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ABSTRACT
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In this project, we introduce and study a class of system of random set-
valued variational inclusion problems. Some conditions for the existence of solutions
of such these problems are provided, when the operators are contained in the
classes of generalized monotone operators, so-called (A m,n)-monotone operator.
Further, the stability of the iterative algorithm for finding a solution of the considered
problem is also discussed.

We would like to notice that the results presented in this project are more
general, very useful and can be extended for a class of random fuzzy mappings. This
means that our results can be considered as an extension, refinement, and

improvement of the previously known results in the literature.
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Executive Summary
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plied Mathematics" (Impact Factor 2010= 0.630 ) 914731 1 WNad1U fo

J. Suwannawit and N. Petrot, Existence and stability of Iterative algorithm
for system of random set-valued variational inclusion involving (A,m,n) -

generalized monotone operators, Journal of Applied Mathematics, (accepted).
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Let H be a real Hilbert space equipped with norm ||-|| and inner product (-, -)
and let 27 and CB(H) denote for the family of all the nonempty subsets of H
and the family of all the nonempty closed bounded subsets of H, respectively.
As usual, we will define D : CB(H) x CB(H) — [0, 00), the Hausdorff metric
on CB(H), by

D(A, B) = max q sup inf ||z — y||,sup inf ||z —y|| p, forall A,B € CB(H).
rcAYEDB yeBreA

Let (©,%, 1) be a complete o- finite measure space and B(H) be the
class of Borel o-fields in H. A mapping x :  — H is said to be measur-
able if {t € Q : z(t) € B} € X, for all B € B(H). We will denote by
My for a set of all measurable mappings on H, that is, My = {z : Q@ —
H|z is a measurable mapping}.

Let H; and H, be two real Hilbert spaces. Let F' : 2 x Hi X Ho — Hy
and G : Q X Hy; x Hy — Ho be single-valued mappings. Let U : Q x H; —
CB(H1),V : Q x Hy — CB(Hs) and M; : Q x H; — 2™ be set-valued
mappings, for ¢ = 1,2. In this paper, we will consider the following problem:
find measurable mappings a,u :  — H; and b,v : Q — Hy such that u(t) €
U(t,a(t)),v(t) € V(t,b(t)) and

{ 0 € F(t,a(t),v(t)) + Mi(t, alt)), (1)

0 € G(t,u(t), b(t)) + Ma(t, b(t)), Ve Q.

The problem of type (1) is called the system of random set-valued variational
inclusion problem. If a,u : 0 — H; and b, v : 2 — Hs are solutions of problem
(1), we will denote by (a,u,b,v) € SRSV Iy a,)(F,G,U, V). Notice that,
if U:QxHy — Hyand V : Q X Hy — Hy are two single-valued mappings



then the problem (1) reduces to the following problem: find a : 2 — H; and
b: Q) — Hs such that

0€ F(t,a(t),V(t,b(t)) + Mi(t,a(t)), )
0€ G(t,U(t,a(t)),b(t)) + Ma(t,b(t)), VteQ.

In this case, we will denote by (a,b) € SRSy, ap,)(F,G,U, V).

We provide the following lemma, and use it for proving our main result.

Lemma A: Let H; and Ho be two real Hilbert spaces. Let F': Q x H; X
Hy — Hyp and G : Q x Hy X Ha — 'Ha be single-valued mappings. Let
U:QxH; —>CB<H1),V:Q><H2 —>CB(H2) and MZ’:QXHZ'HQH" be
a set-valued mappings for ¢ = 1,2. Assume that M; are random (A;, m;,n;)
- monotone mappings, and A; : Q x H; — H; be random (r;,7;)- strongly

monotone mappings, for ¢ = 1,2. Then we have the following statements:

() if (a,u,b,v) € SRSV I, ap)(F, G, U, V) then for any measurable func-
tions p1, p2 : @ — (0,00) we have

aft) = TG (At a(t) = pF(t a(t), v(1))],
b(t) = T2 [As(t,b(1)) — pa(t)G(t,u(t),b(1))], for all t € Q.

(ii) if there exist two measurable functions p1, p2 : © — (0, 00) such that

a(t) = I (At a(t) = pr (O F(E a(t),v(t)]
b(t) = Tt at (Aot b(8) — pa(t)G(E u(®),b(1))]

for all t € Q, then (a,u,b,v) € SRSV Iy, ap)(F, G, U, V).

However, due to Lemma A, we see that the following assumptions should be

needed.

Assumption (A) :
A(a) H; and Hy are separable real Hilbert spaces.

A(b) n; : Q x H; x H; — H,; are random 7;-Lipschitz continuous single-valued
mappings, for ¢ = 1, 2.

A(c) A; : Q x H; — H; are random (r;,7;)-strongly monotone and random

B;-Lipschitz continuous single-valued mappings, for ¢ = 1, 2.



A(d) M; : Q x H; — 2% are random (A;, m;,n;)-monotone set-valued map-
pings, for ¢ =1, 2.

A(e) U : Q@ x Hy — CB(H;) is a random ¢;-D-Lipschitz continuous set-
valued mapping and V : Q x Ho — C'B(H2) is a random ¢9-D-Lipschitz

continuous set-valued mapping.

A(f) F : Qx Hy x Hy — H;y is a random single-valued mapping which has

the following conditions:

(i) F'is a random (cy, p1)- relaxed cocoercive with respect to A; in the
third argument and a random «;- Lipschitz continuous in the third

argument,

(i) F' is a random (;- Lipschitz continuous in the second argument.

A(g) G : Q x Hy X Hy — Ho is a random single-valued mapping which has

the following conditions:

(i) G is a random (cg, u9)-relaxed cocoercive with respect to As in
the second argument and a random ag-Lipschitz continuous in the

second argument,

(i) G is a random (o-Lipschitz continuous in the third argument.

Now, we are in position to present our main results.

Main Theorem (I) Assume that Assumption (A) holds and there exist two

measurable functions py, p2 : 2 — (0, 00) such that p;(t) € (0, T’;;((t ))) for each
1 =1,2 and

T1 (t)
r1(t) — p1(t)ma(t)

_mUmQ\MQ — 2pa(t)p12(t) + 2p2(H)a3 (Dea(t) + p(H)aF(H) < 1 -

T2(t)p2(t)C2() 91 (t) .
r2(t) — p2(t)ma(t) ’
T1(t)p1(t)C1(t)92(t)
r1(t) = pr(tyma(t) ’
3)

SV — 2010 0) + 201D Oer(1) + A RO < 1 -

for all ¢t € Q2. Then the problem (1) has a solution.

In particular, we have the following result.

Main Theorem (IT) Let U : Q x Hy — Hy and V : Q x Hy — Hg be two
random single-valued mappings. Assume that Assumption (A) holds and there
exist measurable functions pi, po satisfy (3). Then problem (2) has a unique

solution.



In the proof of Main Theorem (II), in fact, we have constructed a sequence
of measurable mappings {(an,b,)} and show that its limit point is nothing
but the unique element of SRSI s ap)(F,G,U, V). In this section, we will
consider the stability of such a constructed sequence.

Let F,G, M;,n;, A; and p;, for i = 1,2, be random mappings defined as in
Main Theorem (II). Now, for each ¢ € Q, if {(x,(¢),yn(t))} is any sequence
in Hy x Ha. We will consider the sequence {(.Sy(t),T,(t))} which is defined

Sult) = T (At @n(0)) — pr(B)F (12 (1), V(£ (1)),

Tot) = T2 [A2(t,ya() = p2(DGE U (Ean(®) yn @), ()

where U : Q x Hy — Hy and V : Q X Ho — Ho and t € ). Consequently, we
put

Sn(t) = [ (@nr1(), Ynr1(t)) — (Su(t), Tu(t))] ™ (5)
Meanwhile, let @ : 2 x H1 X Hy — Hi X Hao be defined by
Q(t.a(t),b(1) (7014 [Aa(ta() = pr(OF (8, a(t), @) T2 [Ao(£,b(8) = p2(DG(E a(t),b(E)])  (6)

for all a € Myq1,b € My, t € Q. In view of Lemma A, we see that
(a,b) € SRSTp, v,y (F, G, U, V) if and only if (a,b) € F(Q).

Now, we prove the stability of the sequence {(an,b,)} with respect to

mapping (), defined by (6).

Main Theorem (III) Assume that Assumption (A) holds and there exist
p1, p2 satisfy (3). Then for each ¢ € Q, we have lim,,_,o, d,(t) = 0 if and
only if limy, oo(xn(t),yn(t)) = (a(t),b(t)), where d,(t) are defined by (5)
and (a(t),b(t)) € F(Q).
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1. INTRODUCTION

It is well known that the ideas and techniques of the variational inequalities are being
applied in a variety of diverse fields of pure and applied sciences and proven to be productive
and innovative. It has been shown that this theory provides the most natural, direct, simple,
unified, and efficient framework for a general treatment of a wide class of linear and nonlinear
problems. The development of variational inequality theory can be viewed as the simultaneous
pursuit of two different lines of research. On the one hand, it reveals the fundamental facts on
the qualitative aspects of the solutions to important classes of problems. On the other hand, it
also enables us to develop highly efficient and powerful new numerical methods for solving, for
example, obstacle, unilateral, free, moving, and complex equilibrium problems. Of course, the
concept of variational inequality has been extended and generalized in several directions and,
it is worth to noticed that, an important and useful generalization of variational inequality
problem is the concept of variational inclusion. Many efficient ways have been studied to find
solutions for variational inclusions and a related technique, as resolvent operator technique,
was of great concern.

In 2006, Jin [13] investigated the approximation solvability of a type of set-valued varia-
tional inclusions based on the convergence of (H,n)-resolvent operator technique, while the
convergence analysis for approximate solutions much depends on the existence of Cauchy
sequences generated by a proposed iterative algorithm. In the same year, Lan [16] first intro-
duced a concept of (A, n)-monotone operators, which contains the class of (H, n)-monotonicity,
A-monotonicity (see [30, 31, 32]) and other existing monotone operators as special cases. In
such paper, he studied some properties of (A, n)-monotone operators and defined resolvent
operators associated with (A, n)-monotone operators. Then, by using this new resolvent op-
erator, he constructed some iterative algorithms to approximate the solutions of a new class
of nonlinear (A, n)-monotone operator inclusion problems with relaxed cocoercive mappings
in Hilbert spaces. After that, Verma [32] explored sensitivity analysis for strongly monotone
variational inclusions using (A, n)-resolvent operator technique in a Hilbert space setting. For
more examples, ones may consult [0, 18, 19, 20, 22, 23]

Meanwhile, in 2001, Verma [29] introduced and studied some systems of variational in-
equalities and developed some iterative algorithms for approximating the solutions of such
those problems. Furthermore, in 2004, Y.P. Fang and N.J. Huang [8] introduced and stud-
ied some new systems of variational inclusions involving H-monotone operators. By Using
the resolvent operator associated with H-monotone operators, they proved the existence and
uniqueness of solutions for the such considered problem and, also some new algorithms for
approximating the solutions are provided. Consequently, in 2007, Lan et al. [21] introduced
and studied an another system of nonlinear A-monotone multivalued variational inclusions
in Hilbert spaces. Recently, base on the generalized (A,n)-resolvent operator method, R.P.
Argarwal and R.U. Verma [1] considered the existence and approximation of solutions for
a general system of nonlinear set-valued variational inclusions involving relaxed cocoercive
mappings in Hilbert spaces. Notice that, the concept of a system of variational inequality is
very interesting since it is well-known that a variety of equilibrium models, for example, the
traffic equilibrium problem, the spatial equilibrium problem, the Nash equilibrium problem,
and the general equilibrium programming problem, can be uniformly modelled as a system
of variational inequalities. Additional researches on the approximate solvability of system of

1
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nonlinear variational inequalities are problems, ones may see Cho et al. [5], Cho and Petrot
[7], Noor [25], Petrot [26], Suantai and Petrot [28], and others.

On the other hand, the systematic study of random equations employing the techniques
of functional analysis was first introduced by Spacek [27] and Hans [9] and it has received
considerable attention from numerous authors. It is well-known that the theory of randomness
leads to several new questions like measurability of solutions, probabilistic and statistical
aspects of random solutions, estimate for the difference between the mean value of the solutions
of the random equations and deterministic solutions of the averaged equations. The main
question concerning random operator equations is essentially the same as those of deterministic
operator equations, that is question of existence, uniqueness, characterization, contraction and
approximation of solutions. Of course, random variational inequality theory is an important
part of random function analysis. This topic has attracted many scholars and experts due
to the extensive applications of the random problems. For the examples of research works in
these fascinating areas, ones may see Ahmad and Bazdn [3], Huang [12], Huang et al. [11],
Khan et al. [14], Lan [17], Noor and Elsanousi [24].

In this paper, inspired by the works going on these fields, we introduce a system of set-
valued random variational inclusion problems and provide the sufficient conditions for the
existence of solutions and the algorithm for finding a solution of proposed problems, involving
a class of generalized monotone operators by using the resolvent operator technique, is given.
Furthermore, the stability of the constructed iterative algorithm is also discussed.

2. PRELIMINARIES

Let H be a real Hilbert space equipped with norm || - || and inner product (-,-) and let
2" and CB(H) denote for the family of all the nonempty subsets of H and the family of
all the nonempty closed bounded subsets of H, respectively. As usual, we will define D :
CB(H) x CB(H) — [0,0), the Hausdorff metric on CB(H), by

D(A, B) = max ¢ sup inf || — y||,sup inf ||z —y|| p, forall A, B e CB(H).
zcAYEB yeBTEA

Let (©,%, 1) be a complete o- finite measure space and B(H) be the class of Borel o-fields
in H. A mapping x : @ — H is said to be measurable if {t € Q : z(t) € B} € X, for
all B € B(H). We will denote by My for a set of all measurable mappings on H, that is,
My ={z: Q — H|x is a measurable mapping}.

Let H1 and Hs be two real Hilbert spaces. Let F': QxHixHo — Hi and G : QxH1 xHg —
Ha be single-valued mappings. Let U : Q@ x Hy — CB(H1),V : Q x Hy — CB(H2) and
M; : Q x H; — 2™ be set-valued mappings, for i = 1,2. In this paper, we will consider the
following problem: find measurable mappings a,u : £ — H; and b,v : @ — Hsy such that
u(t) € U(t,a(t)),v(t) € V(t,b(t)) and

{ 0 € F(t,a(t),v(t)) + Mi(t,a(t)),

0 € G(t, u(t), b(t)) + Mal(t, b(t)), Vi € . (2.1)

The problem of type (2.1) is called the system of random set-valued variational inclusion prob-
lem. If a,u : Q@ — Hy and b,v : Q — Hsy are solutions of problem (2.1), we will denote by
(a,u,b,v) € SRSV I vy (F,G,U, V).

Notice that, if U : Q@ x Hy — H; and V : Q x Hy — Hs are two single-valued mappings
then the problem (2.1) reduces to the following problem: find a : @ — H; and b : Q — Hy
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such that

0.€ F(ta(t), V(t,b(t)) + Mi(t,a(t)), (22)
0€ Gt Ut a(t),b(t) + Ms(t,b(t)), Vte Q. :

In this case, we will denote by (a,b) € SRS, ap,)(F,G,U, V). Other special cases of the
problem (2.1) are presented the following:

@

(IT)

(111)

(IvV)

If Mi(t,a(t)) = 0p(t,a(t)) and Ma(t,b(t)) = 0¢(t,b(t)), where ¢ : QxH; — RU{+o0}
and ¢ : Q X Hy — R U {400} are two proper convex and lower semi-continuous
functions, 0y and d¢ denoted for the subdifferential operators of ¢ and ¢, respectively.
Then (2.1) reduces to the following problem: find a,u : @ — H; and b,v : Q — Hy
such that u(t) € U(t,a(t)),v(t) € V(¢,b(t)) and

{ (F'(ta(t),v(t)), z(t) —a(t)) + @(x(t)) — @(a(t)) =2 0, Vo € My, (2.3)
(Gt ul(t),b(t)), y(t) — b(t)) + d(y(t)) — ¢(b(t)) = 0, Yy € Mg, '

for all ¢ € Q. The problem (2.3) is called a system of random set-valued mixed
variational inequalities. A special of problem (2.3) was studied in by R.P. Agarwal
and R.U. Verma [1].

Let K1 C Hi, K2 C 'Hy be two nonempty closed and convex subsets, and dx, be the
indicator functions of K; for i = 1,2. If M(¢,z(t)) = 00k, (z(t)) and Ma(t,y(t)) =
0k, (y(t)) for all x € Mg, and y € Mg,. Then the problem (2.1) reduces to
the following problem: find a,u : @ — H; and b,v : @ — Ha such that u(t) €
U(t,a(t)),v(t) € V(t,b(t)) and

{ (F(t,a(t),v(t)),z(t) — a(t)) >0, Yo € My, (2.4)
(G(t,u(t),b(t),y(t) — b(t)) > 0, Vy € Mk, '

for all ¢t € €.

If H1 = He = H and M (t,a(t)) = Ma(t,b(t)) = Op(t,a(t)), where ¢ : Q@ X H —
R U {400} is proper convex and lower semi-continuous function and d¢ is denoted
for the subdifferential operators of ¢. Let g : H — H be a nonlinear mapping and
p,m > 0. If we set F(t,a(t),v(t)) = pv(t)+a(t) —g(b(t)) and G(t,u(t),b(t)) = nu(t) +
b(t) — g(a(t)) where u(t) € U(t,a(t)),v(t) € V(t,b(t)). Then problem (2.1) reduces to
the following system of variational inequalities: find a,b : Q@ — H,u(t) € U(t,a(t))
and v(t) € V(¢,b(t)) such that

{ (po(t) +a(t) = g(b(t)), g(x(t)) — a(t)) + (g(x(1))) — p(a(t)) >
(nu(t) + b(t) — g(a(t)), g(x(t)) = b(t)) + (g(2(1))) — ¢ (b(t)) = 0,

for all ¢ € Q and g(z(t)) € My. A special of problem (2.5) was studied by R.P.
Argarwal, Y.J. Cho and N. Petrot [2].

Let T : K — H be a nonlinear mapping and p,n > 0 be two fixed constants.
If Hi = Ho = H, K1 = Ky = K,F(t,a(t),v(t)) = pT(v(t)) + a(t) — v(t) and
G(t,u(t),b(t)) = nT(u(t)) + b(t) — u(t). Then (2.4) reduces to the following system
of variational inequalities: find a,u,b,v : Q — H such that u(t) € U(t,a(t)),v(t) €
V(t,b(t)) and

{ (pT(v(t)) +a(t) —v(t), (t) — a(t)) >0, (2.6)
(T (u(t)) + b(t) — u(t),y(t) = b(t)) > 0, '

for all x,y € My and t € Q. Notice that, if U =V = I, then (2.4), (2.6) are studied
by Kim and Kim [15].

(2.5)

We now recall important basic concepts and definitions, which will be used in this work.
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Definition2.1. A mapping f : Q x H — H is called a random single-valued mapping if for
any x € H, the mapping f(-,z) :  — H is measurable.

Definition2.2. A set-valued mapping G : Q — 27 is said to be measurable if G~!(B) = {t €
Q:G(t)NB#0} €3, for all B € B(H).

Definition2.3. A set-valued mapping F : Q x H — 2" is called a random set-valued mapping
if for any = € H, the set-valued mapping F(-,z) : Q — 2™ is measurable.

Definition2.4. A single-valued mapping n : X H x H — H is said to be random 7-Lipschitz
continuous if there exists a measurable function 7 : 2 — (0, 00) such that

In(t, z(t), y(O)I < 7(@)]|=() — y(B)],
for all x,y € My, t € Q.

Definition2.5. A set-valued mapping U : Q x H — CB(H) is said to be random ¢ — D-

Lipschitz continuous if, there exists a measurable function ¢ : 2 — (0, 00) such that
D(U(t,x(t)), U(t,y(t)) < ¢(t)[lz(t) —y(B)],

for all x,y € My and t € Q, where D(-,) is the Hausdorff metric on C B(H).

Definition2.6. A set-valued mapping F : Q x H — C'B(H) is said to be D-continuous if, for
any t € €, the mapping F(t,-) : H — CB(H) is a continuous in D(-,-), where D(-,-) is the
Hausdorff metric on CB(H).

Definition2.7. Let A: Q@ x H — H and n: Q x H x H — H be two random single-valued
mappings. Then A is said to be

(i) random f-Lipschitz continuous if, there exists a measurable function 5 : 2 — (0, c0)
such that

1A, 2 (1) = At y()]] < B[ (t) = y(@)]l;
for all x,y € My, t € Q.
(ii) random n- monotone if,

(A(t, z(t)) — A(t,y(t)), n(t, z(t), y(t))) = 0,
for all x,y € My, t € .

(iii) random strictly 7- monotone if, A is a random 7- monotone and

(A(t, z(t)) — A(t,y(t)), n(t, z(t),y(t))) =0 if and only if x(t) = y(?),
for all x,y € My, t € Q.

(iv) random (r,n)-strongly monotone if, there exists a measurable function r : Q — (0, 00)
such that

(At 2(1)) = Aty (), n(t, 2(1), y(1)) = r(B)l|l2(t) — (O],
for all x,y € My, t € Q.

Definition2.8. Let A : 2 x H — H be a random single-valued mapping. A single-valued
mapping F': Q x H x H — H is said to be
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(i) random (¢, p)-relaxed cocoercive with repect to A in the second argument if, there
exist measurable functions ¢, i : © — (0, 00) such that

(F(t, - a())=F(t, - y(t), At 2(6)) = At y (1)) = —c(O | F(t, - x(t) = F (¢, yO)*+u(t) =) -y 0],

for all z,y € M4 and t € Q.
(ii) random a-Lipschitz continuous in the second argument if, there exists a measurable
function a : Q — (0, 00) such that

[E(t,-,2(t) = F(t, - y()]| < a®)]z(t) — y (@),
for all x,y € My, t € Q.

Notice that, in a similar way, we can define the concepts of relaxed cocoercive and Lipschitz
continuous in the third argument.

Definition2.9. Let n: Q x H x H — H and A : Q@ x H — H be two random single-valued
mappings. Then a set-valued mapping M :  x H — 2™ is said to be

(i) random (m, n)-relaxed monotone if, there exists a measurable function m :  — (0, c0)
such that

(u(t) = v(t), n(t, (), y(t)) = —m(t)l|z(t) — y(B)]%,
for all z,y € My, u(t) € M(t,z(t)),v(t) € M(t,y(t)),t € Q.
(ii) random (A, m,n)- monotone if, M is a random (m,n)-relaxed monotone and (A; +

p(t)My)(H) = H for all measurable function p : Q@ — (0,00) and t € , where

Definition2.10. Let A : Q@ xH — H be a random single-valued mapping and M : QxH — 2%
be a random (A, m,n)-monotone mapping. For each a measurable function p : Q — (0, c0),

the corresponding random (A, m,n)-resolvent operator J;’,’% : Q2 x H — H is defined by

T (@) = (Ai+ p()My) ! (2), Vo € My, teQ,

where Ay(x) = A(t, (1)), My(x) = M(t,2(t)) and JUGM (x) = TP (1, 2(8)).

The following lemma, which related to Jg’i\\/l operator, is very useful in order to prove our
results.

Lemma 2.11. Let n: Q x H X H — H be a random single-valued mapping, A : Q@ x H — H
be a random (r,n)-strongly monotone mapping and M : Q x H — 2™ be a random (A, m,n)-

monotone mapping. If p: @ — (0,00) is a measurable function with p(t) € <0, :@%) for all
t € Q. Then the following are true:
(i) The corresponding random (A, m,n)-resolvent operator Jg”é\/[ is a random single-valued

mapping,
(i) If n : Q@ x H x H — H is a random T-Lipschitz continuous mapping then the cor-

. nyM . T . .
responding random (A, m,n)-resolvent operator Jp,A is a random P Lipschitz
continuous.

Proof The proof is similar to Proposition 3.9 in [16].

In order to prove our main results, we also need the following well-known facts.
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Lemma 2.12. [!] Let H be a seperable real Hilbert space and U : Q@ x H — CB(H) be a
D-continuous random set-valued mapping. Then for any measurable mapping w : Q — H, the
set-valued mapping U(-,w(-)) : @ — CB(H) is a measurable.

Lemma 2.13. [1] Let H be a seperable real Hilbert space and U,V : Q — CB(H) be two
measurable set-valued mappings, € > 0 be a constant and u : Q — H be a measurable selection
of U. Then there exists a measurable selection v : Q — H of V' such that

lu(t) — v(®)]| < (1+)D(U(L), V(L), for all te Q.

Lemma 2.14. [33] Let {v,} be a nonnegative real sequence and let {\,} be a real sequence
in [0,1] such that £5° A, = co. If there exists a positive integer ny such that
Tnt1 < (1 - )\n)’Yn + Anon, forall n > ny, (2'7)

where g, > 0 for alln >0 and o, — 0 as n — 0o, then lim, o0 Yn = 0.

3. EXISTENCE THEOREMS

In this section, we will provide sufficient conditions for the existence solutions of the problem
(2.1). To do this, we shall begin with a useful lemma.

Lemma 3.1. Let ‘Hqi and Hy be two real Hilbert spaces. Let F' : Q X Hy X Ho — Hi and
G : Q x Hy X Hy — Ha be single-valued mappings. Let U : Q@ x Hy — CB(H1),V : Q@ x Hy —
CB(H2) and M; : Q x H; — 2% be a set-valued mappings for i = 1,2. Assume that M; are
random (A;, m;,n;) - monotone mappings, and A; : Q x H; — H; be random (r;,n;)- strongly
monotone mappings, for © = 1,2. Then we have the following statements:
(i) if (a,u,b,v) € SRSV Ip aay)(F, G, U, V) then for any measurable functions p1, pa :
Q — (0,00) we have

alt) = T2 (At a(t) — pr(DF (8 a(t),o(0))]

b(t) = T2 [Aa(t,b(8) = pa()G (L u(t), b)), for all t € Q.

(ii) if there exist two measurable functions p1,p2 : € — (0,00) such that
My, o

a(t) = I (A (ta(t) — pr(DF(Ealt), o(0)],
b(t) = I A (8, b(8)) — pa(E)G( u(t), b))
for allt € Q, then (a,u,b,v) € SRSV Iy apy)(F, G, U V).

Proof
(i)  Let p1,p2 : 2 — (0,00) be any measurable functions. Since (a,u,b,v) € SRSV I, ) (F, G, U, V),
we have

{ 0€ F(t,a(t),v(t)) + My(t,a(t)),
0 € G(t,u(t),b(t)) + Ma(t,b(t)), forall te Q.

Let t € Q be fixed. By 0 € F(t,a(t),v(t)) + Mi(t,a(t)), we obtain
Ar(t, a(t) = pr()F (L, a(t), v(t) € Ar(t, a(t)) + p1(t) M (2, a(t)).

)

This means

Ar(t,a(t)) — pr()F(E, alt), v(t)) € (Ar, + pr(t)My,) (alt))-
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Thus
alt) = I [Av(t.a(t) — pr(DF(ta(t), v(1))].

_ M
where (A1, + p1(t)My,) ' = nglzt),jit'

Similarly, if 0 € G(t,u(t),b(t)) + Ma(t, b(t)) we can show that
t ’M t
b(t) = Tt as, [A2(t:b() = pa(t)G (¢, u(t), b(1))],
where (Ag, + pa(t)My,) "t = Jgja)ﬂﬁ;t. Hence (i) is proved.
(ii) Assume that there exist two measurable functions p1, p2 : © — (0, 00) such that

a(t) = I (At a(t) — pr(O)F(E a(t),v(t)]
b(t) = Tt at (Aot b(8) = pa(t)G(E u(®),b(1))]

. M
for all t € Q. Let t € Q be fixed. Since a(t) = J:fﬁt),ﬁit [A1(t,a(t)) — p1(t)F(t,a(t),v(t))] then

o N1, ,M1,
by the definition of Jp1 (1),4y, We see that

a(t) = (Ay, + pr(O)M1,) " [Ar(t a(t) — pr (0 F (L, alt), (1))
This implies that
—F(t,a(t),v(t)) € Mi(t,a(t)).
That is,
0€ F(t,a(t),v(t)) + Mi(t,a(t)).
Similarly, if b(t) = Jgjzt’j‘j[j;t [Aa(t,b(t)) — p2(t)G(t, u(t), b(t))] we can show that 0 € G(t, u(t), b(t))+
M>(t,b(t)). This completes the proof.

Due to Lemma 3.1, in order to prove our main theorems, the following assumptions should
be needed.

Assumption (A) :
A(a) Hy and Hsy are separable real Hilbert spaces.
A(b) n; : Q x H; x H; — H; are random 7;-Lipschitz continuous single-valued mappings,
fori=1,2.
A(c) A; : Q x H; — H; are random (r;,n;)-strongly monotone and random [;-Lipschitz
continuous single-valued mappings, for i = 1, 2.
A(d) M; : QxH; — 2™ are random (A;, m;, n;)-monotone set-valued mappings, for i = 1, 2.
A(e) U : QxHy — CB(H;1) is arandom ¢1-D-Lipschitz continuous set-valued mapping and
V :Q x Hy — CB(Hz) is a random ¢9-D-Lipschitz continuous set-valued mapping.
A(f) F : Q x Hy x Hy — H; is a random single-valued mapping which has the following
conditions:
(i) F is a random (cq, p1)- relaxed cocoercive with respect to A in the third argu-
ment and a random «q- Lipschitz continuous in the third argument,
(ii) F' is a random (3- Lipschitz continuous in the second argument.
A(g) G : Q x Hy x Ha — Hs is a random single-valued mapping which has the following
conditions:
(i) G is arandom (cg, pu2)-relaxed cocoercive with respect to Ag in the second argu-
ment and a random «o-Lipschitz continuous in the second argument,
(ii) G is a random (o-Lipschitz continuous in the third argument.



8 CONTENT OF RESEARCHES

Now, we are in position to present our main results.

Theorem 3.2. Assume that Assumption (.A) holds and there exist two measurable functions
p1,p2 : 8 — (0,00) such that p;(t) € < ) for each i =1,2 and

71(t) 2 (D)p2(t)C2(H)P1 (1) |
rmwmmmmwV@@‘%“W““”mmﬁm”@+ﬁ@ﬁ@<1‘m@—mmmmw
T2(t) T1(H)p1 (1)1 (H)P2()

V/B2(0) — 202(8)p12 (1) + 2p2(8)0 (Dea(t) + p3()ad(t) < 1 —

r2(t) — p2(t)m2(t) r1(t) — p1(t)ma(t) ’

(3.1)
for all t € Q. Then the problem (2.1) has a solution.

Proof Let {&,} be a null sequence of positive real numbers. Starting with measurable map-
pings ag : £ — Hq and by : 2 — Ho. By Lemma 2.12, we know that the set-valued mappings
U(-,ao0(+)) : @ — CB(Hy) and V(-,bo(:)) : @ — CB(H2) are measurable mappings. Con-
sequently, by Himmelberg [10], there exist measurable selections ug : Q@ — Hy of U(-,ao(-))
and vy : Q — Ho of V(-,b9(:)). We define now the measurable mappings a; : 2 — H; and
b1 : Q — Hs by

ar(t) = JZ;EQ)]\,QL [A1 (£, a0(t)) — pr(E) F' (¢, ao(t), vo(2))],
bi(t) = T2 h [As (£,bo(1)) = pa(D)G (¢, uo(t), bo(1))]

where J;fftﬁit (z) = (Ag, + pi(t)M;,) "' (x), for all z € My, t € Qand i = 1,2. Further, by
Lemma 2.12, the set-valued mappings U(-,a1(+)) : @ — CB(H1),V (-, b1(:)) : @ — CB(H2) are
measurable. Again, by Himmelberg [10] and Lemma 2.13, there exist measurable selections

up : Q — Hy of U(+,a1(+)) and vy : Q — Hy of V(+,b1(+)) such that

[uo(t) —ur () || < (1 +€1)D (UL, ao(t)), U(t, a1 (t))) ,
[vo(t) — o1 ()] < (1 +21)D (V(E,bo()), V(£ 01(2))) ,
for all ¢t € Q). Define measurable mappings as : 2 — H; and by : 2 — Hsa as the following:
as(t) = TGN A1 (501 (8) — pr(DF (¢ a1 (8), 01 (1))]

ba(t) = T2k [As (£,61(1)) = pa(D)G (t,ur (8), ba(1))]

for all ¢ € Q. Continuing this process, inductively, we obtain the sequences {ay},{bn}, {un}
and {v,} of measurable mappings satisfy the following:

ant1(t) = 1(t,an(t)) = pr(E)F (¢, an(t), va(t))],

771t7M1t [
bny1(t) = Jgjtt’) A5, [A2 (£ (2)) = p2(1) G (

i i tun (1), ba(8))] (3.2)
[tn () = tn41(B)[| < (L4 ng1) D (U(t, an(t)), U(t, any1(t)))
[on(t) = vn1 ()] < (1 + eng1) D (V(E, bn (1)), V (£, bnya(t)))
where un(t) € U(t,an(t)),vn(t) € V(t,by(t)) and for all t € Q,n =0,1,2,....
Now, since J™ ’%1 is a random P p1m - Lipschitz continuous mapping, we have
lant1(t) —an(t)|| = IIJm“Aﬁi [A1(t, an(t)) — pr(E)F(t, an(t), va(t))]
T A (1 e (1)) — 1 (OF (F o (8), v (2)]
Tl(t)

IN

r1(t) — p1(t)mi(t) |A1(t, an(t)) — A1(t, an—1(t))
—p1 (V) [F(t,an(t), vn(t)) — F(t, an_1(t), vn_1(t))] ||
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71(t)
r1(t) — p1(t)ma(t) [A1(t, an(t)) — A1(t, an-1(t))
t

1 1) [P0, 00 (8) v0(8)) ~ F (1,010, ()]
ry (t)pl_(?lzlt()t?,)nl (t) HF(tv an—l(t)7 Un (t>) - F(t, an—l(t)7 Un—l(t> Iﬁgr?))
for all ¢ € . On the other hand, by assumptions A(c) and A(f), we see that
[A1 (8, an(8) = A1(t, an—1(t) = p1(t) [F (¢, an(t), vn(8)) — F(t, an—1(t),vn ()] |I*

= At an() = Ar(tan—1(O)* = 2p1(t) (F(t, an(t), vn (1)) = F(t,an—1(8),vn (1)), Ar(t,an(t)) — A1(t, an-1(t)))
+oH O F(t, an(t), vn (1) — F(t, an—1(t), vn (1))
BEB)llan (t) = an—1()* + 201 (H)er (D F(t, an(t), v (1) = F(t, an—1 (), vn () = 201 ()1 () lan(t) — an—1(1)]*
+p%(t)HF(t, an(t),vn(t)) — F(2, ‘7»7171(75)17)7L(75))H2
[BE(t) — 201 (1) ()] llan (t) — an—1()]|* + [201(1)
[BE(t) = 201 (@)1 (D] llan () = an—1(D1* + [201(B)er () + p1 (D] o (Dlan(t) — an—1(B)]?
(BT (t) = 2p1 ()1 (1) + 2p1(t)er ()i (t) + pT(B)ad (8)] [lan(t) — an—1(D)]I?,
for all t € 2. This gives,

[A1(t; an(t)) = Av(t, an—1(t)) = pr(8) [F'(t; an(t), vn(t)) = F(t; an—1(t), o (0))]

< \/ﬁf(t) —2p1(H)p1(t) + 21 (Her(t)az (t) + pi(t)aq (t)|an(t) — an-1(t)], (3.4)
for all t € Q.

IN

Her(t) + pi (O] 1P (t, an(t), v (t)) — F(t, an—1(t), vn (1))

INIA

Meanwhile, since F' is a random (- Lipschitz continuous mapping in the second argument,
we get

[E(E, an—1(t), vn(t)) = F(t, an-1(t), vn-1(8))| < G (B)]Jon(t) — vn-a(B)]], (3.5)
for all t € Q. From (3.3), (3.4) and (3.5), we obtain that
| ) — an-—

Jowsa) —an)] < RO =8O f5200) <200 (0) + 21 (Dcr(B0d0) + A0
1(H)pr ()G (t )

1(t) —
(
r1(t) = p1(t)ma(t)

= A1()]an(t) — an_1(t)] +

[on(t) = vn—1(8)]]

71(t)p1(t)C1(t)
r1(t) — pr(t)ma(t)

[[on(t) = vn—1(B)]], (3.6)

where
8 = B0 — 20 (0) + 200 + 00RO B
for all ¢t € €.

Similarly, by using assumptions .A(c) and A(g), we know that

T2(t)p2(t)C2()
b1 (8) = ba(®)l < B2@lbn(t) =~ baa ()l + 5= s

[un(t) — un—1(2)]|(3-8)

where
Molt) = _T;f&)m VB 20 (0) + 2 (ea()od(0) + p3(Be30)  (39)
for all t € Q.

Next, since U is a random ¢;-D-Lipschitz continuous mapping and V is a random ¢2-D-
Lipschitz continuous mapping, by the choices of {u,} and {v,}, we have

[on(t) —vna ()] < (1 +en)D (V2 ba(t)), V(£ bn-1(t)))
< (1 + 5n)¢2(t)‘|bn(t) - bnfl(t)Ha (3'10)



10 CONTENT OF RESEARCHES

and
[un(t) = una @) < (1+en)D (Ut an(t)), UL, an-1(t)))
< (L+en)on(®)lan(t) — ana(B)]], (3.11)
for all t € Q. Now, by (3.6), (3.8), (3.10) and (3.11), we obtain that

T2 () p2(t)Ca (t) 1 (t) »
ra(t) — p2(6)ma (1) ) lan () = an-1 (1)
T1(t)p1(t)C1(t)$2(t)
0 = ;1 O 0

llan+1(t) — an(@l + [bat1(t) = b @] < (Al(t)+(1+€n)

+ (A2<t> (1t en) ) b () — b1 (B,

for all ¢ € Q). This implies that
llant1(t) = an(@)]| + [[bn1(t) — bu(@)[| < On(t) (lan(t) = an—1(E)] + [1bn(t) — bu-1(E)]),

where

0.(t) = maX{Al(t)+(1+gn)7—2(t)p2(t)42(t)¢1(t) A

ro(t) — pa(t)ma(t) ’

2(t) + (1 +€p)

for all t € Q.

Next, let us define a norm || - [|* on H; x Ha by
G, )™ = llzll + [lyll,  for all (z,y) € Hy x Ha.
It is well-known that (H1 x Ha, || - ||T) is a Hilbert space. Moreover, for each n € N, we have

I(an+1(t), baga (1) = (an(t), ba ()T < Ou(®)]l(an(t),bn(t)) = (an-1(t), baa (E)] T,

for all t € Q.
Let

T2(t)p2(t)C2 (D) 91 (¢) T1(8)p1(t) ¢ () P2 ()
6(t) = max {Al(t) + ra(t) — pa(t)ma(d) , Ao(t) + ) = prma (D) } , for each {&1X2)
We see that 60,,(t) | 6(t) as n — oo. Moreover, condition (3.1) yields that 0 < 6(¢t) < 1 for all
t € Q. This allows us to choose ¥ € (6(t),1) and a natural number N such that 6,,(¢) < ¢ for
all n > N. Using this one together with (3.12), we get
[(@nt1(t), bar1(t)) = (an(), ba ()T < Fll(an(t), ba(t)) = (an-1(t), ba-1(t)II",
for all t € Q and n > N. Thus, for each n > N, we obtain

I(@ns1 (1), bas1 () = (an(®),ba@)F < 9" N (ans1(t), by+1(1) = (an(t), by ()]
for all t € Q. So, for any m > n > N, we have

(@ (t), b (8)) = (an(®), )T < S (@i (), biga () = (ai(t), b))l

IN ]

S9N a1 (8), b (1) = (an(8), b ()|
< i lev @b () - (av(®). by O)EI

for all t € Q. Since ¥ € (0,1), it follows that {¢"}>° | converges to 0, as n — oo. This
means that {(a,(t),b,(t))} is a Cauchy sequence, for each t € Q. Thus, there are a(t) € H;
and b(t) € Hy such that a,(t) — a(t) and b,(t) — b(t) as n — oo, for each t € Q.

Next, we will show that {u,(t)} and {v,(t)} converge to an element of U(t,a(t)) and
V(t,b(t)), for all t € Q. Indeed, for m > n > N, we have from (3.10), (3.11) and (3.13) that
[l (£), vm (£)) = (un (£), v (1)) [|F l[tm () = un (@O + l[om () — vn ()]l
S i (8) = ws (@)1 4+ 275 i (8) — i ()]

SN+ i) 2 (B)llaiv (8) — ai ()] + ST+ £i1) 1 () [1bit1 (8) — bi(t)]]

26(0)Z7 I (@i 1 (1), bira (1)) — (ai(t), bi(0)[1F

g e (0, b () = Can (0. b ()]

IAN N CIA
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where ¢(t) = max{¢1(t), p2(t)}, for each t € Q. This implies that {(un(t),vn(t))} is a Cauchy
sequence in (Hy x Ha, || - || 1), for all ¢ € Q. Therefore, there exist u(t) € H; and v(t) € Ha
such that u,(t) — u(t) and v, (t) — v(t) as n — oo, for each t € 2. Furthermore,

inf{{lu(t) —u' (@) : w (@) €Ut a()} < Jlut) —un(t)]] + u(t)eiUn(ﬁ’a(t)) [un(t) = u(@)]
< lu®) = un (@ + DU, an(t)), U(E; a(t)))
< lu(®) = un@f + o1 lan(t) —a@)].  (3.14)

as n — oo, we have from the closedness property
t,a(t)), for all ¢ € Q. Similarly, we can show that

Since u,(t) — u(t) and a,(t) — a
of U(t,a(t)) and (3.14) that u(t) €
v(t) € V(t,b(t)), for all t € Q.

(1)
U(

Finally, in view of (3.2) and applying the continuity of A;, F, G and Jg:’]\{i, fori =1,2, we
see that

a(t) = JNG (At a(t) — pr()F(Ea(t),v(t)]
b(t) = Jra [As(t (D) — pa(t)G (L ult), b(1))],

for all ¢ € Q. Thus Lemma 3.1(ii) implies that (a, b, u,v) is a solution to problem (2.1). This
completes the proof.

In particular, we have the following result.

Theorem 3.3. Let U : Q@ x H1 — Hi and V : Q X Ho — Ha be two random single-valued
mappings. Assume that Assumption (A) holds and there exist measurable functions p1, p2
satisfy (3.1). Then problem (2.2) has a unique solution.

Proof From Theorem 3.2, we know that the problem (2.2) has a solution. So it remains to
prove that, in fact, it has the unique solution. Assume that a,a* : Q@ — H; and b, b* : Q — Hsy
such that (a,b), (a*,b*) are solutions of the problem (2.2). Using the same lines as obtaining
(3.6) and (3.8), by replacing a,, with a and a1 with a*, we have

TL(t)p1 (£)Ci (E)pa(t)
ri(t) = pr(t)ma(t)

and, by replacing b, with b and b,+; with b*, we obtain that
Ta(t)p2(t)Ca(t) 1(¢)
ra(t) — pa(t)ma(t)

where Aj(t) and Ag(t) are defined as in (3.7) and (3.9), respectively. From (3.15) and (3.16),
we get

la(®) —a* ()] < A@)]la(t) —a™@)] + 16(t) = b*(B)], for all ¢ B€25)

16() =0 @) < Aa(B)[b(t) = b* (D) + la(t) —a*@)], for all ¢ £316)

I(a(0)00) - @ @O < [8a00 <22<(2<)>¢1(<t)>] Jote) ~ a* 1)
AOGO60) )
[ e ICORIA0]

< 0(t)ll(a (t)) ( (), b"W)T, forall teQ,

where 6(t) is defined as in (3.12). Since 0 < 0(t) < 1, it follows that (a(t),b(t)) = (a*(t),b*(t)),
for all ¢ € €. This completes the proof.
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4. STABILITY ANALYSIS

In the proof of Theorem 3.3, in fact, we have constructed a sequence of measurable mappings
{(an,byn)} and show that its limit point is nothing but the unique element of SRSy, ar,) (F, G, U, V).
In this section, we will consider the stability of such a constructed sequence.

We start with a definition for stability analysis.

Definition4.1. Let H1, Hs be real Hilbert spaces. Let Q : QxH1 xXHa — HixHa, (ag(t),bo(t)) €
Hi1 x Ha and let (ap+1(t),bnt1(t)) = h(Q,an(t),b,(t)) define an iterative procedure which
yields a sequence of points {(an(t),b,(t))} in Hi x Ha, where h is an iterative procedure in-
volving the mapping Q. Let F'(Q) = {(a,b) € My X Mps : Q(t,a(t),b(t)) = (a(t),b(t)),Vt €
Q} # 0 and that {(an, b,)} converges to a random fixed point (a,b) of Q. Let {(xy,y,)} be an
arbitrary sequence in My X My and let 8,,(t) = || (2n+1(t), Yn+1(t)) —h(Q, xn (1), yn(t))]|, for
eachn > 0 and ¢t € Q. For each ¢t € Q, if lim,, .~ 6, (¢) = 0 implies that lim, o (2, (t), yn(t)) —
(a(t),b(t)), then the iteration procedure defined by (an+1(t),bnt+1(t)) = h(Q,an(t),by(t)) is
said to be Q-stable or stable with respect to Q.

Let F,G, M;,n;, A; and p;, for ¢ = 1,2, be random mappings defined as in Theorem 3.2.
Now, for each t € Q, if {(z,(t),yn(t))} is any sequence in H; x He. We will consider the
sequence {(Sp(t),T,(t))} which is defined by

Sult) = JN (At @a(t)) = pr(®)F (tma(®), V(E yn(1)))],
Ta(t) = T (et n(®) = p2(OG( Ut 20 (0), (1), (8.1
where U : Q x H1 — Hy and V : Q X Ho — Ho and t € Q). Consequently, we put
() = [(@nt1(t), ynt1(8)) — (Su(t), Tu(®))[I" (4.2)

Meanwhile, let @ : 2 X Hi X Ho — H1 X Ha be defined by
Q(ta(®),b) = (721740 [As(ta(®) = pOF (L a(), b)), T2 5 [A2(tb(1) = p2(DG(La(t), b®)])  (4.3)
foralla € My1,b € Mygp,t € Q. In view of Lemma 3.1, we see that (a,b) € SRSy, ) (F, G, U, V)
if and only if (a,b) € F(Q).

Now, we prove the stability of the sequence {(ay,by)} with respect to mapping @, defined
by (4.3).

Theorem 4.2. Assume that Assumption (A) holds and there exist p1, p2 satisfy (3.1). Then
for each t € Q, we have lim,_.c 6, (t) =0 if and only if limy,_oo(xn(t), yn(t)) = (a(t), b(t)),
where 0, (t) are defined by (4.2) and (a(t),b(t)) € F(Q).

Proof According to Theorem 3.3, the solution set SRS s, ar,) (F, G, U, V) of problem (2.2) is
a singleton set, that is, SRSy, ar,)(F,G,U, V) = {(a,b)}. For each t € Q, let {(zn(t),yn(t))}
be any sequence in H; X Ha. By (4.1) and (4.2), we have

(@1 (8), a1 (1)) — (a(t), b(E) T
< N@na (), yns1(8) = (Sn(®), Ta(O) T + 1(Sn(2), Tn(t)) — (alt), b))
= [I(Sn(®), Tu(t)) — (a(t), bED " + 0n ()

= L TALE 2a(t) = 1O F (82 (8), V (E yn ()] — a(®)]

)
+||J"2“M2‘ [A2(t, yn(t)) = p2 ()G, Ut 20 (), yn(8))] = bE) | +0n (D). (4.4)

~— ~—
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. M,
Since ngl All is a random

- Lipschitz continuous mapping, by assumptions A(c), A(f)

r1— pm

and Lemma 3.1(i), we get

177 (A1 (12 () = p1 (P (120 (), V(£ 5n ()] = a()]

1724408 T4 @ (1)) = 1 (O F (b (8), V(g ()] = Tkt st [Av(ta() = pr () F(t, a(t), V(b)) |

T1(¢)
r1(t) — p1(t)mi(t)
< T1(¢)
T or(t) = pr(t)ma(t)
p1(t)T1(t)
r1(t) — pr(t)ma(t)

IN

A1t zn(t)) — A1(t, a(®)) — p1(8) [F(E, 2 (1), V(8 yn (1)) — F(E, a(t), V(¢ 6(1)] ]
A1t 2n(t)) — A1(t, a(t)) = p1(8) [F(E, zn(8), V(8 yn (1)) — F(E, a(®), V(¢ yn ()] |l

(¢, at), V(E,yn(t))) — F(t; alt), V(E,b(1)))]l- (4.5)

On the other hand, by assumptions A(c) and A(f), we see that
(t

A1 (t, 2n (1)) = A1(t, alt)) = p1(t) [F(t,zn (1), V(E,yn (1)) — F(t,a(t), V(E,yn ()] |12

= [lAr(tzn(t) = Av(t, a®)I* = 2p1(8) (F(t, zn (1), V(t,yn (1)) = F(t,a(t), V(t,yn (1), A1(t,zn(t)) — A1(t,a(t))
FOE O F(t,2n (1), V(8 yn (1)) — F(t, alt), V(E,yn ()

< BEWlzn(t) — a@®)l” + 201 (W)t I F(E,zn (1), V(8 yn (1)) — F(t,alt), V(& yn @) — 20101 (8)|2n () — a(®)||?
HPLOIF (8 2n (1), V (8, yn (1)) — F(t, alt), V(t, yn (6))II?

= [BE®) = 201D (D] llzn(t) — a1 + [201(W)er (t) + pT O] [IF(t, 2n (1), V (8, yn (1) — F(t, alt), V(t yn ()

< [BE®) =200 0Om O] llzn (8) — a1 + [201(W)er (1) + p1 ()] oF () |en (1) — a(®)]|®

< [BE®) = 201 (&) (1) + 201 (Der (ad (1) + pT (1) (1)] [lzn (8) — a(®)]>.

This gives,
[AL(t, 2n (1)) — Av(t, alt)) — po(t) [F'(¢, zn(t), V(L yn(t)) — F(t alt), V(L ya()] |
< \/ B (t) = 2p1(t)pa(t) + 2p1(t)er (t)ai (t) + pi(t)af () [lza(t) — a(t)]- (4.6)

Meanwhile, since F' is a random (- Lipschitz continuous mapping in the second argument,
we get

1E @, a(t), V(E,yn(t))) — F(a(t), V(E @) < () ¢2(8)[lyn(t) — b@)]- (4.7)
From (4.5) - (4.7), we obtain that

!\Jgff;f\ﬁt [A1(t, 2n(t)) = pr()F(t, 20 (1), V(E, yn(1)))] — a(t)]

(VBT () = 2p1 ()1 (t) + 201 (t)er (t)aF (t) + p7 ()i (t)

i Jan(®) — a(®)]
PO (DG (Dea()
+ Tl(t) —p1 t)ml(t) Hyn(t) - b(t)Ha (48)
where
A = —— B 2 (m ) + 201 (D (D03 + A0
r1(t) — p1(t)ma(t)

. . Moy -
Similarly, since Jgj’ A, 18 a random 2
A(c), A(g) and Lemma 3.1, we obtain that

7205 (As(t a(8)) = p2 (G Ut nl0)), (D)) = b(0)]

m2(t) p2(t)Ca(t) 91 (2)
< Ao(t)|lya(t) — (1) + rat) — pa(tymal(®) |zn(t) —a()|l, (4.9)

- Lipschitz continuous mapping, by assumption
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where
Bal) = s\ 53(0) — 20a(0halt) + 2p0a(003(0) + B 0)
Thus
ona(0a ) = @O < |80+ ZOPOLOND |y ) o) (2.10)
+ | date) + 2OPOICDRE ] ) o)
< 0Dla) 1(0) — (@) KO + 500

(1= (1= 0@l (t), yn(t)) — (alt), EDIT + on(t),

»yn(t)) —
where 0(t) = max {Al(t) + Tfnng))i(;l%)(?s%g) Ao (t) + 2 t(p quls! (t)(f))n(t } for all t € Q.
So

[(@n1(t), ynta (B) — (a(t), b))

< (=@ =0 @a(t), yn(t)) — (alt), bO)IT + (1 = 6(t)) - (1—9()t)) (4.11)
In view of (4.11), if limy,_,~ 0, (t) = 0, we see that Lemma 2.14 implies
T (2a(8), 5a(0)) = (a(t), (D). (112)

Conversely, suppose that limy, o (2, (1), yn(t)) = (a(t),b(t)) and using (4.5) and (4.9), we
see that

On(t) < (@ns1(8), ynsa () — (Sn(t), Tu(t))II
< @01t ynar (1) = (at), BEDIT + (@), b(£)) = (Su (), Tu@)IT
< @naa (), ynra (8) = (a(®), )T + 0() | (2 (t), yn (1)) — (a(t), b)) T
tl

),
for all t € Q. Consequently, if for each t € Q we assume limy, o0 (5 (t), yn(t))
we will have lim,, . d,,(t) = 0. This completes the proof.

= (a(t),b(t)),

Remark 4.3. Theorem 4.2 shows that the iterative sequence {(ay, by)}, which has constructed
in Theorem 3.3, is Q- stable.

5. CONCLUSION

We have introduced a new system of set-valued random variational inclusions involving
(A, m,n)-monotone operator and random relaxed cocoercive operators in Hilbert space. By
using the resolvent operator technique, we have constructed an iterative algorithm and then
the approximation solvability of a aforesaid problem is examined. Moreover, we have con-
sidered the stability of such iterative algorithm. It is worth noting that for a suitable and
appropriate choice of the operators, as F, G, M,n, A, one can obtain a large number of various
classes of variational inequalities, this means that problem (2.1) is quite general and unify-
ing. Consequently , the results presented in this paper are very interesting and improve some
known corresponding results in the literature.
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We introduce and study a class of a system of random set-valued variational inclusion problems.
Some conditions for the existence of solutions of such problems are provided, when the operators
are contained in the classes of generalized monotone operators, so-called (A,m,7)-monotone
operator. Further, the stability of the iterative algorithm for finding a solution of the considered
problem is also discussed.

1. Introduction

It is well known that the ideas and techniques of the variational inequalities are being applied
in a variety of diverse fields of pure and applied sciences and proven to be productive and
innovative. It has been shown that this theory provides the most natural, direct, simple,
unified, and efficient framework for a general treatment of a wide class of linear and
nonlinear problems. The development of variational inequality theory can be viewed as
the simultaneous pursuit of two different lines of research. On the one hand, it reveals the
fundamental facts on the qualitative aspects of the solutions to important classes of problems.
On the other hand, it also enables us to develop highly efficient and powerful new numerical
methods for solving, for example, obstacle, unilateral, free, moving, and complex equilibrium
problems. Of course, the concept of variational inequality has been extended and generalized
in several directions, and it is worth to noticed that, an important and useful generalization
of variational inequality problem is the concept of variational inclusion. Many efficient ways
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have been studied to find solutions for variational inclusions and a related technique, as
resolvent operator technique, was of great concern.

In 2006, Jin [1] investigated the approximation solvability of a type of set-valued
variational inclusions based on the convergence of (H,#)-resolvent operator technique,
while the convergence analysis for approximate solutions much depends on the existence
of Cauchy sequences generated by a proposed iterative algorithm. In the same year, Lan [2]
first introduced a concept of (A, 77)-monotone operators, which contains the class of (H, 7)-
monotonicity, A-monotonicity (see [3-5]), and other existing monotone operators as special
cases. In such paper, he studied some properties of (A, 77)-monotone operators and defined
resolvent operators associated with (A, 77)-monotone operators. Then, by using this new
resolvent operator, he constructed some iterative algorithms to approximate the solutions of a
new class of nonlinear (A, 77)-monotone operator inclusion problems with relaxed cocoercive
mappings in Hilbert spaces. After that, Verma [5] explored sensitivity analysis for strongly
monotone variational inclusions using (A, 77)-resolvent operator technique in a Hilbert space
setting. For more examples, ones may consult [6-11]

Meanwhile, in 2001, Verma [12] introduced and studied some systems of variational
inequalities and developed some iterative algorithms for approximating the solutions of
such those problems. Furthermore, in 2004, Fang and Huang [13] introduced and studied
some new systems of variational inclusions involving H-monotone operators. By Using the
resolvent operator associated with H-monotone operators, they proved the existence and
uniqueness of solutions for the such considered problem, and also some new algorithms for
approximating the solutions are provided. Consequently, in 2007, Lan et al. [14] introduced
and studied another system of nonlinear A-monotone multivalued variational inclusions
in Hilbert spaces. Recently, based on the generalized (A,1#)-resolvent operator method,
Argarwal and Verma [15] considered the existence and approximation of solutions for a
general system of nonlinear set-valued variational inclusions involving relaxed cocoercive
mappings in Hilbert spaces. Notice that, the concept of a system of variational inequality is
very interesting since it is well-known that a variety of equilibrium models, for example, the
traffic equilibrium problem, the spatial equilibrium problem, the Nash equilibrium problem,
and the general equilibrium programming problem, can be uniformly modelled as a system
of variational inequalities. Additional researches on the approximate solvability of a system
of nonlinear variational inequalities are problems; ones may see Cho et al. [16], Cho and
Petrot [17], Noor [18], Petrot [19], Suantai and Petrot [20], and others.

On the other hand, the systematic study of random equations employing the
techniques of functional analysis was first introduced by Spac¢ek [21] and Hans [22], and it
has received considerable attention from numerous authors. It is well known that the theory
of randomness leads to several new questions like measurability of solutions, probabilistic
and statistical aspects of random solutions estimate for the difference between the mean
value of the solutions of the random equations and deterministic solutions of the averaged
equations. The main question concerning random operator equations is essentially the same
as those of deterministic operator equations, that is, a question of existence, uniqueness,
characterization, contraction, and approximation of solutions. Of course, random variational
inequality theory is an important part of random function analysis. This topic has attracted
many scholars and experts due to the extensive applications of the random problems. For the
examples of research works in these fascinating areas, ones may see Ahmad and Bazan [23],
Huang [24], Huang et al. [25], Khan et al. [26], Lan [27], and Noor and Elsanousi [28].

In this paper, inspired by the works going on these fields, we introduce a system of
set-valued random variational inclusion problems and provide the sufficient conditions for
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the existence of solutions and the algorithm for finding a solution of proposed problems,
involving a class of generalized monotone operators by using the resolvent operator
technique. Furthermore, the stability of the constructed iterative algorithm is also discussed.

2. Preliminaries

Let & be a real Hilbert space equipped with norm || - || and inner product (-,-), and let 2
and CB(<#) denote for the family of all the nonempty subsets of J and the family of all the
nonempty closed bounded subsets of #, respectively. As usual, we will define D : CB(#) x
CB(#) — [0, o0), the Hausdorff metric on CB(<#), by

D(A,B) = max{ sup inf||x — y||,sup inf||x —y|| }, VA, B e CB(H). (2.1)
xeA YEB yeB X€EA

Let (€, %, u) be a complete o-finite measure space and B(<#) the class of Borel o-fields
in H. A mapping x : Q — H is said to be measurable if {t € Q : x(t) € B} € X, for all
B € B(H). We will denote by M a set of all measurable mappings on J, thatis, My = {x:
Q — H|x is a measurable mapping}.

Let #1 and H;, be two real Hilbert spaces. Let F : Qx H xHy — Hiand G : Qx Hq x
H, — Hj be single-valued mappings. Let U : Q x H; — CB(H;),V : Q x Hy — CB(Hy),
and M; : Q x #; — 2% be set-valued mappings, for i = 1,2. In this paper, we will consider
the following problem: find measurable mappings a,u : Q — H#jand b,v : Q — H; such
that u(t) e U(t, a(t)),v(t) € V(t,b(t)) and

0 € F(t,a(t),v(t)) + My(t, a(t)),

(2.2)
0€ G(t,u(t),b(t)) + Ma(t, b(t)), VteQ.

The problem of type (2.2) is called the system of random set-valued variational inclusion
problem. If a,u: Q — H1and b,v : Q — H; are solutions of problem (2.2), we will denote
by (a,u,b,v) € SRSVIm, ay) (F, G, U, V).

Notice that, if U : Qx H; — Hiand V : Q x H, — H; are two single-valued
mappings, then the problem (2.2) reduces to the following problem: find a : Q — J#; and
b:Q — H, such that

0€ F(t,a(t),V(tb(t))) + Mi(t, a(t)),

(2.3)
0 € G(t, U(t a(t),b(t)) + Ma(t,b(t)), VteQ.

In this case, we will denote by (a,b) € SRSIim, m,) (F, G, U, V). Other special cases of the
problem (2.2) are presented the following.

(I) If M1(t,a(t)) = op(t, a(t)) and Ma(t, b(t)) = 0¢p(t, b(t)), where p : Q x H1 — RU
{+oo} and ¢ : QxH, — RU{+oo} are two proper convex and lower semicontinuous
functions and 0p and 0¢ denoted for the subdifferential operators of ¢ and ¢,
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respectively, then (2.2) reduces to the following problem: find a,u : Q — H#; and
b,v:Q — H;suchthatu(t) e U(t, a(t)),v(t) € V(L b(t)) and

(F(t,a(t),v(t), x(t) - a(t)) + p(x(t)) - p(a(t)) 20, Vxe My,

(2.4)
(G(t,u(t), b)), y(t) =b(t) + p(y (1)) = p(b(t) 20, Yy € My,

for all t € Q. The problem (2.4) is called a system of random set-valued mixed
variational inequalities. A special of problem (2.4) was studied in by Agarwal and
Verma [15].

(II) Let K3 € H#1,K, C H, be two nonempty closed and convex subsets and g, the
indicator functions of K; for i = 1,2. If My (¢, x(t)) = 06k, (x(t)) and Ma(t,y(t)) =
00k, (y(t)) for all x € Mk, and y € Mk,. Then the problem (2.2) reduces to the
following problem: find a,u : Q — H; and b,v : Q — H, such that u(t) €
U(t, a(t)),v(t) € V(tb(t)) and

(E(t,a(t),0(t), x(t) —a(t)) 20, Vx € My,

(2.5)
(G(t,u(t), b)), y(t)—bt) 20, Vye€ My,

forall t € Q.

(II) If H1 = Hp = H and M (t, a(t)) = Ma(t,b(t)) = Op(t,a(t)), where p : Qx H —
R U {+oo} is proper convex and lower semicontinuous function and 0 is denoted
for the subdifferential operators of ¢. Let g : £ — JH be a nonlinear mapping and
p,n>0.If weset F(t,a(t),v(t)) = po(t) +a(t) — g(b(t)), and G(t, u(t),b(t)) = nu(t) +
b(t)—g(a(t)) where u(t) € U(t, a(t)),v(t) € V(t,b(t)), then problem (2.2) reduces to
the following system of variational inequalities: find a, b : Q — H,u(t) € U(t, a(t))
and v(t) € V(t,b(t)) such that

(po(t) +a(t) - g(b(h), g(x(1)) — a(t)) + p(g(x(t))) - p(a(t)) 20, 2.6)
(nu(t) +b(t) - g(a(t)), g(x(t)) = b(t)) + p(g(x(t))) —p(b(t)) 20, '

forallt € Q and g(x(t)) € Mu. A special of problem (2.6) was studied by Argarwal
etal. [29].

(IV) Let T : K —  be a nonlinear mapping and p,7 > 0 two fixed constants. If #;
Hy =H, K1 = Ky =K, F(t,a(t),v(t) = pT(v(t)) + a(t) —v(t), and G(t, u(t), b(t))
nT (u(t)) + b(t) — u(t). Then (2.5) reduces to the following system of variational
inequalities: find a,u,b,v : Q — H such that u(t) € U(t,a(t)), v(t) € V(t,b(t)) and

(pT(v(t)) + a(t) —ov(t), x(t) — a(t)) 2 0,

(T (8)) + bE) — u(t), y(t) ~ b(£)) > 0, @7

forall x,y € My and t € Q. Notice that, if U = V = I, then (2.5), (2.7) are studied
by Kim and Kim [30].

We now recall important basic concepts and definitions, which will be used in this work.
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Definition 2.1. A mapping f : Q x H — H is called a random single-valued mapping if for
any x € #, the mapping f (-, x) : Q — H is measurable.

Definition 2.2. A set-valued mapping G : Q — 2% is said to be measurable if G'}(B) = {t €
Q:G(t)NB#0} € 3, for all B € B(H).

Definition 2.3. A set-valued mapping F : Qx# — 2% is called a random set-valued mapping
if for any x € K, the set-valued mapping F(-,x) : Q — 2% is measurable.

Definition 2.4. A single-valued mapping 77 : Qx H x H — H is said to be random 7-Lipschitz
continuous if there exists a measurable function 7 : Q — (0, 00) such that

ln(t, x(t), y®)|| < T®)]|x®) - y(®)]|, (2.8)

forall x,y € My, t € Q.

Definition 2.5. A set-valued mapping U : Q x # — CB(H) is said to be random ¢ — D-
Lipschitz continuous if there exists a measurable function ¢ : Q — (0, o0) such that

D(U(t,x(1), U(t,y(1)) < dp®)]|x(t) -y®) ||, (2.9)

forall x,y € My and t € Q, where D(:, -) is the Hausdorff metric on CB(<#).

Definition 2.6. A set-valued mapping F : Q x H# — CB(H) is said to be D-continuous if, for
any t € Q, the mapping F(t,-) : # — CB(H) is continuous in D(:,-), where D(:,-) is the
Hausdorff metric on CB(#).

Definition 2.7. Let A : Qx H — Handn: Qx H x H — H be two random single-valued
mappings. Then A is said to be

(i) random B-Lipschitz continuous if there exists a measurable function f: Q — (0, o0)
such that

A x(t) = A(Ly®) || < BO) || x®) -y (B, (2.10)

forall x,y € My, t € Q;

(ii) random #-monotone if
(At x(®) = At y(0), 1t x(1), y(1)) 20, (211)

forall x,y € My, t € Q.

(iii) random strictly #7-monotone if, A is a random 7-monotone and
(Alt,x(1) - At y(®),n(t,x(H,y(£)) =0 iff x() = y (D), (2.12)

forall x,y € My, t € Q;
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(iv) random (r, 77)-strongly monotone if there exists a measurable function r : Q —
(0, o0) such that

(At x(t) = A(t,y(t),n(t,x(t), y(t)) > rt)||x(t) - y(t) ||2, (2.13)

forallx,y € My, t € Q.

Definition 2.8. Let A : Q x H — H be a random single-valued mapping. A single-valued
mapping F : Q x K x H — H is said to be

(i) random (c, p)-relaxed cocoercive with respect to A in the second argument if there
exist measurable functions ¢,y : Q — (0, o0) such that

(F(t,-,x(t)) = F(t,, y(), At x(t)) - A(t, y (1))

(2.14)
> —c(t) || F(t, -, x(D) = F(t,-, y(®O)|I* + p(@) | x(t) - y ||,

forall x,y € My andt e Q;

(ii) random a-Lipschitz continuous in the second argument if there exists a measurable
function a : Q — (0, 00) such that

|E(t, -, x(t)) = F(t,- y(®))|| < a()||x(t) - y®)]|, (2.15)

forall x,y € My, t € Q.

Notice that, in a similar way, we can define the concepts of relaxed cocoercive and Lipschitz
continuous in the third argument.

Definition 2.9. Letn : Qx A x H — Hand A: Qx H — H be two random single-valued
mappings. Then a set-valued mapping M : Q x £ — 2% is said to be

(i) random (m, 17)-relaxed monotone if there exists a measurable function m : Q —
(0, o0) such that

(u(t) = v(®), n(t,x(t),y(#)) 2 -m®)|x(#t) -y O, (2.16)

forall x,y € My, u(t) € M(t,x(t)),v(t) € M(t, y(t)),t € Q;

(ii) random (A, m, 17)-monotone if M is a random (m, 17)-relaxed monotone and (A; +
p(t)M,;)(H) = H for all measurable function p : Q — (0,00) and t € Q, where
At(x) = A(t/x(t))/ Mt(x) = M(t/x(t))

Definition 2.10. Let A : Qx# — H be arandom single-valued mappingand M : Qx# — 2#
a random (A, m, 17)-monotone mapping. For each measurable function p : Q — (0, 0), the

corresponding random (A, m, 17)-resolvent operator ];’,’24 1 Qx H — Hisdefined by

]F'};;;‘ﬁ;t (x) = (A +p(OM)) ' (x), Vxe My, teQ, (2.17)
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where A;(x) = A(t, x(t)), Mi(x) = M(t, x(t)), and ];lziﬁt(x) = ];;f (t, x(£)).

The following lemma, which related to ]Z’ZI operator, is very useful in order to prove
our results.

Lemma 2.11. Let 7 : Q x H x H — H be a random single-valued mapping, A : Qx H — Ha
random (r, n)-strongly monotone mapping, and M : Q x K — 2% a random (A, m,n)-monotone
mapping. If p : Q — (0, 00) is a measurable function with p(t) € (0,r(t)/m(t)) for all t € Q, then
the following are true.

(i) The corresponding random (A, m,n)-resolvent operator ];1”24 is a random single-valued
mapping.
()Ifn: Qx H x H — Hisarandom T-Lipschitz continuous mapping, then the

corresponding random (A, m, 17)-resolvent operator ]2’24 is a random 7 / (r— pm)-Lipschitz
continuous.

Proof. The proof is similar to Proposition 3.9 in [2]. O
In order to prove our main results, we also need the following well known facts.

Lemma 2.12 (see [31]). Let K be a separable real Hilbert space and U : Q x H — CB(H) be
a D-continuous random set-valued mapping. Then for any measurable mapping w : Q — H, the
set-valued mapping U (-, w(-)) : Q — CB(H) is measurable.

Lemma 2.13 (see [31]). Let H be a separable real Hilbert space and U,V : Q — CB(H) two
measurable set-valued mappings; € > 0 be a constant and u : Q — H a measurable selection of U.
Then there exists a measurable selection v : Q — H of V such that

[u(t) —o®)|| < (1+e)DU®), V() VieQ. (2.18)

Lemma 2.14 (see [32]). Let {y,} be a nonnegative real sequence, and let {1,} be a real sequence in
[0,1] such that = (A, = co. If there exists a positive integer ny such that

Yar1 S (L= An)Yn + dn0On, Y 2m, (2.19)

where 6, > 0 foralln > 0and 0, — 0asn — oo, then lim, _, »y,, = 0.

3. Existence Theorems

In this section, we will provide sufficient conditions for the existence solutions of the problem
(2.2). To do this, we will begin with a useful lemma.

Lemma 3.1. Let H#1 and H; be two real Hilbert spaces. Let F : QxH1xHy — Hqand G : QxHy x
Hy — Hy be single-valued mappings. Let U : Q x Hy1 — CB(H1),V : Q x Hy — CB(H>), and
M;: QxH; — 2% be a set-valued mappings for i = 1,2. Assume that M; are random (A;, mi, 1;)-
monotone mappings and A; : QxH; — H; random (ri, 1;)-strongly monotone mappings, fori =1,2.
Then we have the following statements:
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(i) if (a,u,b,v) € SRSVI\m, M) (F, G, U, V), then for any measurable functions py, py : Q —
(0, o0) we have

a(h) = J0s [Ar(t a() - pOF(Ea(), o1)],

o (3.1)
b(t) = ]pzt(t),A; [AZ (t/ b(t)) - PZ(t)G(t/u(t)/b(t))]/ Vt e Q;
(ii) if there exist two measurable functions p1, pr : Q — (0, 00) such that
1My,
a(t) = ] A [Ai(ta®) = pr(DF ( a(t), 0(1)], 52

b(t) = ]P0 [Aa(t b(H) - pa(G(E, (), b(1))],

forall t € Q, then (a,u,b,v) € SRSVIim, m,) (F, G, U, V).

Proof. (i) Let p1,p2 @ Q — (0,00) be any measurable functions. Since (a,u,b,v) €
SRSVI(m, M, (F,G, U, V), we have

0 € F(t,a(t),v(t)) + Mi(t,a(t)),

(3.3)
0€ G(tu(t),b(t)) + Ma(t, b(t)), VteQ.

Let t € Q be fixed. By 0 € F(t, a(t), v(t)) + My (£, a(t)), we obtain
Ai(t,a(t)) —pr(H)F(t, a(t),v(t)) € Ar(t, a(t)) + p1 () M (t, a(t)). (34)
This means
Ai(t,a(t)) - pr()F(t a(t), v(t) € (A, +p1(t)My,) (a(t)). (3.5)
Thus

a(t) = "% [Avt a(t) - pOF(E a), o(1)], (3.6)

where (A1, + py(H)My,) ™" = ];11‘;;)“,2;.

Similarly, if 0 € G(tu(t),b(t)) + Moy(t,b(t)), we can show thatb(t) =
Ty s [A2(t, () = pa(DG(E,u(t), b(1)], where (As, + p2(t)Mz) ™ = J7%7"% . Hence (i) is
proved.

(ii) Assume that there exist two measurable functions p;, p> : & — (0, o0) such that

a(t) = Il a [Au(t,a(®) - pr(OF(E ab), o),

b(t) = ¥ nt [Aa(t,b(0) - pa(HG(Lu(t), b(®))],

(3.7)
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forall t € Q. Let t € Q be fixed. Since a(t) = ]m“M“ [A1(t,a(t)) — p1(t)F(t, a(t),v(t))], then by

p1(t), A,
the definition of ]gfiﬁit , we see that
a(t) = (Ay, +pr(OMy,) " [Ar(t, a(t) - pr(DF(t, a(t), v(t)]. (3.8)
This implies that
—F(t,a(t),v(t)) € M1(t, a(t)). (3.9)
That is,
0 F(t a(t), o(t)) + My (¢, a(t)). (3.10)

Similarly, if b(t) = ]Zj:ti\/k’z [A2(t,b(t)) — po(£)G(t, u(t),b(t))] we can show that 0 €

G(t,u(t),b(t)) + My(t, b(t)). This completes the proof. O

Due to Lemma 3.1, in order to prove our main theorems, the following assumptions
should be needed.

Assumption A

A (a) H#1 and H, are separable real Hilbert spaces.

A ) 1; : QxHixH; — H; are random 7;-Lipschitz continuous single-valued mappings,
fori=1,2.

HA(c) Ai: Qx H; — H; are random (r;, 17;)-strongly monotone and random p;-Lipschitz
continuous single-valued mappings, fori = 1,2.

Ad) M; : Q x H#H; — 2% are random (A;, m;, 7;)-monotone set-valued mappings, for
i=1,2.

HAe) U : QxH; — CB(H;) is a random ¢-D-Lipschitz continuous set-valued mapping
and V : Q x H; — CB(H,) is a random ¢p,-D-Lipschitz continuous set-valued
mapping.

HA(f) F: QxH1xHy — H1is arandom single-valued mapping, which has the following
conditions:

(i) F is a random (cy, p#1)-relaxed cocoercive with respect to A; in the third
argument and a random a;-Lipschitz continuous in the third argument,

(ii) F is a random ¢;-Lipschitz continuous in the second argument.

HA(g) G: QxHixHy — H,is arandom single-valued mapping, which has the following
conditions:

(i) G is a random (cy, pp)-relaxed cocoercive with respect to A, in the second
argument and a random a»-Lipschitz continuous in the second argument;

(ii) G is a random (-Lipschitz continuous in the third argument.
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Now, we are in position to present our main results.

Theorem 3.2. Assume that Assumption (#) holds and there exist two measurable functions p1, p
Q — (0,00) such that p;(t) € (0,7:(t)/mi(t)), for eachi=1,2 and

0 T;fzt)m (t)\/ﬂl(t) 201 (D (8) + 2p1 (D@2 (B)er (£) + p2(E) a2 (1) < 1—722(25’ z_(ij)f(zt()?zl(g),
7> (t) 71 (t)p1(£) 1 (H) P2 ()
= (s VEO = 20200 + 29208020 + RO D <1 - T T,
(3.11)

forall t € Q. Then the problem (2.2) has a solution.

Proof. Let {e,} be a null sequence of positive real numbers. Starting with measurable
mappings ap : Q — Hyand by 1 Q — H,. By Lemma 2.12, we know that the set-
valued mappings U (-, ap()) : Q@ — CB(H1) and V (-, by(-)) : Q — CB(H;) are measurable
mappings. Consequently, by Himmelberg [33], there exist measurable selections 1y : Q —
Hy of U(,a0(-)) and vy : Q — Hy of V(-,by(-)). We define now the measurable mappings
a;:Q — Hyand by : Q — H, by

ar(t) = Il n [As(t ao() - pr(BF(E ao (), 20 ()],

oo (3.12)
bi(t) = T, (0),a, [A2(t,bo(1)) = p2()G(E, uo(t), bo(t))],

where ]m;t)A (x) = (A +pi(t)M;,)” Yx), forall x € My, t € Q, and i = 1,2. Further,
by Lemma212 the set-valued mappings U(-,a1(-)) : Q — CB(H1), V(- bi(?) : Q —
CB(<#,) are measurable. Again, by Himmelberg [33] and Lemma 2.13, there exist measurable

selections uy : Q — Hq1of U(:,a1()) and v1 : Q — H#; of V(+,b1(+)) such that

l[uo(t) —ur ()] < (1 + ) DU(E, ao(t)), U(E, a1(t))),

(3.13)
loo(t) —or(B)|| < (L +e1)D(V (L, bo(t)), V(L bi(1))),
for all t € Q. Define measurable mappings a; : Q — H#; and b, : Q — H; as follows:
1My,
ar(t) = I a [Art an () = pr Ot ar (1), 01(1))],
(3.14)

ba(t) = Ja [Aalt, bi(8) = pa()G(t,ur (), b (1)],



Journal of Applied Mathematics 11

for all t € Q. Continuing this process, inductively, we obtain the sequences {a,}, {b,}, {1},
and {v,} of measurable mappings satisfy the following:

ana(t) = U0 [A1(E an(t)) - pr(DF (E an (), oa(1)],

b (t) = ]ng;fﬁ;t [Ax(t, bu(t)) — pa(£)G(E un(t), bu(t))], (3.15)

”un(t) - un+1(t)|| < (1 + 5n+1)D(u(t/ an(t))lu(tr an+1(t)))/
00 () = Vna (D) < (1 + £41) D(V (£, bn (1)), V(E, busi (),

where u,(t) € U(t, a,(t)),v,(t) € V(t,b,(t)) and forallt € Q,n=0,1,2,....

Now, since ]le All is a random 71/ (11 — pim1)-Lipschitz continuous mapping, we have

Toira, (A1t an(®) = pr (Ot an(t), 0a(1)]

p
Ik (A1t @it (1) = PO F (& @t (), 0 ()] |

71 (t)
T ri(t) - pr(t)ma(t)

s () - an(®)l = |

A1 (t, an(t)) = Ax(t, ana(t)
—pr(O[F(t, an(t), 0a(t)) = F(t, an (), va1(D)]||
A1 (t, an(t)) = Av(E an-a(t)
—p1(8)[F(t, an(t), 0n(t)) = F(t, an-1(), 0a(D)]]]

”F(t/ ap-1 (t)r Un(t)) - F(tr an-1 (t)/ On-1 (t)) ”/

71 (t)
() - pr(H)ma(t)

p1(t)T1(t)
ri(t) — p1(t)ymy(t)

(3.16)

for all t € Q. On the other hand, by Assumptions <#(c) and «#(f), we see that

A1 (t, an(t)) = Ar(t, ana (8) = pr(O[F(E an(t), oa(t)) = F(t, an1(8), 0a(0)] ||
= | A1t an(t)) = As(t, ans (D)
= 2p1(O)(F(t, an(t), vn(t)) = F(t, an1 (), va(1)), Ar(t, an(t)) = At an (£)))
+ PL(DIF(t, an(t), 0a(t)) = F(t, ana (1), va(t))]?
< B B)llan(t) = ana (B + 21 (D1 (DI F(E an(t), 0a(t)) = F(t, ana(8), 0a ()]

=201 (O ()| an(t) = an1 (1) > + pEOIE(E, an(t), va(t)) — F(t, an-1(t), va(t)) |

= [B:®) = 2010 O] llan®) - an s OIF + [201(Ber (1) + 1)
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X |[F(t, an(t), va(t)) = F(t, an1(t), oa (1))
< [B®O =20 Om B llan®) = ans OIP + [201(Bc1 (8) + P20 | (B)an(®) = ana (B

< B0 =201 (0 (B + 21 (D1 DR ®) + pEO @D | lan(®) = ans DI,

(3.17)

for all t € Q. This gives

A1, an(®)) = Ar(t, an-1 () = p1(D[F(E, an(t), va(t)) = F(t, ana (t), va(D)]]|

(3.18)
< \/ﬁf(t) =2p1 () () + 2p1 (D1 (H)ai (t) + pi(Dai(B)|an(t) — an-1 (D],

forallt € Q.
Meanwhile, since F is a random ¢;-Lipschitz continuous mapping in the second
argument, we get

IE(t, an-1(t), vn(t)) = F(t, an-1(t), vn-1 (D) | < G () [[0a(E) — vu-a (D], (3.19)

for all t € Q. From (3.16), (3.18), and (3.19), we obtain that

71 (1) an(t) = an-1 ()|
ri(t) — pr(H)ma(t)
71 (t)p1(£) 61 ()

r1(t) — p1(t)ymq (t)

= A1(H)]|an(t) — a1 (D] +

l[@ne1(t) = an(®)| < \/ﬁf(t) =2p1(Hp () + 2p1 (et (Bai (t) + pf (t)ai (1)

[0n(t) = vu-1 ()]l

T1(t)p1(t)G1(2)
ri(t) — pr(t)yma(t)

[on(t) = ona (DI,
(3.20)

where

71 (t)
ri(t) — pr(E)ma (t)

Aq(t) = \/ﬂf(t) =2p1(H)pa () +2p1 (Her (Bad (t) + p7 (F)ai (£) (3.21)

forall t € Q.
Similarly, by using Assumptions «#(c) and +#(g), we know that

1) = by O] < 820n®) = by O]+ 52 )= a0, (32
where
8at) = ——2U R0 20 Op0a(t) + 202 (D2(DEED + ZORE)  (3:23)

ra(t) — p2(t)ma(t)
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forall t € Q.
Next, since U is a random ¢;-D-Lipschitz continuous mapping and V is a random
¢»-D-Lipschitz continuous mapping, by the choices of {u,} and {v,}, we have

[0n(8) = vua (DI < (1 +£2) D(V (L, b (), V(E, bua (1))
< (1 +£n)@2(B)[1bn(t) = bua (D],

lltn () = ttna (D] < (1 + £,) DU(E, an (1)), U(t, an-1 (1))
< (A +en)dr(®)llan(t) = ana (B,

(3.24)

for all t € Q. Now, by (3.20), (3.22), and (3.24), we obtain that

nOpOEOHOY,
e Nlas®) = a0
71 (8)p1 (1)1 (H) P2 (t) >
ri(t) — pr(t)ymy(t)

l[an1 () = an ()]l + [|bnsr (£) = bu(B)]] < (Al(t) +(1+en)

+ <A2(t) +(1+¢,)

x ||bu(t) = bua ()],
(3.25)

for all t € Q. This implies that
lans1(8) = an(®)|| + [1brs1 (8) = bu(B)]] < On () (|@n(t) = @1 (O] + [[ba(t) = baa (D), (3.26)

where

T2 () p2 () G2 (B) 1 ()
ra(t) — pa(tyma(t)

Apy(t) + (1 +&p)

O (t) = max{ Ai(t) + (1 + &) T (H)p1(H)G1(H) ¢ (t) }

r1(t) — p1(t)ma(t)
(3.27)

forallt € Q.
Next, let us define a norm || - ||* on H#; x H, by

[CoI™ = lxl+ Nyl Y(xy) € x . (3.28)
It is well known that (#71 x H#y, || - ||*) is a Hilbert space. Moreover, for each n € N, we have
(@41 (t), busr (1) = (@n(t), bu ()" < Ou(®)[(@n(t), bu(t)) = (@n-1(t), baa (), (3.29)

forallt € Q.
Let

T2 () p2(t) G2 (t) 1 (t)
ra(t) = pa(tyma(t)

71 (t)p1 () G1 (£) o (t)
r1(t) — pr(t)ma(t)

Ay (t) +

o(t) = max{Al(t) + }, for each t € Q.

(3.30)
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We see that 0,,(t) | 8(t) as n — oo. Moreover, condition (3.11) yields that 0 < 6(t) < 1 for all
t € Q. This allows us to choose 3 € (6(t),1) and a natural number N such that 6,,(t) < 3 for
all n > N. Using this one together with (3.30), we get

[[(@ns1 (8), braa (1) = (@n(8), ba(O)I” < Bll(@n(t), ba(t)) = (@na (B), baa (D), (3.31)
forallt € Qand n > N. Thus, for each n > N, we obtain
[(@ns1 (8), bt () = (@n (), ba ()" < " N|[(ans1 (), b (B) = (an (8), N ), (3.32)
forall t € Q. So, for any m > n > N, we have

1@ (), b)) = (@), bat)I” < S (@01 (8), b () = (as(8), Bi(E)
<=1 N (ana (), bua ®) ~ (an N O (353,

< Wn_ﬁ)n(aNu(t),bNu(t)) ~ (an(®), b)),

for all t € Q. Since & € (0, 1), it follows that {8}, x;,; converges to 0, as n — oo. This means
that {(a,(t),bn(t))} is a Cauchy sequence, for each t € Q. Thus, there are a(t) € #; and
b(t) € H; such that a,(t) — a(t) and b, (t) — b(t) asn — oo, for each t € Q.

Next, we will show that {u,(t)} and {v,(t)} converge to an element of U (¢, a(t)) and
V(t,b(t)), for all t € Q. Indeed, for m > n > N, we have from (3.24), (3.11), and (3.33) that

[t (£), O () = (), Ou (T = 14 (8) = (B ]| + [0 () = 00 (D) |
<SP i (1) — wi )] + Z5 via () - vt |
<P+ e da(B)laia () - ait)|
+ (1 + £i1) 1 (D [[bia (£) = bi ()| (3.34)

<2¢(HZ" (@i (), bisa (1) — (ai(t), bi())||

= —6?((?_6; I(ans(t), bnaa (1) = (an (8), b ()],

where ¢(t) = max{¢pi(t), $2(t)}, for each t € Q. This implies that {(u,(t), v,(t))} is a Cauchy
sequence in (H1 x H», || -||*), for all t € Q. Therefore, there exist u(t) € H1 and v(t) € H, such
that u,(t) — u(t) and v,(t) — ©v(t) asn — oo, for each t € Q. Furthermore,

inf{lu(t) - ()] : o (¢) € UCt @)} < u(®) = u®l| + 0 fun(8) = (O]
< lu(®) = un ()| + DU, an (b)), U(t, a(t))) (335
< lu(t) = un (@) + 1(B)[|an(t) — a(t)]|.

Since u,(t) — u(t) and a,(t) — a(t) asn — oo, we have from the closedness property of
U(t, a(t)) and (3.35) that u(t) € U(t, a(t)), for all t € Q. Similarly, we can show that v(t) €
V(t,b(t)), forallt € Q.
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Finally, in view of (3.15) and applying the continuity of A;, F, G and ]Zil’i\:[i, fori=1,2,
we see that
1M,
a(t) = ) A [Ai(t a®) = pr(DF (4 a(t), 0(1)],

b(t) = TP [Aa(t b(B) - pa()G(E, u(t), b(1))],

(3.36)

for all t € Q. Thus Lemma 3.1(ii) implies that (a, b, u, v) is a solution to problem (2.2). This
completes the proof. O

In particular, we have the following result.

Theorem 3.3. Let U : Qx Hy — H1and V : Q x Hy — Hy be two random single-valued
mappings. Assume that Assumption # holds and there exist measurable functions p, p, satisfing
(3.11). Then problem (2.3) has a unique solution.

Proof. From Theorem 3.2, we know that the problem (2.3) has a solution. So it remains to
prove that, in fact, it has the unique solution. Assume thata, a* : Q — H#pandb,b*: Q — H;
such that (a,b), (a*, b*) are solutions of the problem (2.3). Using the same lines as obtaining
(3.20) and (3.22), by replacing a, with a and a,.; with a*, we have

71 (t)p1 (1)1 (D) Pa(t)

la(t) - a" @ < & @llah) - @ Ol + R

Ib(t) b (D), VteQ, (3.37)

and, by replacing b, with b and b, with b*, we obtain that

T2(H)p2()Ga (D)1 (£)

[b(t) = b*(1)]| < Ax(t)[Ib(t) = b* (B + r2(t) — pa(yma (F)

la(t) —a* )|, YteQ, (3.38)

where A1 (t) and A,(t) are defined as in (3.21) and (3.23), respectively. From (3.37) and (3.38),
we get

_ * * + TZ(t)pZ(t)€2(t)¢1(t) o
Ia(t, b)) = (a0, )] < [+ Z PO O E ]na(t) &)
71 (1) p1(£) 61 (H) P2 (t) e (3.39)
. [A2<t> s ]nb(t) b (1)

<OMl(alt), b(h) - (a* (1), "I,  VteQ,

where 0(t) is defined as in (3.30). Since 0 < 0(t) < 1, it follows that (a(t),b(t)) = (a*(t), b*(t)),
for all t € Q. This completes the proof. O

4. Stability Analysis

In the proof of Theorem 3.3, in fact, we have constructed a sequence of measurable
mappings {(a,,b,)} and show that its limit point is nothing but the unique element of
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SRSI(m,, M) (F,G,U, V). In this section, we will consider the stability of such a constructed
sequence.
We start with a definition for stability analysis.

Definition 4.1. Let Hi,H» be real Hilbert spaces. Let Q : Q x H; x Hy — Hy x
Hy, (ag(t),bo(t)) € H1 x Hy, and let (a,1(t), bui1(t)) = h(Q, a,(t), b, (t)) define an iterative
procedure which yields a sequence of points {(a,(t), b,(t))} in H1xH>, where h is an iterative
procedure involving the mapping Q. Let F(Q) = {(a,b) € My x My : Q(t,a(t), b(t)) =
(a(t),b(t)), for all t € Q} #0 and that {(a,, b,)} converges to a random fixed point (a,b) of
Q. Let {(xy, y»)} be an arbitrary sequence in M x My, and let 6, (t) = || (xp+1(£), Yns1(£)) —
h(Q,x,(t), yu())|l, for each n > 0 and t € Q. For each t € Q, if lim,_,6,(t) = 0
implies that lim,_, o (x,(t), ya(t)) — (a(t),b(t)), then the iteration procedure defined by
(ans1(t), bus1(t)) = H(Q, an(t), by(t)) is said to be Q-stable or stable with respect to Q.

Let F,G, M;, 3, A;, and p;, for i = 1,2, be random mappings defined as in Theorem 3.2.

Now, for each t € Q, if {(x,(t), ya(t))} is any sequence in H; x H,. We will consider the
sequence {(S,(t),T,(t))}, which is defined by

Sul®) = I at [As(t, xu(8) = pr()F (£, 20(8), V (L ya(1)))],

Tu(t) = ]2 at [Aa(t, yu(®) = pa(DG (4 U xa(0), Y ()], -y
where U : Qx H; — Hiand V : Qx Hy; — H, and t € Q. Consequently, we put
6 () = || (Xns1 (8), Yuea (1) = (Su(®), Tu() || (4.2)
Meanwhile, let Q : Q x H1 x Hy — H1 x H; be defined by
Q(t,a(t),b(t) = (J20) [A1(t a(®) - pr(DE(E a(b), b(®)], W

M [Aa(t,b(0) = pa(HG (L a(0),b(D)])

for all a € My,b € My, t € Q. In view of Lemma 3.1, we see that (a,b) €
SRSI\m, ) (F, G, U, V) if and only if (a,b) € F(Q).

Now, we prove the stability of the sequence {(a,, b,)} with respect to mapping Q,
defined by (4.3).

Theorem 4.2. Assume that Assumption &4 holds and there exist p, p; satisfing (3.11). Then for each
t € Q, we have lim,, _, .6, (t) = 0 if and only if lim,, _, o, (x,(t), y»(t)) = (a(t), b(t)), where 6,(t) are
defined by (4.2) and (a(t),b(t)) € F(Q).
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Proof. According to Theorem 3.3, the solution set SRSI(ar, m,) (F, G, U, V) of problem (2.3) is a
singleton set, that is, SRSI\m, am,) (F,G,U, V) = {(a,b)}. For each t € Q, let {(x,(t), y.(t))} be
any sequence in H#; x H,. By (4.1) and (4.2), we have

” (xn+1 (t)r Yn+1 (t)) - (a(t)r b(t)) ||+
< | Genea (8, Y1 () = (Su()), T | + 1(Su(B), Tu(B)) = (at), bD)I”
= [1(Su(®), Tu(t)) = (a(t), b)) + 6a(t) (4.4)
= 7 TAs xu(8) = prOF (&2 (0, V (£ ()] - at)|

TR [Aa(t ya(D) = par (G (LU (1), ya ()] - b(E)]| + 84(0).

|
p

Since ]le/’xl is a random 71/ (r1 — pimy)-Lipschitz continuous mapping, by assumptions
H#(c),#(f) and Lemma 3.1(i), we get

7% TAL e (1)) = pr(OF (000, V ()] - a8
= [ (At 2a(6) - pr(OF (b 2 (8), V (8, ya(8))]
ST (At a(h) - pr(OF (1 a(e), V(& b(0))]|

Tl(t)

T ri(t) - pr(t)ma(t)
x || A1 (t, %, (£) = Ar(t, a(t)) — p1(£) [F(t, xu (1), V (£, yu(t))) = F(t,a(t), V(t,b(t)] ||
71 (t)
T ri(t) - pr(t)ma(t)
x || A1(t, xa (1) = A1(t, a(t)) = pr()) [F(t, xa(t), V (E,ya(t))) = F(t, a(t), V (£, ya())] |

pLOT()
0 = pOm @ IE a0, VEy®)) = Pt at), Vb))

(4.5)

On the other hand, by Assumptions «#(c) and «#(f), we see that

| A1 (t, x, () — A1 (t, a(t)) — p1(E) [F(t, xu (1), V(E, ya () = F(t, a(t), V(E ya(t)))] ||2
= || A1 (t, xa (1) - As(t, a(t)?
= 2p1(O(F(t, xa(t), V(t, yn(t))) = F(t,a(t), V(£ ya(t))), A1 (t, xu(t)) — A1 (t, a(t)))
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+ P2 F(t xa (), V(E ya (D)) = F(t,a(t), V(E ya (D))

<BWOlxa(t) - a®)|” + 201 (B er (O|[F(t, xat), V(E, yn(t) = F(t, a(t), V(E ya () ||

= 2p1 (O () [xu(8) - a(®)]”
+ L |[F (b xa (D), V(t, ya(0)) = F(t,alt), V(t, yu )|
= [B1®O =20 O ®)] lIxa(8) - a®)I + 201 (Ber(t) + p30)]

x ||F(t, (1), V (£, yu (1)) = F(t, a(t), V (t, yu (D))

< [B® =201 (0m O] Ilxa(®) = a®) I + 201 (D1 (1) + pF (0| @ O lxa (1) - a(®)IP

< [BO =20 B (1) + 201 (Der D) + PO Bl (1) - a®)

This gives

| A1(t, xu (1)) = Ar(t, a(t)) = pr () [F(t, xu(t), V(E, yu(t)) = E(t,a(t), V (t, yu(®)))] ||

< \/ﬂf(t) =2p1 () () + 2p1(Der (Dai () + pi (i (1) |xa(t) = a(®)]).

(4.6)

(4.7)

Meanwhile, since F is a random ¢;-Lipschitz continuous mapping in the second

argument, we get
[t a), V(tya(®)) - F(t, a(®), V(ELE))]] < & (D 2(®)||lyn(t) - bB)]-

From (4.5)-(4.8), we obtain that

T A xa(8) = pr(OF (b, xa(8), V (L ya(1))] - at)|

< T1(t)\/ﬂf(t) = 2p1 (D) pa () + 2p1 () cr (B a3 (1) + p2 (a3 (t)
_ ri(t) - pr(t)ma(t)
p1()TI (D (B)a(t) i
O = Oma) 1y ® —bO],

lln (£) = a(®)]]

where

71 (t)

M= Om )

V) 201 (s (1) + 291 (D1 (D (1) + 2 (D).

(4.8)

(4.9)

(4.10)
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Similarly, since ]Z;,ﬁf * is a random 7>/ (r, — pamy)-Lipschitz continuous mapping, by
Assumption +#4(c), +#(g), and Lemma 3.1, we obtain that

T [As (6 ya()) = PG (LU % (D), ya(1))] = b(D) |

PO (411)
< LBy ® b0+ 2 e, Ot 1O~ 2Ol

where

7> (t)
r2(t) — pa(t)yma(t)

Aa(t) = VB WO - 202(0pa(t) + 202(ca(Da2(t) + 2D (412)

Thus

T2 (£)p2(£) G2 (£) ¢ (£) B
e et -

71 (D)1 ()61 (D) a ()
ri(t) — p1(t)my(t) ] ”yn(t) - b(t)”

< O [[(xn(t), yu () = (a(®), b)) || + 64 (t)
= (1= (1 =8| (xa(), yn (1) = (at), b®)||" + 6a(t),

” (xn+1 (t)/ yn+1(t)) - (a(t)/ b(t)) ”+ <

Al(t) +

+ Az(i’) +

(4.13)
where  O(t) = max{A1(t) + mHp2()(B)P1(t)/(ra(t) — pa(t)yma(t)), Aa(t) +
71 (1) p1 (1) G (D) Pa(t) / (11 (F) — pr()yma(t))}, for all t € Q
So
| ne1 (), Ynea (8) = (a(t), b)) ||
. Eu(t) (4.14)
<= @=-0)))||(xult), yu(t)) = (alt),b®)[|” + (1 -0(t)) - a=o0)

In view of (4.14), if lim,,_, ,0,(t) = 0, we see that Lemma 2.14 implies

Ji_{rgo(xn(t),yn(t)) = (a(t),b(t)). (4.15)

On the other hand, by using (4.5) and (4.11), we see that

6n(t) < Il(erl (t)/ Yni1 (t)) - (Sn(t)/Tn(t)) ||+
< | Gnar (1), Y () = (a(®), b@E)||* + I (a(t), b(1) = (Su(®), Ta®)* (4.16)
< | Genar (1), Y () = (a(®), bE) " + ) [| (e (), yn (1)) = (a(t), bD)||”

for all t € Q. Consequently, if for each t €  we assume lim, _, o (x,(t), yn(t)) = (a(t),b(t)),
we will have lim,, _, .6, (t) = 0. This completes the proof. O



20 Journal of Applied Mathematics

Remark 4.3. Theorem 4.2 shows that the iterative sequence {(a,, b,)}, which has constructed
in Theorem 3.3, is Q-stable.

5. Conclusion

We have introduced a new system of set-valued random variational inclusions involving
(A, m, n)-monotone operator and random relaxed cocoercive operators in Hilbert space. By
using the resolvent operator technique, we have constructed an iterative algorithm and
then the approximation solvability of a aforesaid problem is examined. Moreover, we have
considered the stability of such iterative algorithm. It is worth noting that for a suitable
and appropriate choice of the operators, as F,G, M, 7, A, one can obtain a large number of
various classes of variational inequalities; this means that problem (2.2) is quite general and
unifying. Consequently, the results presented in this paper are very interesting and improve
some known corresponding results in the literature.
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