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IMPROVED CONVERGENCE RESULTS FOR GENERALIZED
EQUATIONS

ToanNis K. ARGYROS

ABSTRACT. We revisit the study of finding solutions of equations con-
taining a differentiable and a continuous term on a Banach space setting
[1]-5], [9]-[11]. Using more precise majorizing sequences than before [9]-
[11], we provide a semilocal convergence analysis for the generalized New-
ton’s method as well the generalized modified Newton’s method. It turns
out that under the same or even weaker hypotheses: finer error estimates
on the distances involved, and an at least as precise information on the
location of the solution can be obtained. The above benefits are obtained
under the same computational cost.

1. Introduction

In this study we are concerned with the problem of approximating a locally
unique solution z* of the equation

(1) F(z)+ G(z) =0,

where, F' is a Fréchet-differentiable operator defined on a convex subset D of a
Banach space X with values in itself, and G is a continuous function, defined
on some subset of X, with values in X.

We approximate vector z* with a sequence generated implicitly by the gen-
eralized Newton’s method

(2)  Tnsr =20 = F'(20) 7 [F(2) + G(n4a)] , (20 € D), (n>0)
or the generalized modified Newton’s method

(3)  Yn+1 =y = F'(40) "' [F(yn) + Gyns1)] , (0 =120 € D), (n>0).

If G = 0 these methods reduce, respectively to Newton’s method, and the
modified Newton’s method [3], [6], [8]. A survey on local as well as semilocal
convergence theorems concerning equation (1) in case G = 0 or not can be
found in [1]-[5], [9]-[11], and the references there. Note that methods (2) and
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(3) can still be used to find solutions of (F + G) when G is only continuous. In
fact G can be taken to be multivalued [9], [11].

Let J denote the duality map given by J(z) = {y € X* : (z,y) = |z =
lly||>}. We recall that an operator A : D(A) C X — X is said to be accretive if
for all u,v € D(A) there exists l.c € J(u —v) such that (A(u) — A(v) > 0. If in
addition we have R(I + AA) = X for all A > 0, then A is said to be l-accretive.
In this case the Yosida approximation (I +\A)~! exists as a single-valued non-
expansive operator from X to X for every A > 0. Finally, A is said to be closed
if

(xn € D(A),nlLrI;O Ty = x*,nILH;O A(z,) = v)
= (z* € D(A) and A(z") = y).

The generalized Newton’s method (2) makes sense if (F'(z,)"! € L(X,X)
(n > 0) the space of bounded linear operators from X into X, and F’(x,) G
is [-accretive, with nonempty domain D(z,)(n > 0). The generalized modi-
fied Newton’s method is well defined provided that F’(zo)~! € L(X,X) and
F'(20)~'G be l-accretive, with nonempty domain D(z).

Here we provide a semilocal convergence analysis for methods (2) and (3)
using some ideas of ours introduced in [1]-[3] and [9]-[11] for related works.

Our results are obtained in affine invariant form in contrast to the ones in
[11]. The advantages of this approach have been explained in [3].

As in [11], assume that there exist non-negative constants ¢, £y, r > 0 and
2o € D with F'(x¢)~! € L(X, X) such that

(4) | F" (o) HF(z) = F'(YV)]|| < €]l =yl
and
(5) |F (o) E (@) — F'(@o)]| < fo |1z — o

for all z,y € U(zg,r) ={x € X : ||z — x0|| <r} C D.

In view of (4) and (5)
(6) lo <t

holds in general, and % can be arbitrarily large [1]-[3].

Using more precise majorizing sequence than before [11], we provide under
the same computational cost and the same or weaker hypotheses finer error
bounds on the distances ||z,+1 — z4||, ||zn — 2*|| (n > 0), and on at least as
precise information on the location of the solution x*.

2. Semilocal convergence analysis of method (2)

We will need the following results on majorizing sequences:
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Lemma 1. [1] Assume there exist constants £ > 0, by > 0 with £y < ¢, n >0
such that

(7) ho = (bo+£)n <1
Then, iteration {t,} (n > 0} given by

Uty —tn_1)?
2(1 — lotn)

is nmon-decreasing, bounded above by t** = 21, and converges to some t*such
that

(9) 0<t* <™

(8) t() = O,tl = T],tn+1 = tn —|— (TL Z 1)

Remark 2. If ¢y = ¢ iteration (8) coincides with majorizing sequence {sy}
essentially used in [11] and given by

0(sp — 8p_1)?

10 —0, 51 =N, Spi1 = 5n C(n>1).

( ) S0 , S1 n, Sp4+1 Sp + 2(1 760571_1) (n )

We showed in [1] that if the famous Newton-Kantorovich hypothesis [6]
(11) h=2n<1

holds, then

(12) tn < $p, (n>2),

(13) tn-i—l - tn S Sn+1 — Sn, (n Z 1);

and

(14) t* < 5%,

(15) t" —t, <s*—s,, s = lim s, (n>0).

Moreover if strict inequality holds in (6), so does in (12) and (12).
Note also that

(16) h<1= hy <1,
but not necessarily vice versa unless if £y = £.
We can show the following semilocal convergence theorem for method (2):

Theorem 3. Let F : U(xg,r) — X be a Fréchet-differentiable operator, and let
G be a continuous operator defined on a subset of X with values in X. Suppose
that F'(x)~1G is l-accretive and closed with domain D(z), whenever F'(z)~1
exists, and that there exist £ > 0 and £y > 0 such that (4) and (5) hold.

If F'(wo)~ " exists, set ||[F'(wo) *[F(xo) + G(x0)]|| < n. Moreover assume
(7) holds, and t* < r or t** < r. Then sequence {x,} (n > 0) generated by
generalized Newton’s method (2) is well defined, remains in U(xg,t*) for all
n >0, and converges to a solution x* of equation F(x)+G(x) = 0 in U(xzg, t*).
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Moreover the following error bounds hold for all n > 1:

e ||-rn - -rn—lHZ

(17) [#n1 — an|l < 30— o om — 70]) < tngr = tn,
and

(18) |xn — ™| < t* —t,.

Proof. We shall show for all £ >0

(19) 41 — wl| < o — ti

and

(20) U(Tpt1,t" — thy1) < Uxg, t* — tg).

Since F'(x0) 'G is l-accretive, it is easy to see that there exists a unique
solution x1 € D(xg) satisfying (2). For every z € U(x1,t* — 1),

llz —zo|l < |lz — 21| + Jor — zol] <7 —t1 + 1 =" — 1o,

implies z € U(xo, t* — tg).

That is (19) and (20) holds for & = 0. Given they hold for n = 0,1, ..., k,
then since F’(x,) 1G is l-accretive, it is easy to see that there exists a unique
ZTr+1 € D(xy) satisfying (2).

We also have

k+1 k+1

| Tkt1 — 20| < Z lzi — il < Z (ti —tic1) = tpe1 — to = trg1,
i=1 i=1

and
|z + 0(zpr1 — xk) — xol| <t + 01 —ti) <t*, 6€0,1].
It also follows from (2), the accretivity of F’(z;)~! that
(21) (241 = 25, 0) < (21 — 23, 0) + (F/(0g) 7 Gapsn) — F'(2)G (), 0)
= (F'(xx) "' [=F(z1) - G(zw)],v)
for some v € J(zk41 — x). In view of the definition of J, we obtain
(22) lors1 = 2wl < [|[F(2r) ™ F' (20)]]|
|[F(wo) TH(F (xn) + Glaw) | -

Using (5) and the induction hypotheses we obtain
(23) ([ F" (o) M [F (21) — F'(wo)]|| < o lzx — 2ol

< lot* < ot = 2o < 1.
It follows from (23), and the Banach Lemma on invertible operators that [3],

[6] F'(x1)~! exists, and

/ —1 1
(24) | F' () F(xo)HS—l_éo T



IMPROVED CONVERGENCE RESULTS FOR GENERALIZED EQUATIONS 165

Therefore by (22) and (24) we obtain in turn:

(25)

p41 — a2 <
1

< ——— ||[F'(w0) " [F (1) = Flap-1)] = F'(wp-1) (2 — x|

1 — Yoty

1 1

< F’(xo)/ [F (251 + (@ — a01) — F'(@x_1)] (2% — z5_1)d8
1 o Aty —tg—1)?

— < —-— " 7 = —
S T 0ot Clxy — 2 ||” < 30— lot1) try1 — ti,

which shows (19) for all £ > 0.Thus, for every z € U(xgy1,t* — tit1), we have

2 = @kl < Iz = @pga |l + llensr — @l <7 = togr + togr — i
=t — 4,
which implies z € U(zy, t* — t).That is (20) holds for all k£ > 0.
Lemma 1, (19) and (20) imply that sequence {z,} is Cauchy in a Banach
space X, and as such is converges to some z* € U(zg,r) (since U(zg,T) is a

closed set).
Let A = F'(x9)"1G. Then, clearly, we have:

A(xpqr) = F'(z0) " F'(2r) (xh — Thg1) — F'(w0) " Flan)
— —F'(20) ' F(2*), as k — oo.

Since =, — z* and A is closed, we deduce A(z*) = —F'(zo) ' F(z*), from
which it follows that x* satisfies equation (1). O

Finally we provide a generalization of a semilocal converge theorem due to
Mysovskikh [7], [8]:

Theorem 4. . Let F : U(xg,r) — X be a Fréchet-differentiable operator, and
let G be a continuous operator from a subset of X into X. Suppose that F'(x)~?
exists and that F'(x)"'G is l-accretive and closed, with domain D(x), for all
x € U(zg,r). If there exists £ > 0, n > 0, a > 0 such that (4) holds, and
| F' (z) " F'(20)|| < e, for all x € Ul(o,)
In?
=—x<1
5 <
2 & ok
@ Zp <r,
k=0

then there exists a solution x* of equation (1) in U(xg,r).
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Moreover, sequence {x,} generated by generalized Newton’s method (2) is
well defined, remains in U(xg,r) and converges to x* so that

2 o o
* < = 2 .
o —oall < = 3
k=n
Proof. Replace F in Theorem 3 in [11] by F'(zo) "' F. O

3. Semilocal convergence analysis of method (3)

We can show the corresponding to 3 semilocal convergence results using
method (3).

The proof is similar to Theorem 2 in [11, p.184] but we use the weaker (5)
(which is actually needed) instead of (4) used in [11]. There are also some small
differences in the proof. Moreover reference [11] cannot easily be found.

Theorem 5. Let F : U(xg,r) — X be a Fréchet-differentiable operator, and
let G be a continuous operator defined on a subset of X with values in X. For
some xg € U suppose F(xq) " Lexists, and F'(x0)~1G is lg-accretive and closed,
with domain D(xq), and that there exists lo > 0 such that (5) holds. Moreover
assume

(26) qg=2ln<1
and

n
27 = — <
(27) oy e

where 1 was defined in (10).

The sequence {y,} generated by the generalized modified Newton’s method
(3) remains in U(xg,ro) for all n > 0 and converges to a unique solution
y* € U(xo,70) of equation F(x) 4+ G(x) = 0.Moreover the following estimated
hold

(28) llyn+1 = ynll < Lloro lyn = ynall < [ = V1= dlllyn = ynall, (n>1),

and
* 2 n

(29) lyn =yl < 10— /T g™,
Proof. Let x € U(xg, 7). Using the lp-accretivity of F'(z0) *G we can define
P(z) € D(zg) by
(30) P(z) + F'(20) "' G(P(2)) = & — F'(z0) ' F(2)
By definition (30) and the accretivity of F'(z¢) G we get
(31)  (F'(z0) 'F(x) — 2+ P(z),v) < 0 for some v € J(P(z) — x0).
Estimate (31) can be rewritten

(P(z) — xg,v) < (x — 20 — F'(20) ' F(2),v)
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(32)  ||P(z) =zl < [J& — 2o — F'(w0) " F(a)||
< ||F'(wo) ' [F' (zo)(x — m0) + F(m0) — F(x) — F(x0)]]|
< ||F (o) THF (2) = F(w0) — F'(wo)(z — xo)]|
+ ||F/(330)71F(330)||

14 14
< 5 e —woll® +0 < Fr§ 4+ <o,

by the definition of ro.That is we showed P maps the ball U(zg, ro) into itself.
Moreover for any z,y € U(z,70), (3) and the accretivity of F’(zo) G we get
(33) (P(z) = P(y),v) + (F'(z0) " [F(x) = f(y) =z +y,v) <O
for some v € J(P(z) — P(y)).
Estimate (33) can be written as
(P(z) = P(y),v) < (z —y) = F'(z0) "' [F(2) + F(y)],v)
or
(34)  [P(@) = Pl < [|F(z0) " [F(z) = Fy) — F'(wo)(z = )]
< Ljx =yl max{[lz — ol ly — woll}

<troflz —yll <[ =1 —gllle—yl,

which implies that (28) holds and that P is a strict contraction mapping from
the ball U(xo, ) to itself. Note that method (3) can be written as yp+1 =
P(yn)- It then follows by the Banach contraction mapping principle [6], [8] that
there exists a y* € U(xg,79) such that P(y* = y*. We shall also show (29).
Indeed we can have in turn:

ly* = yull = [[P(y*) — P(yn—1)l
<[ —V1=g"[ly" — o
<V1—4q"ro = @[1 —1—q"

q

The fact that y* solves equation (1) follows from the same reasoning given in the
proof of Theorem 3. Finally to show uniqueness, let us assume y** € U(xq, 7o)
is a fixed point of P with y* # y**. Then we get

ly* =y = 1P*) = Py )l <lly" =y
which is a contradiction.
That completes the proof of 5. O

Remark 6. If ¢y = ¢, then 5 reduces to in [11]. Otherwise it is an improvement.
Indeed let

(35) g=2n<1,
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an

d
Ui

(36) Fr=—-——<r

1+Vi-q

Under conditions (35) and (36) the conclusions of Theorem 5 hold with q, T
replacing g and rq respectively.

Proof. However, we have

(37) G<l=gq<1
but not vice versa,

and
(38) ro <T.

Finally note that

1-yI-g<1-y/1—q,

which implies that the error bounds are also smaller with our approach. ([
References
[1] Argyros, LK. On the Newton-Kantorovich hypotheses for salving equations, J. Comput.

2

[4
5
6

7

8

[0
[10

[11

Appl. Math. 11 (2004), 103-110.
| Argyros, LK. A unifying local-semilocal convergence analysis and applications for two-
point Newton-like methods in Banach space, J. Math. Anal. and Applic. 298 (2004),
374-379.
Argyros, L.LK. Approzimate solutions of operator equations with applications, World Sci-
entific Publ. Co., New Jersey, U.S.A, 2005.
] Chen, X. and Yamamoto, T. Convergence domains of certain iterative methods for
solving nonlinear equations, Numer. Funct. Anal. and optimiz. 10 (1989), 37-48.
Gutierrez. J.M., Hernandez, M.A and Salanova, M.A. Accesibility of solutions by New-
ton’s method, Internat. J. Comput. Math. 57 (1995), 239-247.
Kantorovich, L.V. and Akilov, G.P. Functional Analysis in Normed spaces, Pergamon
Press, Oxford 1982.
Mysovskikh, I.P. On the convergence of the method of L.V. Kantorovich for the solution
of functional equations and its applications, Dokl. Akad. Navk. SSSR 70 (1950), (in
Russian).
| Ortega, J. M. and Rheinboldt, W. C. Iterative solution of nonlinear equations in several
variables, Academic Press, New York, 1970.
| Uko, L.U. The generalized Newton’s method, J. Nigerian Math. Soc. 10 (1991), 55-64.
| Uko, L.U. Remarks on the generalized Newton’s method, Math. Program. 59 (1993),
405-412.
| Uko, L.U. On the convergence of the generalized Newton’s method, Scientific computing,
proceedings of the fifth International conference on Scientific Computing, 27-31 January,
1992, Benin City, Nigeria, 180-188.

CAMERON UNIVERSITY, DEPARTMENT OF MATHEMATICAL SCIENCES, LAWTON, OK 73505,

U.S.A.

E-mail address: iargyros@cameron.edu



