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with the center Lipschitz hypothesis on the Fréchet-derivatives where the center is not
necessarily the initial point. This way our semi-local convergence analysis is tighter than in
earlier works (since the new majorizing function is at least as tight as the ones used before)
leading to weaker criteria, better error bounds more precise information on the solution.
These improvements are obtained under the same computational effort.

1. Introduction

Let X,Y denote Banach spaces and © C X be a convex set. Numerous problems in diverse areas are written as an equation like
F(x)=0, (1.1)

where F : Q — Y is a twice continuously Fréchet-differentiable operator. One wishes that a solution x of equation (1.1) can be found
in closed form [1]-[10]. However, this is done only in special cases. This is why most researchers use iterative procedures to generate a
sequence {x, } approximating x... The most popular iterative procedure is undoubtedly Newton’s method defined for some given initial point
xo € Q by

Xn+1 :xn_F/(xn)ilF(xn%

for each n =0,1,2,.... There is literature on convergence results for Newton’s method, see [3, 8, 9, 10] and the references therein. The
convergence domain of Newton’s method is small in general under generalized-type Lipschitz conditions. This fact limits the applicability of
Newton’s method. Therefore, techniques that will enlarge the convergence domain without additional hypotheses are useful. In particular,
we are motivated by the work of Ezquerro and Hernandez in [5, 6], where the center-Lipschitz on the second Fréchet-derivative was used but
the center is not necessarily the starting point for Newton’s method. This idea has also been used but on the first Fréchet-derivative. Using
this technique in connection to majorizing functions and sequences a semi-local convergence analysis was given in [6] for the special case,
when X =Y =R"™, where m is a positive integer. The choice of a point other than xq in the center-Lipschitz condition allows more flexibility
in the choice of majorizing functions and sequences. Moreover, the convergence domain may be extended in some cases as it was shown in
[6] for a certain class of nonlinear integral equations.

In the present study we also use the center Lipschitz condition at xy as well as at a point other than xj. This way we locate a smaller domain
Q where the iterates {x,} are located. Then, the majorizing function related to the smaller domain Uy is always at least as small as the
majorizing function in [5, 6] derived using the set Q. We then provide a semi-local convergence analysis along the lines of the work in [5, 6]
but with the center-Lipschitz condition on the first derivative instead of the second leading to tighter error estimates on ||F’(x,)~!||. This
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modification together with the usage of the new majorant function instead of the old one leads to an at least tighter semi-local convergence.
Some of the advantages include weaker sufficient semi-local convergence criteria (i.e., larger convergence domain than before, tighter error
estimates on the distances ||x,;+1 — X ||, ||x; — x«|| and more precise information on the location of the solution x.. The interesting part of
this new technique is the fact that no additional conditions are utilized since the computation of the old majorant function requires the
computation of the new majorant function as a special case. Our idea can be extended in the case F () is center-Lipschitz continuous where
i>2[2]-[4].

The lay out of the rest of the paper contains: The semi-local convergence of Newton’s method in Section 2. Section 3 has the examples on
which the theoretical results are tested.

2. Semi-local convergence

Let y > 0. Define R = sup{t > y: U(xo,t) C Q}. Throughout this paper U (xq, r), U (xo,r), stand respectively for the open and closed balls
in X with center at xq and radius r. We base the semi-local convergence analysis of Newton’s method on the conditions («):

(%) Operator F : Q C X — Y is twice Fréchet differentiable in the Fréchet sense.
(#71) Letxy € Q. There exist z € D, and § > 0 such that ||xg —z|| = 8. Set 7y = y+ 6.
(%) There exist operator g = F'(xg) ™' € L(Y,X), by > 0 such that ||| < by and a function g : [, 4-0) — [0, 4-0) continuous and
nondecreasing such that
billF'(x0) — F'(x)]| < g1 (llxo —xII)
for each x € U(xg,R —t9). Equation g1 (f —#y) — 1 = 0 has positive solutions # > fy. Denote by p; the smallest such solution.
Or

(7)) there exist operator A = F’(z)~! € L(Y,X),by > 0 such that ||A|| < b, and a function g : [y, +e0) — [0, +oc0) continuous and
nondecreasing such that
ba||F'(2) = F'(x)l| < ga(]|z—x]))
for each x € U(x,R —1tg). Equation g, (f — y) — 1 = 0 has a minimal solutions p, > 7. Notice that if g| or g; are strictly increasing,
then p; = gl*l(bfl]) +19 and pp = gg(i) +7.
(%) There exists f : [y, 4o0) — [0, +o0) twice continuously differentiable such that

IF" @) < £"(7)

and Flto)
Ty
LoF (x0)|| < — .
H 0 (0)” = fl(tO)
(y) ér bl|)1g1(t) < - ,l(t) forallt € [to,pl].

() 1= bzgz oo <~ f,lt) forall 7 € [y, pa].

() ||F"(x)— F”(z)|(\ < f(t)— f"(y) for all x € Uyt € [y,R), where Uy = QN U (xp,p1 —1p)-
() |F"(x) = F"(2)|| < f"(z) — f"(y) forall x € Uy, € [y,R), where U; = QN U (x9,p2 — 7).
() by <
(4276/) by < ~ Fl)

We shall use the majorizing Newton iteration function f defined by,
Fltn1)
f(tn—1)
where 19 is given. Conditions (), (@] )—(%) or conditions (), (1), (<), (<), (}), (/4) and () shall be called the conditions
().

Remark 2.1. The following conditions were used in [5]-[10] for the special case X =Y = R™:

(61) There exists z € Q and 8 > 0 such that ||xg —z|| = 6 and ||[F" (2)|| < ”(7/)

(6») There exists the operator Tg = F'(xp) ™' € L(R™ , R™) with ||Ty|| < —

tn=Np(tn1) =tn_1 — foralln=1,2,. @2.1)

and |[ToF (xo)|| < — 4

fo) flw)”
(63) |F"(x) = F" | < fi'(t) = f{(y) for ||x—z| <t—y,xeQandt € [Y, +o0) and the majorizing Newton sequence is defined by fy
given,
- - - fl (fnfl)
th =Ng(th—1) =th—1— =
PNl =he

foreachn=1,2,3,... and ty = ty.
Notice that Uy C Q and Uy C Q. Therefore f is at least as tight as f1, i.e.,
F(6) < fi()
1 1

ORI

and

I"O=r"m<AO-H.
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Next, we state a well known result [9, 10].

Lemma 2.2. Suppose that there exists a nonnegative scalar sequence {t,} majorizing a sequence {x,} C Q. Moreover, suppose that
lim,, 4wty = 4 for some t,. > 0. Then, there exists x. € Q such that lim,__,e Xy = X, and ||x. — x,|| <t —t, for eachn =0,1,2,3,....

The proof of the next two results are skipped, since these are immediately obtained from the ones in [5, 6] by using function f, iteration {#,},
condition (&) instead of function f7, iterate {#,} and conditions (67)-(%3), respectively. Moreover, these results involve solutions of scalar
equations related to Newton’s sequence {#, }.

Proposition 2.3. Assume that there exists a twice continuously differentiable function f : [y,4o) — R with ¥ € R such that the (<)
conditions are satisfied.

(1) If there exists a solution § € (7y,+0) of equation f'(t) =0, then § is the minimum value of f in [y, +) and f is non-increasing in

[10,0).
(2) If £(6) <0, then the equation f(t) = 0 has a unique solution t.. in (Y, 0) satisfying ty < t, < 6.

Proposition 2.4. Assume that there exists a twice continuously differentiable function f : [y,+e0) — R with v € R such that condition (<)
are satisfied. If there exist a solution § € [y,+) of equation f'(t) = 0 satisfying f(8) <0, then the scalar sequence {t,} given by (2.1) is
nondecreasing and converges to the minimal solution t, of f(t) = 0.

Next, the semi-local convergence of Newton’s method follows.

Theorem 2.5. Let F : Q C X — Y be a twice continuously differentiable operator in the Fréchet sense. Assume that there exist a function
S 1 [y, 4e0) — R twice continuously differentiable with y € R such that conditions (/) are satisfied and a solution 8 € (¥, +o°) of equation
f(t) = 0 satisfying f(8) <0 and U(xp,t. —1ty) C Q. Then, the sequence {x,} generated by Newton’s method is well defined stays in

U (xg,ts —tg), and converges to a solution x, € U(xq,t« —ty) of equation F(x) = 0, so that
||xs —xn|| <t —t, foreachn =0,1,2,...
where sequence {t,} is given in (2.1).

Proof. We use (o) instead of (63) used in [5, 6] to obtain

_ by
Fi) < —2L
1P/ < s
or under (.27)
_ by
Flog) 7 < ———
1707 < s
instead of |
Flx) ' < ———.
17 < =

Then, by (<) or (<) we get that the preceding estimate also holds in our setting. Using this modification, the rest of proof follows as in
[5, 6] with sequence {1, } replacing {7, }.
O O

The next result provides information about the location of the solution.

Proposition 2.6. Assume that the condition (&) are satisfied. If the equation f (t) = 0 has two solutions such that to < t, < tyx, then x, is
unique in U (xq,tw —tg) NQ provided that t,, <ty or in U(xg,t. —1o), provided that t, = tsy.

Proof. Simply replace fi,fx,fi, R R™ by f,ts, 1., X, Y, respectively in [5, 6, Theorem 7].
a O

The following error bounds are also available:
Proposition 2.7. Assume that the hypotheses of Proposition 2.6 are satisfied.

(1) For ty < tys, suppose there exist a; > 0 and by > 0 such that ay < min{@(¢) : t € [to,t«|} and by > max{Q(¢) : t € [to,t«]}, then

(tse —15) T
ap — 72"

<ti—t, < (Z** *t*)czn

foralln=0,1,2,... where ¢(t) = % J(6) = (1 = 1) (1 — £ )h(2) (1) # O, h(t) = 0 and © = {=ay, provided that
T<landc<1.
(2) For ti = tyx, suppose there exists by > 0 such that by < min{y/(¢) : t € [to, ]}, then

ayts <t —t, < bty

Soralln=0,1,2,... provided that ay < 1 and b3 < 1, where y(t) = W%
Proof. Simply replace fi,f;,fx,fxx DY f,In,tx,tex in [5, 6, Theorem 8]. O

Remark 2.8. (i) It follows from Proposition 2.7 that the convergence order is quadratic for t, < t«, and linear, for t, = t..
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(ii) The uniqueness of the solution x. is more precise under the new conditions. Notice that f(f.) < f1(F«) = 0 so t. <. Let us suppose
that forty =0 [3, 5]-[10]

_Pp b
f(t)—zt b+b’
4o L T
fn(t)—zt 5t

then 0 < p < q (provided that 2bgn < 1), we have that t, < t, and t.. < t.«. Hence, the uniqueness of the solution x.. is improved.
Similar favorable comparisons are given for the lower and upper bounds given in Proposition 2.7.

(iii) The construction of function f defined on Uy as identical to the construction of function fi on Q in [5, 6] is omitted. See also preceding
case (ii) and the example in the next Section.

3. Numerical example

We present an example where our results apply to solve an equation but not earlier ones [5, 6].

Example 3.1. Lert X =Y =R,Q=0U(xp,1—p),xo=1,pcly=[2—/3, %} and 7 = xqg. Define function F on Q by

3
F(x):%fprrz?p.

Under the approach in [5, 6],
[F” ()]l = 2lxl| < 2(Jlx = xol| + [lxol]) <2(1 = p+1) =2(2—p), (3.1
IF" (x0) = F" (x)|| = 2]lxo — x| <2, (32
b=|IF'(xo) | =1 (33)

and
! —1 1

IF" (o)™ Flxo)l| = 5 (1 =p) = 1. (3.4)

If polynomial f (or fy4) satisfies f(p) <0 (or foa(Ug) < 0), then it has a negative solution and two positive solutions. In view of
(3.1)—(3.4), the old function f,4 satisfying the conditions of Theorem 13 in [5, 6] is given by

1 1
ford(t) = 38+ (2= p)? —1+ 2(1-p) (35)

S ini —y=—2>n
T o < 0 and a minimum at t = g E——aere >0 and fy1q(ps) >

Polynomial in (3.5) has a maximum at t = U3 =

0, forall p € Iy.
Hence, the old results cannot guarantee that lim,__, o X, = x. Under the new approach, since g1(t) = (3 — p)t, Up = QN U (xo, ﬁ) =

U (xo, ﬁ)ﬁ)l = ﬁ, so Uy is a strict subset of Q and,
1
1P ()1 = 2] < 2ol + s0l] < 237 +1).
Then, the new function f is defined by
15 P2

, 4 1
f(t)zgl +ﬂl‘ —t—"g(l—p). 3.6)

Polynomial given in (3.6) has a maximum att = | = # < 0and a minimum att = [y = # > 0.
35—/ (55)*+1 354/ (55241

Notice that (274) holds, if p € Iy,t > 0 since it reduces to

1 1
< —
—(3— - 4—
I=G=p) = 24258y -1
or 2
p —4p+1<[
3—p -
or
p>—4p+1<0,

which is true for p € ly. Moreover, we have that
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f(up) <0, forall p € Iy.

Therefore, under our approach lim,,__,. x,, = x.. Furthermore, although the old results do not apply, we also have that for each t,f € [0, p1]
witht <t, f(t) < foa(f) and f'(t) < f7,,(f) <0 s0

f0) _ fola(?)

F@) = foa®)

leading to
tl’t S l_na

Iny1 —th < fn+l —In

and
te <ts.

Hence, the error bounds on ||x,+1 — Xn||, ||xn — x«|| are improved as well as the location of the solution.
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