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Conical averagedness and convergence analysis
of fixed point algorithms
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Abstract

We study a conical extension of averaged nonexpansive operators and the role it plays in
convergence analysis of fixed point algorithms. Various properties of conically averaged operators
are systematically investigated, in particular, the stability under relaxations, convex combina-
tions and compositions. We derive conical averagedness properties of resolvents of generalized
monotone operators. These properties are then utilized in order to analyze the convergence of the
proximal point algorithm, the forward-backward algorithm, and the adaptive Douglas—Rachford
algorithm. Our study unifies, improves and casts new light on recent studies of these topics.

AMS Subject Classifications: Primary: 47H10, 49M27; Secondary: 65K05, 65K10.

Keywords: Adaptive Douglas—Rachford algorithm, cocoercivity, conically averaged operator, forward-
backward algorithm, proximal point algorithm, strong monotonicity, weak monotonicity.

1. Introduction

Averaged nonexpansive operators, originally introduced in [1], are well known to be useful in conver-
gence analysis of various fixed point algorithms, see [2, 4, 8, 10, 20, 26] and the references therein. In
particular, iterative sequences generated by several fixed point algorithms can be expressed in terms
of Krasnosel’skii-Mann iterations [21, 23|, the convergence of which relies upon an averagedness
property. Although frequently understood in the single-valued setting, some averaged nonexpan-
sive properties can also be explored in the set-valued framework. For instance, the notion of union
averaged nonexpansive operators has been recently studied in [13] with applications to the local
convergence of proximal algorithms; see also [30].

Each averaged operator is an under-relaxation of some nonexpansive operator. We demonstrate
that over-relaxations of nonexpansive operators also arise naturally in several situations. In our
study, we consider conically averaged operators and provide a framework that unifies both types of
relaxations for nonexpansive operators. We then show that this class of operators plays a signifi-
cant role in convergence analysis of several fixed point algorithms, in particular, the proximal point
algorithm, the forward-backward algorithm, and the adaptive Douglas—Rachford (DR) algorithm.
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The proximal point algorithm was introduced by Martinet [24] and further developed by Rock-
afellar [29] for finding a zero of a maximally monotone operator. This was followed by other early
studies such as [6]. Since then, the proximal point algorithm turned into an indispensable tool of
optimization, both in theory and in applications. In fact, several iterative optimization algorithms
can be reformulated as special cases of the proximal point algorithm, see, for example, [15] and
references therein. On the other hand, the forward-backward algorithm was first proposed by Lions
and Mercier [22] and Passty [27] for finding a zero of the sum of two maximally monotone operators.
This splitting idea can be traced back to the projected gradient method [18]. Another well-known
splitting algorithm is the DR algorithm, initially studied by Douglas and Rachford [14] in the set-
ting of linear operators and was later generalized for maximally monotone operators by Lions and
Mercier, also in [22]. It is worth mentioning that both the forward-backward and the DR algorithms
reduce to the proximal point algorithm in the case where one operator is zero. Recently, the so-
called adaptive DR algorithm has been proposed in [11] to deal with scenarios that lack classical
monotonicity.

The main objectives of our study are as follows.

(i) We systematically study the conical averagedness property and prove that it is stable under
relaxations, convex combinations and compositions. In order to establish these properties, we
extend known results from [2, Section 4.5] and [10, Section 2] for nonexpansive and averaged
operators. In particular, under suitable conditions, in Theorem 2.7 we show that compositions
of scaled conically averaged operators are also conically averaged. Furthermore, we show that
relaxed resolvents of generalized monotone operators either belong to or directly linked to the
class of conically averaged operators.

(ii) Under generalized monotonicity assumptions, we provide convergence analysis by means of
conical averagedness, in particular, in Theorem 4.2 for the relaxed proximal point algorithm,
in Theorem 4.3 for the relaxed forward-backward algorithm, in Theorems 5.4 and 5.7 for the
adaptive DR algorithm. We emphasize that these splitting algorithms incorporate several
operators, some of which may not be averaged due to the lack of classical monotonicity. Nev-
ertheless, we prove that their compositions are, in fact, conically averaged. Consequently,
we derive convergence and rate of asymptotic regularity. This approach sheds light on the
structures of these algorithms and yields simple and transparent convergence proofs. An ap-
plication to the strongly-weakly convex optimization problem is included in Theorem 5.12.
Our analysis improves several contemporary results on this topic, e.g., [2, Proposition 26.1],
[11, Theorems 4.5 and 5.4], and [19, Theorems 4.4 and 4.6].

The remainder of this paper is organized as follows. In Section 2 we present conically averaged
operators as well as several interesting properties which are useful for our analysis. In Section 3 we
study relaxed resolvents of generalized monotone operators in relation with their conical averagedness
properties. In Sections 4 and 5 we provide our main results regarding conical averagedness of opera-
tors associated with the previously mentioned algorithms, which, in turn, lead to their convergence
and rate of asymptotic regularity.

We will employ standard notations that generally follow [2]. Throughout, X is a real Hilbert
space with inner product (-, -) and induced norm || - ||. The set of nonnegative integers is denoted by
N, the set of real numbers by R, the set of nonnegative real numbers by Ry := {z € R | > 0}, and
the set of the positive real numbers by Ry := { € R | > 0}. We use the notation A: X =% X
to indicate that A is a set-valued operator on X and the notation A: X — X to indicate that
A is a single-valued operator on X. We denote the domain of the mapping A : X = X by



dom A := {z € X | Az # &}, its set of zeros by zer A := {x € X | 0 € Az}, and its set of fized
points by Fix A := {z € X | x € Az}. Id denotes the identity mapping.

We will often use the following identity. For every o,7 € R and s,t € X,
los +7t? = o(o +7)|[s[I* + (o +7)tl]* - olls — ]| (1)

moreover, if o + 7 # 0, then

oT

1
los + 7t|* + s — t]|2. (2)

sl + 7l = —— e

2. Conically averaged operators

We recall that the mapping 7: X — X is nonexpansive if it is Lipschitz continuous with constant 1
on its domain, i.e.,
Vae,y € domT, ||[Txz—Ty| < |z -yl (3)

T is said to be @-averaged if 0 € |0,1] and T' = (1 — 0)Id+0N for some nonexpansive operator
N: X — X, see, e.g., [2, Definition 4.33]. We now extend this concept to allow for 6 € R, ;.

Definition 2.1 (conically averaged operator). We say that an operator T: X — X is conically
averaged with constant 0 € Ry, or conically 0-averaged, if there exists a nonexpansive operator
N: X — X such that

T=(1-60)Id+6N. (4)

Let T be conically #-averaged. Then T is nonexpansive when 8 = 1, and T is f-averaged when
6 € ]0,1[. As one would expect, conically averaged operators also possess properties similar to
averaged operators. Indeed, we now present several properties which generalize similar properties
from [2, 10], see also [3] for a related development where conically averaged operators were referred
to as conically nonexpansive operators.

Proposition 2.2. Let T: X — X, 0 € Ry, and A\ € Ry . Then the following assertions are
equivalent:

(i) T is conically 0-averaged.
(ii) (1 — A)Id+AT is conically A\-averaged.

(iii) For all x,y € domT,

1-6
1Tz — Tyl < |lz—y|* - —5— I1d-T)z — (1d ~T)yl*. (5)
(iv) For all x,y € domT,
1Tz = Ty|* + (1 - 20)|jz — y[|* <2(1 - 0) (x —y,Tx — Ty). (6)

Proof. Set N := (1 —1/0)Id+(1/6)T. Then T' = (1 — 0)Id+6N and (1 — N\)Id+A\T = (1 —
A0)Id+AON. By definition,

T is conically f-averaged <= N is nonexpansive (7a)
<= (1 — A)Id +AT is conically \d-averaged, (7b)



which implies the equivalence between (i) and (ii).
Next, we note that Id =N = (Id—7")/6 and domT = dom N =: D. Now, by employing (1), for
all x,y € D
1Tz = Ty||* = ||(1 - 0)(z — y) + 6(Nz — Ny)||? (8a)
= (1= 0)llz =yl + 0| Nz — Ny[* = (1 - )| (Id =N)z — (Id —N)y||* (8b)
1-6
= |z =yl* = ——=l(0d =T)z = (1d=T)y|* + 6(|Nz = Ny|* = llz = I*).  (8)

Consequently, we see that

T is conically #-averaged (9a)
<= N is nonexpansive (9b)
> Vo,ye D, [Nz-Ny|<|z-yl (9¢)

1-0
< ¥,y €D, |To—Ty|* <o —y|* - ——(1d-T)z - (1d -T)y||" (9d)
= VayeD, |Tz—Ty|>+0 =20z -yl <20 —0)(w—y,Tz—Ty), (%)
and we get the equivalence between (i), (iii), and (iv). The proof is complete. |
In view of Proposition 2.2, we see that T is 1/2-averaged if and only if, for all z,y € dom T
|IT2 = Ty|* < ||z —ylI* — |(1d ~T)z — (1d ~T)y|, (10)

in which case T is said to be firmly nonexpansive (see also [17, Proposition 11.2]).

Proposition 2.3. Let T: X — X and A € Ry . Then T is firmly nonexpansive if and only if
Id =T is conically \/2-averaged.

Proof. Set N :=2T—Id. ThenT = (1/2)Id +(1/2)N is firmly nonexpansive <= N is nonexpansive
<= Id—\T = (1 —\/2)Id+(\/2)(—N) is conically \/2-averaged. |

The following results reiterate and extend similar facts regarding nonexpansive and averaged
operators from [2, Section 4.5] and [10, Section 2].

Proposition 2.4 (convex combination of conically averaged operators). Let I be a finite
index set. For eachi € I let T;: X — X be conically 0;-averaged. Let {w;}icr CRy4, diciwi = 1.
Then ) ;e wiT; is conically 0-averaged where 6 := 3, w;0;.

Proof. For each i € I, there exists a nonexpansive operator N; such that T; = (1 — 6;) Id +6;N;. Tt

follows that
Wy 92

icl icl icl icl
Since, by [2, Proposition 4.9(1)], > ;cr “’iTeiNi is nonexpansive, the proof is complete. |

Proposition 2.5 (composition of two conically averaged operators). Let T;: X — X and
To: X — X be conically 01-averaged and conically 0s-averaged, respectively. Suppose that either
01 =0,=1 or610; <1. Let w € R~ {0} and set

1 if 0 =6y =1,

1
T:.=(-T T d 0:= 12
(FR)wn) e {79139_2;1293192 if 6165 < 1. ()

Then T is conically 0-averaged. Moreover,



(i) 0 =14f and only if 61 =1 or 6, = 1.
(ii) @ <1 if and only if 01 < 1 and 02 < 1.

Proof. Let z,y € dom T(wT}). By applying Proposition 2.2 to 75 and then to T3, we obtain

2 1
|G T — G| = SITa@Tia) - To(wTiy)| (13a)
< % (Hlex - leyH2 - 62 (Id =T»)(wT1z) — (Id —Tg)(ley)|]2> (13b)
- HTla:—leH2 92“( (AT)(wT))z — (71 = (3T) (WD) )y H (13¢)
<z —yl* - LA =Ty)a — (Id =T7)y||?

16

5| (7 = G @) — (T = (FT) @) )y (134)

Case 1: If ) = 6 = 1, then (13) implies that (%Tg)(le) is nonexpansive, i.e., conically
1-averaged.

Case 2: If 6105 < 1, then

1 1 2
— 4+ — > 2, 14
01 92 V0105 (14)
which implies
1—60; 1—205
. 1
o + % >0 (15)

By setting s := (Id =T71)z — (Id —T3)y and ¢ := (T1 — (%Tg)(le))(L' — (Tl — (%Tg)(le))y and by
employing (2) and (15) we see that

1-61 —9

1—10, 2 0 2 1 1-6, 1— 0 i
+ —ZZ|Itl)® = 17 s+t s — t 16a
g 1P = e I e | (162)
191615—292 1 ?
Lo Ln (14-(G7 ><”T1)) - (U-GEmEn)| a6
1
(1 —061)(1—69)

= L) (ra -2y wm)o - (19-Gren)] (6o

— ) (a2 ><wT1>) — (=) (16d)

where 01+ 0, — 20,0
g .— L7272 17
1— 6109 (17
By recalling (13) and Proposition 2.2(i)&(iii), we conclude that (17%)(wT}) is conically f-averaged.

(i): From (17) it follows that
=1 < 0;+0;—2010=1—0,0 — (1—91)(1—92):0. (18)

Consequently, by recalling the definition of 6, we conclude that 6 = 1 if and only 8; =1 or 65 = 1.

(ii): It follows from our assumption and the definition of  that

<1 <= 610<1 and 01+ 69 — 20109 <1 — 6105 (19&)



< 9192 <1 and (1 — 91)(1 — 92) >0 (19b)
< 6 <land by <1 (19¢)

which concludes the proof. |

It will be of convenience in our applications to include an equivalent reformulation of Propo-
sition 2.5. The following result generalizes [2, Propsition 4.44] and also recaptures [16, Proposi-
tion 3.12], in which the composition of an averaged operator and a so-called negatively averaged
operator was considered.

Corollary 2.6. Let T1,T>: X — X, wi,ws € R~ {0}, and 01,02 € Ry . Suppose that wiT; and
woTy are conically 01-averaged and conically 0s-averaged, respectively, where either 01 = 0 = 1 or
0105 < 1. Then wiwI5T) and wiwoTi Ty are both conically 0-averaged, where

5. {1 if 01 = 0y = 1,

01+02—2601602 .
10,0, if 0102 < 1.

(20)

Proof. We note that wijwsThT) = wl(ngg)(wil(wlTl)) and wiwe T T = wg(wlTl)(w%(ngg)). Conse-
quently, the proof follows from Proposition 2.5. |

The following theorem extends [2, Proposition 4.9(i) and Proposition 4.46] beyond the composi-
tion of conically averaged operators by incorporating scalar multiplications of the operators.

Theorem 2.7 (composition of conically averaged operators). Let m > 2 be an integer. For
each i € I:={1,...,m} let T;: X — X be conically 0;-averaged. Let {w;}icr C R, wiwy - wpy = 1.
Set

T:= (mem) (wm_le_l) e (wlTl). (21)

Then

(i) If max;er 0; < 1, then T is nonexpansive.

(ii) If 0; # 1 for each i € I and

1
Vk€{2,...,m}, 9k<1+ﬁ7 (22)
2li-1 1-7;
then T is conically 0-averaged where
1

0= ——g—. (23)

s

Zie[ 1-0;

(iii) If max;er 0; < 1, then T is 0-averaged where 6 < 1 is given by (23).

Proof. (i): The proof follows from Proposition 2.5 by induction on m.

(ii): We prove by induction on m. The case where m = 2 is a straightforward conclusion from
Proposition 2.5. Now, suppose that the statement is true for m — 1. For each ¢ € {1,...,m} let T;
be a conically #;-averaged mapping such that

(24)

—_
)
&

1
Vk€{2,...,m}, 9k<1+z:k_7



Let {w;}ier C R, wjwg---wy, = 1. We prove that the operator
T = (mem) (wm_le_l) s (wlTl) (25)
is conically f-averaged with 6 given by (23).

Since the statement is true for m — 1 conically averaged operators, we have

T* := (wmwm-1Tm-1) (Wm—2Tm—2) - - - (w1T1) (26)
is f*-averaged where
0" := g ! T (27)
S
By letting k = m in(24), we see that .
Om < o (28)

We now apply Proposition 2.5 to two operators 7% and 7,, in order to conclude that T =
(mem)(#T*) is conically p-averaged where

0"+ 6, — 2070,

Oy = 29
0 1—0%0,, (29)
It follows that
0o 0* 0, 0 Om LIS
1—00_1—9*+1—9m_;1—9i+1—9m_;1—9i (30)
Consequently,
1
0p = =0 31
0 1 + m ! 0; ( )
Zi:l -0;
which concludes the proof in the case k = m.
(iii): For each i € I, since 6; < 1, then 1%% > 0. Consequently,
Zi:l 1—291'
in particular, we see that (22) is satisfied. The conclusion now follows by employing (ii). |

Corollary 2.8. Let m > 2 be an integer. For each i € I := {1,...,m} let T;: X — X and
w; € R~ A0} be such that w;T; conically 6;-averaged. Set

T .= (wmwm_l s wl) (Tme_l s Tl). (33)
Then
(i) If max;er 0; <1, then T is nonexpansive.

(ii) If 0; # 1 for each i € I and

1

then T is conically 0-averaged where

= —5—. (35)



(iii) If max;er 0; < 1, then T is 0-averaged where 6 < 1 is given by (35).

Proof. The proof follows by observing that

1 1
T = ((wlwz . 'wm_l)(mem)) ( (wm—1Tm—1)> (—(w1T1)> (36)

Win—1 w1
and by applying Theorem 2.7 to operators w1y, wols, ..., Wm—1Tm—1, wmn1ly, and scalars wil, w—12,
..,ﬁ,uq"'wm_l. [ |

We conclude this section by employing Fejér monotonicity in order to prove the convergence of
sequences generated by an averaged/conically averaged operator. Recall that a sequence (z;,)nen is
said to be Fejér monotone with respect to a nonempty subset C' of X if

Vee C, ¥ eN, |znp — el < zn — . (37)

The following result somewhat extends [2, Theorem 5.15], see also [5, 28]. We include a proof for
convenience.

Proposition 2.9 (Krasnosel’skii-Mann iterations). Let T' be a conically 0-averaged operator
with full domain and FixT # @. Let xg € X. For eachn € N set

Tpy1 = (1= Ap)zy + AT, (38)
where (A)nen s a sequence in [0,1/60] such that 129 A\n(1 — OX,) = +00. Then

(i) (@n)nen is Fejér monotone with respect to Fix T.

(ii
(iii
(i
Proof. Since T is conically #-averaged with full domain, then 7" = (1 — ) Id +6N for some nonex-
pansive operator N: X — X. Consequently, Id =T = §(Id —N), FixT = Fix N, and

)
) (zy, — Txp)nen converges strongly to 0.

) (n)nen converges weakly to a point in Fix T.
)

v) If iminf, oo A\n(1 — 0N,) > 0, then ||z, — Txy| = o(1/y/n).

VneN, x,11=(1—=0\)x, + 0\, Nx,. (39)

(i): For all y € Fix N and all n € N, by employing (1) and the nonexpansiveness of N we obtain

[Zns1 — ylI? = 11— 0A) (20 — y) + 0N (N — )12 (40a)
= (1—0\) ||z — yl|? + ONp||Nzw — Nyl|? — OM (1 — 0N ||z — Nazyp|? (40b)
< Hxn - ?4”2 - 9)‘71(1 - HAH)Hxn - Nﬂanz (400)

Since A, (1 — 6Xy,) > 0 for all n, (x,)nen is Fejér monotone with respect to Fix N = Fix T.
(ii): By telescoping (40) over n € N,

“+oo
0 Z M (1= 0X) |20 — Nyl < ||lzo — y||* < 400. (41)
n=0

Since 32729 A (1 — 0),,) = +00, it follows that

%I_r)l}rlgct: |z, — Nzp| = 0. (42)

8



Moreover, since z,+1 = (1 — 6A\,)zy, + OA, Nz, and since N is nonexpansive,

Jns1 = Nonsall = l(L = 630)(@n — Naw) + (Nay — Nag)| (43a)
< (1= 0An)l|lwn = Nan| + [[Non — Nang| (43b)
< (1= 0M)|lzn — Nopl| + |lzn — zn4a] (43¢c)
= ||xn — Nzy||. (434d)

We see that (||z, — N an)n cy 18 decreasing and bounded below by 0, hence it converges. Conse-
quently, (42) implies that

xp — Txy =0(x, — Nzp) — 0 asn — +oo. (44)

(iii): Let 2* be a weak cluster point of (x,,),en, that is, there exists a subsequence (xg, )nen such
that zg, — 2*. By combining (44) and [2, Corollary 4.28], * € Fix N. In turn, [2, Theorem 5.5]
implies that (x,)nen converges weakly to a point in Fix N = Fix T

(iv): It follows from liminf, 4o An(1 — 0X,) > 0 and (41) that S7°0 ||z, — Nz, ||? < +oo,
which, when combined with (43), implies that

n

—||zp — Nz, ||* < Z |z — Nzip||? = 0 as n — 400, (45)
k=|n/2]

where |n/2] is the largest integer majorized by n/2. Therefore, ||z, — Tz,| = 0|z, — Nz,| =
o(1/y/n) as n — +oo. |

Corollary 2.10 (convergence of averaged operators). Let T' be a §-averaged operator with full
domain and Fix T # &. Let (z,,)nen be a sequence generated by T'. Then (zy)nen converges weakly
to a point in Fix T' and the rate of asymptotic reqularity of T is o(1//n), i.e., ||t —Txy,|| = o(1/y/n)
as n — +o0o.

Proof. We employ Proposition 2.9 with § < 1 and A\, =1 for all n € N. |

3. Generalized monotonicity

We recall the following standard notations. Let A: X = X. The graph of A is the set
graA := {(z,u) € X x X | u € Az} and the inverse of A, denoted by A~!, is the operator with
graph gra A™! := {(u,z) € X x X | u € Az}. The resolvent of A is the mapping defined by

Ja = (Id+A4)~! (46)
and the relazed resolvent of A with parameter A\ € Ry is the mapping defined by
JY = (1= N Id+MJ4. (47)

The mapping R := 2J4 — Id is the reflected resolvent of A.
Let o € R. We recall that A is a-monotone (see, for example, [11]) if

V(m,u),(y,v) Egra’A7 <x—y,u—v> ZaHx_sz (48)
and a-comonotone (see, for example, [3]) if

(@, u), (y,v) €grad, (r—y,u—v)=allu—o|* (49)



We say that A is mazimally a-monotone (respectively, maximally a-comonotone) if it is a-monotone
(respectively, a-comonotone) and there is no a-monotone (respectively, a-comonotone) operator
B: X = X such that gra A is properly contained in gra B.

We note that both 0-monotonicity and 0-comonotonicity simply mean monotonicity. If a >
0, then a-monotonicity is actually «-strong monotonicity in [2, Definition 22.1(iv)], while a-
comonotonicity coincides with «a-cocoercivity [2, Definition 4.10]. If o < 0, then a-monotonicity
and a-comonotonicity are respectively a-hypomonotonicity and a-cohypomonotonicity in [9, Defini-
tion 2.2]. Additionally, a-monotonicity with a < 0 is also referred to as weak monotonicity in [11,
Section 3]. We refer the reader to [2, 7| for more discussions on maximal monotonicity and some of
its variants.

Remark 3.1. Several properties are immediate from the definitions.

(i) A is a-comonotone if and only if A~! is a-monotone.

(ii) A is maximally a-comonotone if and only if A~! is maximally a-monotone.
(iii) If A is a-comonotone with ao > 0, then A is also monotone.
)

(iv) If A is a-comonotone with o > 0, then A is single-valued and 1/a-Lipschitz continuous.

In the case where o« > 0, the following characterizations of maximal a-monotonicity and maximal
a-comonotonicity hold.

Proposition 3.2 (maximal a-monotonicity and a-comonotonicity). Let A: X = X and
a€Ry. Then

(i) A is mazimally c-monotone if and only if A is a-monotone and maximally monotone.
(ii) A is mazimally a-comonotone if and only if A is a-comonotone and mazximally monotone.

Proof. (i): See [11, Proposition 3.5(i)].

(ii): A is maximally a-comonotone <= A~!is maximally a-monotone <= A~!is a-monotone
and maximally monotone (by (i)) <= A is a-comonotone and maximally monotone. n

We now collect several useful properties of relaxed resolvents of a-monotone and a-comonotone
operators. Some parts of the following results are available in [2, 3, 11, 12]. For convenience, these
results are included here as well as their proofs. In particular, we will show that if an operator is
either a-monotone or a-comonotone, then its relaxed resolvent is, to a certain extent, related to
a conically averaged operator. These results play a crucial role in convergence analysis of several
iterative algorithms. We begin our discussion with the following auxiliary properties.

Proposition 3.3. Let A: X — X and a, A € Ry. Then the following assertions are equivalent:

(i) A is a-comonotone (i.e., a-cocoercive).
(ii) A is firmly nonexpansive.
(iii) Id —AA s conically %—avemged.
Proof. The equivalence between (i) and (ii) follows, e.g., from [2, Remark 4.34(iv)]. The equivalence

between (ii) and (iii) follows from Proposition 2.3 by observing that Id —AA = Id —%(aA). [
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Proposition 3.4 (single-valuedness and full domain). Let A: X = X be a-monotone and let
v € Ry such that 1 +~ya > 0. Then

(i) Jya is (at most) single-valued.
(ii) dom Jy4 = X if and only if A is mazimally a-monotone.
Proof. See [11, Proposition 3.4]. |

Proposition 3.5 (relaxed resolvents of a-monotone operators). Let A: X =% X be a-
monotone and let v € Ry be such that 1 +~vya > 0. Set R := (1 — X\)Id+AJy4 where X € |1, 400].
Then

(i) Jya is (1 + ya)-comonotone. Consequently, (1 + ya)Jya is firmly nonexpansive.
(ii) ﬁR is conically W

a0 -averaged.

Proof. (i): By Proposition 3.4(i) Jy4 is single-valued, and, by [11, Lemma 3.3], it is (1 + yo)-
cocoercive, i.e., (14 ~ya)-comonotone. Since 1+ ~ya > 0, Proposition 3.3 implies that (14 ~ya)J,4 is
firmly nonexpansive.

(ii): Since (1 4 vya)Jy4 is firmly nonexpansive, Proposition 2.3 implies that

1 A A
L R+ g, —Td- 1
Tt T DD e L TS (50)

is conically 0 A -averaged. |

20— (1+7a)

Lemma 3.6 (resolvents of a-comonotone operators). Let A: X = X and v € Ry4. Then A
is a-comonotone if and only if for all (x,a), (y,b) € gra Jy4,

(v+20) (z —y,a—b) > alz —y|* + (v + a)lla — 0] (51)
Consequently, if A is a-comonotone and J 4 is single-valued, then, for all x,y € dom Jy 4,
(v +20) (z =y, Jyax — Jyay) = alla =yl + (v + @)y az — Jyayl. (52)

Proof. Let (a,u), (b,v) € gra A and set x := a + yu and y := b+ yv. Then

(a —b,u—v) > alju—v|? (53a)
= y{a—byu—v) > alyu —yo|? (53b)
= v(a—b(z—y)—(a—b)2al(@—y) —(a—b) (53¢)
= vr-ya-b—vla-b2>a(le—ylP+lla—b?-2(z—y,a—b)  (53d)
= (y+20) (@ —y,a—b) > alz—y|*+ (v + a)a - b|* (53¢)

which completes the proof. |

Proposition 3.7 (single-valuedness and full domain). Let A: X = X be a-comonotone and
let v € Ryy be such that v+« > 0. Then

(i) Jya is (at most) single-valued.

11



(ii) dom Jya = X if and only if A is mazimally o-comonotone.

Proof. (i): This follows from (51) in Lemma 3.6 and the fact that v+ a > 0.

(ii): Since A is a-comonotone, A’ :== A~! — aId is monotone. For z € X,

a€(Id—Jya)r <= z€(z—a)+~vAx —a) (54a)
— z-acA! (ﬁ) = (ald+A") (ﬁ) (54b)
Y Y
1 a
<= z¢€ Id —A’> <—> 54
. (7+a)< =) (£ (54c)
1 A x
= a67<1d—|— A> < ) (54d)
¥+ v+ a
Therefore,
1
Id—J»YA:’YJ’H;aA/ (’y+a1d> (55)

We conclude that dom J,4 = X if and only if domJ 1 ,, = X, which is equivalent to A" being
Yto

maximally monotone (see [2, Theorem 21.1 and Proposition 20.22]). The proof follows by observing

that the maximal monotonicity of A’ is equivalent to the maximal a-comonotonicity of A. |

The following result is an extension of [2, Proposition 23.14].

Proposition 3.8 (relaxed resolvents of a-comonotone operators). Let A: X = X be a-
comonotone and let v € Ry, be such that v+ o > 0. Set R := (1 — A\)Id+AJy4 with A € Ry .
Then

(i) Jya is conically -averaged.

v
2(v+a)

(ii) R is conically -averaged.

Ay
2(v+a)
Proof. Proposition 3.7(i) implies that J, 4 is single-valued. Consequently, Lemma 3.6 implies that,
for all z,y € dom J, 4,

(v +20) (& =y, Jyaz = Jyay) > allz = y|* + (v + @) [ yaz = Joay]? (56)

which is equivalent to

ol v ) ,
21— —— -y, J —J >(1—-— — + ||/ —J . 57
< 2(’}’"‘ a)) <33‘ Y, JyAT ’YAy> = < ~y a) H:E yH H ~AT 'yAyH ( )

Proposition 2.2(i)&(iv) now implies that J,a is conically -averaged. In turn, Proposi-

e A
2(y+a)

tion 2.2(1)&(ii) implies that R is conically 2($—V—averaged. [ |

+a)
We will now address the connection between conical averagedness and several fixed point algo-
rithms including the forward-backward algorithm and the adaptive Douglas—Rachford algorithm.

4. Relaxed forward-backward algorithm

Let A: X = X, B: X — X. We consider the problem

find x € X such that 0 € Ax + Bux. (58)

12



Let v € Ryt and k € Ry . Set xp € X. The relazed forward-backward (rFB) algorithm for problem
(58) generates a sequence (Tp)neN Via

VneN, z,41 € Trpz, where Trp := (1 — k)Id+kJ,a(Id —yB). (59)
In the case where k = 1, the rFB algorithm is the well-studied forward-backward algorithm, see, e.g.,

[2, Section 26.5].

When one considers an iterative fixed point algorithm in order to solve a problem, the relations
between the fixed points of that algorithm and the solutions of the problem under consideration is
crucial. The following well-known result, see, e.g., [2, Proposition 26.1(iv)(a)], asserts that the fixed
points of the forward-backward algorithm are, in fact, solutions of problem (58). For completeness,
we include a proof as well.

Lemma 4.1. With the settings of (58)—(59),
Fix Trp = Fix (Jya(Id —vB)) = zer(A + B). (60)

Proof. We note that Id —Trp = x(Id —Jy4(Id —yB)). Consequently, Fix Tyg = Fix (Jy4(Id —yB)).
It follows that = € Fix (Jya(Id —yB)) <= z € Jya(x —yBz) <= x —yBx € z +yAz <=
0 € Az + Bx. |

In the case where B = 0, problem (58) reduces to finding a zero of the operator A: X =% X i.e.,
find z € X such that 0 € Ax (61)

and the corresponding rFB algorithm reduces to the relaxed proximal point algorithm of the form
VneN, x,41 € Tppx, where Tpp := (1 — k) Id +rJ 4. (62)
In this case, Lemma 4.1 implies that

Fix Tpp = Fix J,4 = zer A. (63)

The following results are the main results of this section. We provide the averagedness of Tpp and
Trp as well as the convergence of the corresponding algorithms in cases where A is not necessarily
monotone. Classical results for monotone operators can be found, for example, in [2, Example 23.40
and Proposition 26.1(iv)(d)].

Theorem 4.2 (relaxed proximal point algorithm). Suppose that A is mazimally a-comonotone
with o € R and that v > max{0, —a}. Then Tpp is conically % -averaged and has full domain, where

K* = 2(7—;@ Moreover, if zer A # @ and k < K*, then every sequence (x,)nen generated by Tpp

converges weakly to a point in zer A and the rate of asymptotic reqularity of Tpp is o(1/y/n).

Proof. As v+ o > 0, employing Proposition 3.7, we see that J,4 and hence Tpp are single-valued
and have full domain. By Proposition 3.8(ii), Tpp is conically f-averaged, where

Ky K
= ——0 - 64
2y +a)  K* (64)

The proof follows from Corollary 2.10 and (63). [

Theorem 4.3 (relaxed forward-backward algorithm). Suppose that A is mazimally -
comonotone with o« € R, that B is [-comonotone with € Ry, (i.e., B-cocoercive), and that
either
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(i) a+ B =0 and v =203; or
(i) a+ B >0 and max{0,28 — 2/Bla + B)} <~ < 26+ 2/B(a + f).

Then Trp is conically =-averaged and has full domain, where

(65)

4(y+a)B—+? .
AT ifa+B>0.

. {1 ifa+ B =0,
K* =

Moreover, if zer(A + B) # @ and k < kK*, then every sequence (x,)nen generated by Trp converges
weakly to a point in zer(A + B) and the rate of asymptotic reqularity of Trp is o(1/y/n).

Proof. On the one hand, (i) implies that v+ a =28 - = > 0 and v = 2(y + a) = 26. On
the other hand, (ii) is equivalent to v> < 4(y + )8, which implies that v + o > 0 (since 8 > 0)
and k* > 0 (since v > 0). Now, since A is maximally a-comonotone, Proposition 3.7 implies that
Jya is single-valued and has full domain, and so does Trg. By Proposition 3.8(i), Jy4 is conically

f1-averaged, where

L Y
0= (66)

Next, since B is f-comonotone, Proposition 3.3 implies that Id —yB is conically 6s-averaged, where

y

Oy := —.
s= 5 (67)
We observe that if (i) holds, then 6; = 6, = 1 and L = 1; if (ii) holds, then 616, < 1 and
i B 2’7(0[—1—5) B 01 + 05 — 20505 (68)
k* Ay +a)B — 2 1—6100

In view of Proposition 2.5, Jy4(Id —vB) is conically -L-averaged, and by Proposition 2.2(i)&(ii),
Trp is conically -averaged. The proof then follows from Corollary 2.10 and Lemma 4.1. |

Corollary 4.4. Suppose that A is maximally monotone, that B is 5-comonotone with § € R4

(i.e., B-cocoercive), and that v € ]0,4B[. Then Typ is conically % -averaged and has full domain,

where K* 1= 4@—57. Moreover, if zer(A+ B) # @ and k < k*, then every sequence (xy,)nen generated

by Trp converges weakly to a point in zer(A + B) and the rate of asymptotic reqularity of Trp is

o(1/y/n).
Proof. Since A is maximally 0-comonotone, we apply Theorem 4.3(ii) with o = 0. |

Remark 4.5 (range of parameter 7). We recall that classical convergence analysis for the
forward-backward algorithm requires that v € ]0,20], see, for example, [2, Proposition 26.1(iv)(d)
and Theorems 26.14(i)]. Corollary 4.4 improves upon that by only requiring v € |0, 45].

5. Adaptive Douglas—Rachford algorithm

We focus on problem (58) where A: X = X and B: X = X. We set (v,6) € R2, and (\, y, k) €
Ri +- The adaptive DR operator, introduced and studied in [11], is defined by

T:=Typ:= (1 — k) Id+KkRoR; (69)
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where
Ri:=(1—-XNId+AJya and Ry:=(1—p)ld+udss. (70)

Set xg € X. Then the adaptive DR (aDR) algorithm for problem (58) generates a sequence (p)nen,
also called a DR sequence, by letting

VneN, x4 €Tx,. (71)

Naturally, we refer to the case where § = v > 0 and A = p = 2 as the classical DR algorithm (or
simply DR).

Unlike in the case of the forward-backward counterpart, the fixed points of the adaptive DR
algorithm, in general, do not directly solve (58). Nevertheless, by choosing compatible parameters,

we show that the images of the fixed points under the resolvent are, in fact, solutions. To this end,
similarly to [11, Section 4], we assume that

A=1(p—1)=1 and 6 =~vy(A—1), (72)
equivalently,
/\:1—1-% and ,u:1+% (73)

which clearly holds for the classical DR algorithm. Our settings are justified by the following fact.

Fact 5.1 (fixed points of the aDR operator). Suppose that (73) holds. Then FixT # & if and
only if zer(A + B) # &. Moreover, if J,4 is single-valued, then

Jya(FixT) = zer(A + B). (74)
Proof. See [11, Lemma 4.1(iii)]. |

In view of Fact 5.1 we focus on the convergence of the adaptive DR algorithm to a fixed point
of the operator T' under condition (73). In turn, such convergence can be guaranteed by the aver-
agedness as we show in the following result.

Proposition 5.2 (convergence of the aDR algorithm via averagedness). Suppose that T
is 0-averaged and has full domain, that zer(A + B) # &, and that (73) holds. Then the rate of
assymptotic reqularity of T is o(1/v/n) and every sequence (xy)nen generated by T converges weakly
to a point T € FixT. Moreover, if J,a is single-valued, then Jy AT € zer(A + B).

Proof. Since zer(A + B) # @, Fact 5.1 implies that FixT # &. Now, by Corollary 2.10, the rate
of asymptotic regularity of 7" is o(1/y/n) and every sequence (z,),en generated by T converges

weakly to a point T € FixT. Moreover, if .J,4 is single-valued, then Fact 5.1 implies that J, AT €
zer(A + B). [

Motivated by these observations, we focus on the averagedness of the adaptive DR operator.
To this end, we look for compatible parameters 7,9, \, 4, k. In fact, it is enough to determine only
7,9,k > 0 which, in turn, determine A, p via (73).

5.1. The case of a-comonotone and S-comonotone operators

We consider the adaptive DR operators for two comonotone operators. In particular, we derive
convergence by employing conical averagedness. To this end, we will make use of the following
lemma.
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Lemma 5.3 (existence of parameters). Let o, 5 € R be such that a4+ > 0, and let v,0 € Ry .

Set
o= { Yoz, (75)

28 =2y/Bla+pB) ifa<O.
and set A = (y+ a)(a+ B). Then v9 > max{0, —a} and the following assertions are equivalent:
(i) (v+0)* <4y + )0+ ).
(i) v > 70 and v + 20 — 2V A < 6 < v + 20+ 2VA.

Consequently, if o+ 3 =0, then (i) and (ii) are equivalent to v > max{0, —2a} and 6 = v + 2~; if
a+ B8 >0, then there always exist v,0 € Ry such that
¥ > and max{0,y +2a — 2VA} < 8§ < v+ 2a + 2VA, (76)

in which case, all inequalities in (1) and (ii) are strict. Moreover, if (i) or (ii) holds, then v+ a > 0
and 0 + > 0.

Proof. If a > 0, then vy = 0 = max{0, —a}. If @ <0, then § > a+ > 0 and

0 =28 —2/Bla+p) = (VB - Va+p)?—a>—a=max{0,—a}. (77)
Next, it is clear that
(y+6)* <4(y+a)(d +B) (78a)
= 2 -2v+20)0 +7* —4(v+a)B <0 (78b)
— A= +a)a+8)>0 and v+ 2a —2VA < 6§ < v+ 20+ 2VA. (78c¢)

In addition, since vy > {0, —a} and ao+ 8 > 0, we have A > 0 as soon as v > 7y. By combining this
with (78), we see that (ii) implies (i).

We now assume (i). Then, by (78), A > 0 and v + 2a — 2v/A < § < v+ 2a + 2v/A. Since § > 0,
it follows that v + 2o + 2/A > 0. To show (ii), it suffices to show that v > 9. We distinguish
between the following cases.

Case 1: a+ 8 =0. Then vy = max{0, —2a}, A =0, and
Y420+ 2VA >0 = v+ 20 >0, (79)
which implies that v > vy = max{0, —2a}.

Case 2: a+ 3 > 0. Since A > 0, then v+« > 0. If & > 0, then 79 = 0, so v > . Now, assume
that « < 0. Then 8 > a+ 8 > 0 and

Y+20+2VA>0 = (VA+a+Va+pB)?2>8 (80a)
—= Vyta>VB-Va+p (80b)

— y+a>(V/B-Va+p)? (80c)

)

= > =28-2y/B(a+p). (80d

This completes the proof of the equivalence between (i) and (ii). On the other hand, if we set v > 7o,
then by (80), there exists § such that max{0,v + 2a — 2v/A} < § < v + 2a + 2v/A, which leads to
strict inequalities in (i) and (ii).

Finally, since (i) and (ii) are equivalent, if one of them holds, then v > ~y > max{0, —a}, so
v+ a > 0, which, when combined with (i), implies 6 4+ 5 > 0. |
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Theorem 5.4 (aDR for a-comonotone and [-comonotone operators). Suppose that A and
B are maximally a-comonotone and [3-comonotone, respectively. Set A\, p as in (73), and suppose
that either

(i) a+ =0, v>max{0,—2a}, 6 =+ 2a, and k* :=1; or

_ A(y+a)(5+8)—(v+9)?

(ii) a+ 5 >0 and k* := ICERICE) > 0.

Then the adaptive DR operators Ta g and Tp a are conically 5-averaged and have full domain.
Moreover, if zer(A + B) # @ and v < k*, then, for any (T,C) € {(Ta,B,vA),(TB,.a,0B)}, every
sequence (y)nen generated by T converges weakly to a point T € Fix T with JoT € zer(A + B) and
the rate of asymptotic reqularity of T is o(1//n).

Proof. We first observe that in (i), the existence of v, € R4, is clear, while in (ii) it follows from
Lemma 5.3 which asserts the existence of v, € R, such that

(v +0)? <4(y+ )6+ B). (81)

Also, Lemma 5.3 implies that v+« > 0 and 0 + 8 > 0 in both cases (i) and (ii). By employing
Proposition 3.7, J,a, Jsp and, hence, T4 p and T 4 are single-valued and have full domain.

Next, Proposition 3.8 implies that R; and R are conically 61-averaged and 6s-averaged, respec-

tively, where

o Ay oyt o o Y +9
01 = S +a) 2ty 0d 02 = 20+ 58)  20+p) (82)

Now, if (i) holds, then #; = 6, = 1 and & = 1; if (ii) holds, then #1602 < 1 and

1 2(y +0)(a +B) 01+ 02 — 20107 (83)
Ay +a)d+B8) (v +0)2 T 1—616

Thus, Corollary 2.6 implies that R; Ro and ReR; are conically H—ﬁ—averaged. By invoking Proposi-
tion 2.2(i)&(ii), we conclude that T's g and T 4 are conically % -averaged. Finally, due to Proposi-
tion 5.2, the proof is complete. |

Corollary 5.5 (DR for a-comonotone and (-comonotone operators). Suppose that A and
B are maximally a-comonotone and B-comonotone, respectively, that v =6 € Ryy and A = p = 2.
Suppose further that either

(i) a=p8=0and k* :=1; or

(i) a+ >0 and * ::’y+%>0.

Then the adaptive DR operators Tap and Tp A are conically -averaged and have full domain.
Moreover, if zer(A+ B) # @ and k < &*, then, for any (T,C) € {(Ta,B,7A),(ITB,a,0B)}, every
sequence (T )nen generated by T converges weakly to a point T € Fix T with JoT € zer(A + B) and
the rate of asymptotic reqularity of T is o(1//n).

Proof. We invoke Theorem 5.4 with vy =9 and A = u = 2. |
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5.2. The case of a- and S-monotone operators

Convergence of the adaptive DR algorithm for a-monotone and S-monotone operators was provided
in [11, Section 4]. In this section we revisit some of these results by employing conical averaged-
ness. In comparison to [11], our new results (see Theorem 5.7) extend the admissible range for the
parameters v, d, A\, 4, and k, which guarantees the averagedness of T

Similarly to Lemma 5.3, we begin our discussion with the existence of parameters.

Lemma 5.6 (existence of parameters). Let «, 5 € R be such that a4+ > 0, and let v,0 € Ry .
Set vo as in (75) and set A :=~(1 + vya)(a+ ). Then the following assertions are equivalent:

(i) (v+9)* < 4y6(1 +a)(1 + 65).

(i) £ >90 and (1 4+ 2ya —2VA) < 5 < 2(1+27a +2VA).

Consequently, if a4+ = 0, then (i) and (ii) are equivalent to 14+2ya > 0 and 6 = ﬁ; ifa+p >0,
then there always exist v,6 € Ry such that

1 1 1 1
S >0 and max {0, ;(1 + 2y — 2\/5)} <3< ;(1 + 2va + 2VA), (84)
in which case, all inequalities in (1) and (ii) are strict. Moreover, if (i) or (ii) holds, then 1+ ~ya > 0
and 1+ 468 > 0.

Proof. We note that (i) is equivalent to

(%+%>2§4(%+a) (%4‘5)7 (85)

while the last two inequalities in (ii) can be written in the form

%+2a—2\/<%+a>(a+ﬁ)§%§ —1—2044—2\/(%4-04)(044‘@' (86)

. . . . 1 1
The proof is complete by invoking Lemma 5.3 with 5 and 5. |

Theorem 5.7 (aDR for a-monotone and S-monotone operators). Suppose that A and B are
maximally a-monotone and 3-monotone, respectively, that A,y are set by (73), and that either

(i) a+ =0, 1+2’ya>0,6:ﬁ, and k* :=1; or

_ 4y6(14+va)(14+68)—(y+0)?

(ii) o+ B8 >0 and * := ICEICESE) > 0.

Then the adaptive DR operators T g and T a are conically K—’i—avemged and have full domain.
Moreover, if zer(A + B) # @ and k < k*, then, for any (T,C) € {(Ta,B,vA),(TB,a,0B)}, every
sequence (T )nen generated by T converges weakly to a point T € Fix T with JoT € zer(A + B) and
the rate of asymptotic reqularity of T is o(1//n).

Proof. The existence of v, € Ry in (i) is clear while in (ii) it follows from the existence of
7,0 € Ry such that
(v +6)* < 4v6(1 + va)(1 + 6B) (87)
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due to Lemma 5.6. Furthermore, in both cases (i) and (ii), Lemma 5.6 implies that 1 + ya > 0
and 1 + 68 > 0. On the one hand, by Proposition 3.4, Jy4,Jsp and, hence, T4 p and T 4 are
single-valued and have full domain. On the other hand, Proposition 3.5 implies that ﬁRl and

ﬁRg are conically #1-averaged and conically fs-averaged, respectively, where
A o) 7 v+0

S T A T e (2 BT M

Next, we observe that if (i) holds, then #; = #, = 1 and 1 = -L; if (ii) holds, then 616, < 1 and

Or+0,— 2010, _ g+t —2 _ 2y6(y + 8)(a + ) 1 (89)

1— 016, g — 1 490(1 +ya)(1 +68) — (v +6)2  w*
By applying Corollary 2.6 to ﬁRl and ﬁRg, we conclude that RoR; = ngRl and
RiRy = leRg are conically H—l*-averaged. By invoking Proposition 2.2(1)&(ii), Ta,p =
(1 — k)Id+kRoRy and Tp 4 = (1 — k) Id+kR Ry are conically —-averaged. Finally, by recalling
Proposition 5.2, the proof is complete. |

Theorem 5.7 sheds new light on the convergence analysis of the adaptive DR algorithm for
two generalized monotone operators [11, Section 4]. More specifically, Theorem 5.7(i) recovers
the convergence of the classical DR algorithm for two maximally monotone operators, see, e.g.,
[22]. Although Theorem 5.7(i) is the case a + = 0 in [11, Theorem 4.5], our current alternative
proof employs conical averagedness and applies concurrently to both adaptive DR operators T4 g
and Tg 4. In addition, Theorem 5.7(ii) presents an improvement for [11, Theorem 4.5(i)] on the
parameter range, as shown in the following remark.

Remark 5.8 (aDR for the case oo+ § > 0). Theorem 5.7(ii) readily implies and extends [11,
Theorem 4.5(i)] in terms of parameter ranges. Indeed, in order to obtain convergence of the adaptive
DR algorithm in the case where a+ > 0, in Theorem 5.7(ii) it is only required that

0 <k <K, (90)
while the assumptions of [11, Theorem 4.5(i)] are equivalent to the more restrictive conditions
14+2ya>0 and 0<k<1<kK". (91)

In order to verify (91), we first claim that

K> 1 = 1—576§%§1+2va = pel2-2v8,2+ 2yal. (92)
Since a4 S > 0, it follows that
K*>1 = 295(y +0)(a+ B) < 4y5(1 +ya)(1 4+ 38) — (y + 6)? (93a)
— (14270 —278 —47%ap)8* = 2y(1 +ya —yB)i ++* <0 (93b)
— (1+2ya— 278 — 47°af) —2(1+7a—7ﬁ)% +g—22 <0 (93¢)
= 1—2’yﬁ§%§1+2fya. (93d)

Since p = 14 F, we arrive at (92).
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In the case where oo+ > 0, we recall that [11, Theorem 4.5(i)] requires (v,d,\, p) € Rﬁ_Jr X
]1, 400[* such that

1+ 2va >0, (94a)
e [2—2v8,2+ 2val, (94b)
A=1D(p—-1)=1, 6=\—-1). (94c)

and x € ]0,1[. We note that (94c) is equivalent to (73), and that (94b) is equivalent to k* > 1 due
to (92). Therefore, the assumptions of [11, Theorem 4.5(i)] for the case a + 8 > 0 can be rewritten
as (91).

The following corollary recovers the main convergence result in [11, Theorem 4.5(ii)].

Corollary 5.9 (DR for a-monotone and -monotone operators). Suppose that A and B are
mazximally a-monotone and f-monotone, respectively, that v =6 € Roy and A = p = 2, and that
either

(i) a=p8=0and k* :=1; or

. * . aﬂ

(ii) a4+ 58 >0 and K =1+7575>0.
Then the DR operators T'a.p and T a are conically H—’Z—avemged and have full domain. Moreover,
if zer(A+ B) # @ and k < rk*, then, for any (T,C) € {(Ta,B,vA),(Tp a,0B)}, every sequence
(Tn)nen generated by T' converges weakly to a point T € Fix T with JoT € zer(A + B) and the rate
of asymptotic reqularity of T is o(1/y/n).

Proof. We employ Theorem 5.7 with v = 4§ and A = p = 2. |

Remark 5.10 (DR for the case o+ 5 > 0). In the classical setup, the DR operator is defined
as a strict convex combination of Id and RyR; (or Ry R»), i.e., k € ]0,1[. In Corollary 5.9, suppose
that both operators A and B are strongly monotone (a > 0 and S > 0), then the upper bound for
kis k" =1+ 7% > 1 which implies that x can be chosen to be larger than 1 and the DR still
converges. On the other hand, if either A or B is weakly monotone (i.e., « < 0 or f < 0), then
k* < 1, which means that one needs to further restrict x than the standard range |0, 1[ in order to

obtain the convergence.
For the remainder of this section we consider the adaptive DR algorithm for the problem of
minimizing the sum of two functions. Let f: X — ]—o00,4+oc0]. Then f is proper if dom f :=

{r e X | f(z) < +oo} # @, and lower semicontinuous if Yz € dom f, f(z) < liminf,,, f(2). Set
a € R. The function f is a-convez (see [31, Definition 4.1]) if Va,y € dom f, Vk € ]0, 1],

o
£ = )+ ) + 5w = )le = yl? < (1= ) f(@) + 5f (). (95)
If (95) holds with o = 0, then we say that f is convez, a > 0, then we say that f is strongly convex,

a < 0, then we say that f is weakly convexr. The proximity operator of a proper function f with
parameter v € Ry is the mapping Prox,;: X = X defined by

1
Vo € X, Prox,s(x) := argmin (f(z) + —|lz — xH2> . (96)
zeX 2y
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Finally, we consider the (a, §)-convex minimization problem of the form

min ((x) + g()), (97)
zeX

where f and g are a-convex and [-convex functions, respectively. This problem arises in several

important applications, see, for example, [19]. The adaptive DR algorithm for problem (97) incor-

porates the operators

Trg:=1—=r)Id+rRyR; and T, ;:= (1 — r)Id+rkRsRy, (98)

where

Ry :=(1—-X)Id+AProxys and Ry := (1 — p)Id+pProxs,. (99)

We continue our analysis in order to show that the relations between the proximal operators, the
resolvents of the subdifferentials and the problem of finding zeros of the sum of the operators are
useful in producing a solution of the minimization problem. To this end we recall that the Fréchet
subdifferential of f at x is defined by

~

of (x) = {ueX ‘ ligl_jgff(z)—f(ﬂf)—(u,z—;@

Iz = x|

> 0} . (100)
For additional details on various subdifferentials and related properties, we refer the reader to the
monograph [25].

Lemma 5.11 (proximity operators of a-convex functions). Let f: X — ]—o0,+00| be a
proper, lower semicontinuous and a-conver function. Let v € Ry be such that 14 ~va > 0. Then

(i) éf is mazimally c-monotone.

(ii) Prox,f = J—yé\f

Proof. See [11, Lemma 5.2]. |

1s single-valued and has full domain.

Theorem 5.12 (aDR for (o, )-convex minimization). Let f: X — |—o0,+00] and g: X —
|—00, +00] be proper and lower semicontinuous. Suppose that f and g are a-convexr and [3-convex,
respectively, that A, are set by (73), and that either

*

(i) a+6:0,1+27a>0,5:ﬁ,/{ = 1; or

_ 4y6(1+ya)(14+08)—(y+6)?
- 276(v+9)(a+B)

(ii)) a+ 8 >0, *: > 0.

Then the adaptive DR operators Ty, and Ty y are conically 7 -averaged and have full domain.
Moreover, if zer(f + 0g) # @ and k < k*, then, for any (T,h) € {(Tt.g:7f), Ty 4,09)}, every

sequence (Tn)nen generated by T converges weakly to a point T € Fix T with Prox,(T) € zer(gf +
dg) C argmin(f + g) and the rate of asymptotic reqularity of T is o(1/y/n).

Proof. Similarly to the proof of Theorem 5.7, our assumptions imply that 1+~a > 0 and 148 > 0.
Now, Lemma 5.11 implies that 9f and dg are maximally a-monotone and S-monotone, respectively,

where Prox, = ngf and Prox,, = J'y5g' We also have from [11, Lemma 5.3] that zer(0f + dg) C

argmin(f 4+ ¢g). The conclusion then follows by applying Theorem 5.7 to A = Of and B=09dg. N
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As a consequence, we retrieve [11, Theorem 5.4(ii)] which, in turn, unifies and extends [19,
Theorems 4.4 and 4.6] to the Hilbert space setting.

Corollary 5.13 (DR for (a,f)-convex minimization). Let f: X — |—o00,+00] and g: X —
|—00,400] be proper and lower semicontinuous. Suppose that f and g are a-convex and [(-conver,
respectively, that v =0 € Ry, A= pu =2, and that either

(i) a=p8=0, k" :=1; or
(i) a+B8>0, K" :=1+7.77%>0.

Then the DR operators Ty 4 and Ty ¢ are conically % -averaged and have full domain. Moreover, if
zer(éf + gg) # @ and k < K*, then, for any (T, h) € {(Tf,4,7f),(Ty,5,09)}, every sequence (Ty)nen
generated by T' converges weakly to a point T € FixT with Prox,(T) € zer(gf + gg) C argmin(f +g)
and the rate of asymptotic reqularity of T is o(1/\/n).

Proof. Apply Theorem 5.12 with vy =§ and A = u = 2. |
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