see[5, 6, 9, 10, 11, 12, 13, 19, 20, 21, 22, 23, 24, 25, 26, 27, 28,
29, 30, 31, 32].

We would like to mention that problems (1), (2) and (4) are equivalent.

If the operator L is linear, positive and symmetric, then problem (1) is equivalent to
finding a minimum of the function/[v] on H, where
Iv] = (Lv — Av|,v) — 2{f,v) Yv € H, (5)
which is a nonlinear quadratic programming problem and can be solved using the known
techniques of the nonlinear optimization.

We now show that the boundary value problems can be studied via problem (1).

Example 2.1. Consider the absolute boundary value problem of finding « such that

2
%—Alu\ = f(z), Yz € [a,b], (©)

with boundary conditions
u(a) =0, u(b) =0, (7)

where f(z) is a continuous function. This problem can be studied in the general framework
of the problem (1). To do so, let Hi[a,b] = {u € H,u(a) = 0,u(b) = 0} be a Hilbert space,
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see [4]. One can easily show that the energy functional associated with (1) is:

b 2

d2v b b
_ Tvdx+/ A|v|vdm—2/ fvdz, Yu € Hi[a,b]

b b
/ (%)24-/ A\v\vdv—?/ fvdx
a x a a

(Lv,v) + (AJv],v) — 2(f,v).

Iv]

where

b
du dv
L = ——d 8
{Lu, v) o drdz s (8)

(|u|, v) / |ulvdz,  (f,v) / fudz.

It is clear that the operator L defined by (8) is linear, symmetric and positive.

Thus the minimum of the functional I[v] defined on the Hilbert space Hg[a,b] can be char-
acterized by equation (2) or equivalently (1).This shows that the absolute boundary value
problems can be studied in the framework of (1).

and

We now recall some basic concepts and results.

Definition 2.1. An operator L : H — H is said to be;
(i).  Strongly monotone, if there exists a constant « > 0, such that

(Lu — Lv,u —v) > allu —v||?, Vu,v € H.
(ii).  Lipschitz continuous, if there exists a constant 8 > 0, such that
|ILu — Lo| < Bllu —v||, VYu,v € H.

(i1i)  monotone, if
(Lu — Lv,u —v) >0, Vu,v € H.

We remark that, if the operator L is both strongly monotone with constant a > 0
and Lipschitz continuous with constant 8 > 0, respectively, then from (i) and (ii), it follows
that o <6.

3. Main results

In this section, we use the auxiliary principle technique, the origin of which can be
traced back to Lions and Stampacchia [7]and Glowinski et al [4], as developed by Noor
[15, 16, 18]. The main of idea of this technique to consider an auxiliary problem related
to the original problem. This way, one defines a mapping connecting the solutions of both
problems. To prove the existence of solution of the original problem, it is enough to show that
this connecting mapping is a contraction mapping and consequently has a unique solution of
the original problem. Another novel feature of this approach is that this technique enables
us to suggest some iterative methods for solving the generalized absolute value equations.

Theorem 3.1. Let the operator L be strongly monotone with constant o > 0 and Lipschitz
continuous with constant B > 0, respectively. If there exists a constant p > 0 such that
2(a—A)
0<p<T, pA<], A< (9)

then problem (1) has a unique solution..
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Proof. (a). Uniqueness. Let u; # us € H be two solutions of problem (1). Then

(Lur — Mu),v—w1) = (f,v—w1), YveH. (10)
(Lug — A|ug|,v —u2) = (f,v—ug), YveH. (11)
Taking v = ug in (10) and v = uy in (11) and adding the resultant, we have
(Luy — Lug — A(Jur| — |uzal), u1 — ug) = 0. (12)
Using the strongly monotonicity of L with constant « > 0 and (12), we have
allu; —usl|?* < (Lup — Lug,uy — us)

A(lur] = |uz]), ur — uz)
M| = Jug]|[[[u1 — us|

VARVAN

Mur = uz|?,
from which, it follows that
(@ = N)Jus = us 2 <0,

which implies that uy = wus, the uniqueness.

(b). Existence. We now use the auxiliary principle technique to prove the existence of a
solution of (1). For a given u € H satisfying (1), consider the problem of finding w € H
such that,

(p(Lu — Mul),v —w) + (w —u,v —w) = p(f,v —w), YveH, (13)
which is called the auxiliary problem, where p > 0 is a constant. It is clear that (13) defines
a mapping w connecting the both problems (1) and (13). To prove the existence of a solu-
tion of (1), it is enough to show that the mapping w defined by (13) is a contraction mapping.

Let wy # wy € H (corresponding to wu; # ug) be solutions of (13). Then
(p(Luy — Aual),v —wr) + (w1 —ur,v —wi) = (f,o —w1), Yv€ H, (14)
(p(Lug — A|ug]), v — wa) + (we — ug, v —wa) = (f,v —ws), Vve H. (15)
Taking v = wq in (14) and v = wy in (15) and adding the resultant, we have
[wr —wa|® = (w1 — w2, w1 —ws)
= (ur —ug — p(Luy — Lug) + pA(lua| — |uz]), w1 — wa). (16)
From (16), we have
lwi = wa|* < Jlur = u — p(Luy — Luz) + pA(Jur] = Jua|)|[|lwy — we|
from which, it follows that

[ur — w2 — p(Lur — Luo)|| + pAll|ua| — |ua|]
l[ur — uz = p(Luy — Lua)|| + pAllur — ual|. (17)

[wr —waf <
<

Using the strongly monotonicity and Lipschitz continuity of the operator L with constants
a > 0and 8 > 0, we have

[|luy —ug — p(Lug — Lu2)||2 (uy —ug — p(Lug — Lug),u; — ug — p(Luy — Lus))
= (u; —ug,u; —u2) — 2p{Luy — Lug,u; — ug)
+p*(Luy — Lug, Luy — Lusy)

< (1-2pa+ B s — us . (18)
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Combining (17) and (19), we have

Jwr —wall < (pA+ /(1= 2pa + p2?)) lur — s
= 0|luy — uzl|, (19)

0= pA++/1—2pa+ B2p2.

From (9), it follows that 6 < 1, so the mapping w is a contraction mapping and consequently,
it has a fixed point w(u) = v € H satisfying the problem (1).

where

O

Remark 3.1. We point out that the solution of the auziliary problem (13) is equivalent to
finding the minimum of the functional I[w], where

] = 5w — ww — ) — plL— ol — 0~ u),
which is a differentiable convex functional associated with the inequality (13). This alter-
native formulation can be used to suggest iterative methods for solving the general absolute
value equations. This auziliary functional can be used to find a kind of gap function, whose
stationary points solves the problem (1), see [3].

It is clear that, if w = u, then w is a solution of (1). This observation shows that
the auxiliary principle technique can be used to suggest the following iterative method for
solving the generalized absolute value equations (1).

Algorithm 3.1. For a given initial value ug, compute the approrimate solution x,41 by the
iterative scheme

(Luy, — M| + tpg1 — Uny 0 — Upy1) = (f,0 — upg1), Vo € H.

From Algorithm 3.1, one can easily obtain the Picard type iterative method for solving
the absolute value equation (4) and appears to be a new one.

Algorithm 3.2. For a given initial value ug, compute the approrimate solution x,41 by the
iterative scheme

Unt1 = Up — p(Luy — Aun| — f), n=0,1,2,3...
We again use the auxiliary principle technique to suggest an implicit method for

solving the problem (1). For a given u € H satisfying (1), consider the problem of finding
w € H such that,

(p(Lw — Mw|),v — w) + (w — u,v —w) = p(f,v —w), VYveH, (20)

which is called the auxiliary problem. We note that the auxiliary problems (13) and (20)
are quite different.

Clearly w = u € H is a solution of (1). This observation allows us to suggest the following
iterative method for solving the problem (1).

Algorithm 3.3. For a given initial value ug, compute the approximate solution x,1 by the
iterative scheme

<pLun+1 - )\,0|Un+1| + Un+1 — Un, UV — un+1> = <,0f»?} - un+1>7vv € H7 (21)

which is an implicit method.
From this implicit method, we can obtain the following iterative method for solving (2)

Algorithm 3.4. For a given initial value ug, compute the approximate solution x, 1 by the
iterative scheme

Upt1 = Up — p(Ltpy1 — Mupy1| — f), n=0,1,2,3...
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This is a new implicit method for solving the absolute value equations (2).

To implement the implicit method, one uses the explicit method as a predictor and
implicit method as a predictor. Consequently, we obtain the two-step method for solving
the problem (1).

Algorithm 3.5. For a given initial value ug, compute the approximate solution x,1 by the
iterative schemes

<pLun_)‘p|un|+yn_“nvv_un+l> = (pf,v—yn>,Vv€H,
<pLyn_/\p|yn|+un+1_unvv_un+1> = <,0f,v—un+1>7VU€H,

which is known as two-step iterative method for solving problem (1).

Based on the above arguments, we can suggest a new two-step(predictor-corrector )
method for solving the absolute value equations (2).

Algorithm 3.6. For a given initial value ug, compute the approrimate solution x,41 by the
iterative schemes

Yn = up — p(Lun — Alug| = f)
Un+1 = Un—P(Lyn—)\|yn| _f)7 n:0a1a2

We now consider the convergence analysis of Algorithm 3.3 and this is the main
motivation of our next result.

Theorem 3.2. Let uw € H be a solution of problem (1) and let un41 be the approzimate
solution obtained from Algorithm 3.3. If L is a monotone operator, then

(1= 22p)l[uns1 — ull® < Jlun — ull* = [Juns — unll*. (22)
Proof. Let uw € H be a solution of (1). Then
(Lu — Nu|,v —u) = (f,v—u), YveEH,
which implies that
(Lv — Mu|,v —u) > (f,v—u), VYveH, (23)
since the operator L is monotone.
Taking v = up41 in (23) and v = u in (21), we have

(Lupy1 — Nul,upgr —uw) > (fyupsr —u), Yo € H, (24)
and
(pLuni1 = pAlUnt1] + Ung1 — Un, U = Uny1) = (pf, U — Unt1), Vv € H, (25)
From (24) and (25), we have
(Unt1 — Uy u—Unt1) > =Ap{[unt1] — |uf, unt1 — u). (26)

Using the relation 2ab = |la + b||* — ||a||* — ||b]|?, Va, b € H, the Cauchy-Swarchtz inequality
and from (26), we have

(1 —=2Xp)[lu — Un+1||2 < lu— unH2 — [Jun — un+1||2,

which is the required (22).
|

Theorem 3.3. Let u € H be a solution of (1) and let un4+1 be the approzimate solution
obtained from Algorithm 3.3. If L is a monotone operator and 2\p < 1, then

lim gy =@ (27)
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Proof. Let @ € H be a solution of (1). From ((22), it follows that the sequence {||a — u,|}
is noncreasing and consequently the sequence {u,} is bounded. Also, from (22), we have

oo
Z ||Un+l - Un||2 S ||7-L0 - 17’H27

n=0

which implies that
i s — | = 0. (28)

Let @ be a cluster point of {u,} and the subsequences {uy, } of the sequence {u,, } converges
to u € H. Replacing u, by u,,in (21), taking the limit as n; — co and using (28), we have

(Lt — Ma|,v —a) = (f,v—1), YveH,
which shows that & € H satisfies (1) and
lwns1 = unll? < Jlun — 2l

From the above inequality, it follows that the sequence {u,} has exactly one cluster point
w and lim,,_ oo Uy, = U. O

Conclusion

In this paper, we have considered a new class of absolute value equations. The
auxiliary principle technique has been used to study the existence of the unique solution
of the generalized absolute value equations. Some new iterative methods are suggested for
solving the absolute value equations. The convergence analysis of these iterative methods is
investigated under suitable conditions. This is a new approach for the Lax-Milgram lemma.
We would like to emphasize that the results obtained and discussed in this paper may
motivate a number of novel applications and extensions and in these areas.
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