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Abstract. We present local and semilocal convergence results for some
extended methods in order to approximate a locally unique solution of a
nonlinear equation in a Banach space setting. In earlier studies the oper-
ator involved is assumed to be at least once Fréchet-differentiable. In the
present study, we assume that the operator is only continuous. This way
we expand the applicability of these methods. In Part II of the study, we
present some choices of the operators involved in fractional calculus where
the operators satisfy the convergence conditions. Moreover, we present a
corrected version of the generalized fractional Taylor’s formula given in
[14).

1. Introduction

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

(1.1) F(z) =0,
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where F' is a continuous operator defined on a subset D of a Banach space X
with values in a Banach space Y.

A lot of problems in Computational Sciences and other disciplines can be
brought in a form like using Mathematical Modelling [7], [I1], [I5]. The
solutions of such equations can be found in closed form only in special cases.
That is why most solution methods for these equations are iterative. Iterative
algorithms are usually studied based on semilocal and local convergence. The
semilocal convergence matter is, based on the information around the initial
point to give hypotheses ensuring the convergence of the method; while the
local one is, based on the information around a solution, to find estimates of
the radii of convergence balls as well as error bounds on the distances involved.

We introduce the method defined for each n =0,1,2,... by
(1.2) Tngt = Tn — A(zn) " F (22),

where zp € D is an initial point and A (z) € L(X,Y) the space of bounded
linear operators from X into Y. There is a plethora on local as well as semilocal
convergence theorems for method provided that the operator A is an
approximation to the Fréchet-derivative F’ [1, 2, 5 - 15]. In the present study
we do not assume that operator A is not necessarily related to F’. This way
we expand the applicability of method . Notice that many well known
methods are special case of method .

Newton’s method: Choose A (z) = F' () for each x € D.

Steffensen’s method: Choose A (z) = [z,G (z); F], where G : X — X
is a known operator and [z,y; F| denotes a divided difference of order one
7, [T, [15).

The so called Newton-like methods and many other methods are special
cases of method ([1.2)).

The rest of the paper is organized as follows. The semilocal as well as
the local convergence analysis of method is given in Section 2. Some
applications from fractional calculus are given in Part II. In particular, we
first correct the generalized fractional Taylor’s formula, the integral version
extracted from [I4]. Then, we use the corrected formula in our applications.

2. Convergence analysis

We present the main semilocal convergence result for method (|1.2)).
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Theorem 2.1. Let F': D C X — Y be a continuous operator and let A (x) €
€ L(X,Y). Suppose that there exist xg € D, n > 0, p > 1, a function
g:[0,m] = [0,00) continuous and nondecreasing such that for each x,y € D

(2.1) A(z) "t e L(Y, X),
(22) |40 F (@) <

23) AW Fw) - F@) - A@ G-2)| <olle -yl lo -yl

(2.4) q:=gmn’ <1

and

(2.5) U (zo,7) C D,

where,

(2.6) r= %q.

Then, the sequence {z,} generated by method is well defined, remains in
U (zo,r) for eachn =0,1,2,... and converges to some z* € U (xo,r) such that
27 znsr = zall < g (l2n = @nal) [l20 = @0t |77 < gl — 2pa |

and

(2.8) o — 2| < %

Proof. The iterate x; is well defined by method (1.2]) for n = 0 and (2.1)) for

x = 9. We also have by l) and 1) that ||x1 — xo|| = HA(J:O)_l F(mo)‘ <

<<, sowe get that 21 € U (zo,r) and x5 is well defined (by (2.5))). Using
(2.3) for y = x1, x = z¢ and (2.4) we get that

a2 = 2] = |4 (20) 7 [F (1) = F (w0) = A (o) (a1 = w0)]| <

< g(|lz1 — @ol)) 1 — 2olP < qllz1 — @0l

which shows (2.7) for n = 1. Then, we can have that
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|72 — @0l < [Jw2 — 21| + |71 — w0|| < qllz1 — 2ol + [[71 — 20| =

1— 2
= (1+q) lla1 = @oll < =

n<r,

so 79 € U (z9,7) and w3 is well defined.

Assuming |lzg11 — 2| < qllzk — zk-1]| and @k € U (mo,7) for each
k=1,2,...,n we get

|zpte — Tpt1l = HA(ka)_l [F (vq1) — F (2) — A(2r) (Tpgr — ﬂﬁk)]H <

1
< g(zhsr — zpl]) lonsr — 2P <

< g (lzr = ol lzy = zoll” lzksr — 2l < gllwess — 2kl

and

lzk+2 — 2oll < |pte — Tpsall + |Trsr — il + - + lo1 — 20| <

il L lqu+2
< (¢ +gq +"'+1)||$1—330HSﬁﬂxl—onS

Ul
< — =
1—gq "

which completes the induction for (2.7) and zy o € U (20,7). We also have
that for m >0

Zntm = Tull < |Tntm — Tngm-1ll + -+ [[Tor1 — zn]| <

< (qm_l +qm—2 4+ 4 1) Hxn+1 - an <

1 — g™
< qq q" |21 — o -

=9z

It follows that {z,} is a complete sequence in a Banach space X and as such
it converges to some z* € U (zg,r) (since U (zo,r) is a closed set). By letting
m — 00, we obtain ([2.8). [ ]

Stronger hypotheses are needed to show that z* is a solution of equation
F(z) =0.

Proposition 2.2. Let FF : D C X — Y be a continuous operator and let
A(z) € L(X,Y). Suppose that there exist xo € D, n >0, p > 1, ¢ >0, a
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function g1 : [0,7] — [0,00) continuous and nondecreasing such that for each
x,y €D

(29)  A@ el X), [A@7| <w |A@0) T F )| <n

o
(2100 |F(y) - F(@) - A() (y - )] < W o -yl
=g’ <1
and -
U(I’O,Tl) g D»

where,

r = 1 .

1—aq

Then, the conclusions of Theoremfor sequence {x,} hold with g1, q1, 11,
replacing g, q and r, respectively. Moreover, x* is a solution of the equation
F(z)=0.

Proof. Notice that

| A @) F @) = F (@nms) = A@nms) (@0 = anm)]| <

<[4 @) I1F @) = F (@a1) = Awams) (@0 = 2a-)] <

<o (”mn - mn—1||) Hxn - xn—IHP—H <q Hxn - xn—IH .
Therefore, the proof of Theorem [2.1] can apply. Then, in view of the estimate
[E (@n)[| = [|F (#n) = F (2n-1) = A(zn-1) (Zn — 2n-1)|| <
< (lzn — 2n—1l])
(4
we deduce by letting n — oo that F (z*) = 0. [ |

|P+1

Hxn - xn—1| <q Hxn - xn—l” )

Concerning the uniqueness of the solution x* we have the following result:

Proposition 2.3. Under the hypotheses of Proposition 2.2] further suppose
that

(2.11) qr] < 1.

Then, x* is the only solution of equation F (x) =0 in U (xg,71) -
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Proof. The existence of the solution z* € U(;vo,rl) has been established in
Proposition Let y* € U (x9,71) with F (y*) = 0. Then, we have in turn
that

Tp—y " — A (avn)_1 F (z,)

len =l = | N
= A @) T A @) (@0 = ) = F (@) + F ]| <

<JJAGa) ™ IF @) = F (@) = Awa) ("~ )| <

gl( Tn — y*| * 1 * *
< VD oyt < o =2l < o = 07l
so we deduce that lim z, = y*. But we have that lim z,, = z*. Hence, we
n—oo n—oo
conclude that x* = y*. [ |

Next, we present a local convergence analysis for the method ((1.2)).

Proposition 2.4. Let FF : D C X — Y be a continuous operator and let
A(x) € L(X,Y). Suppose that there exist x* € D, p > 1, a function
g2 : [0,00) — [0,00) continuous and nondecreasing such that for each x € D

1) 4@ F @) - F ") - A@) @ -] <
< g2 (Ja—a*|) =" 7,

and

U (z*,1m2) C D,

where ro is the smallest positive solution of equation
h(t) =g (t)t? — 1.

Then, sequence {x,} generated by method (1.2) for xy € U (x*,rq) — {x*} is
well defined, remains in U (x*,r9) for each n =0,1,2,... and converges to x*.
Moreover, the following estimates hold

|21 =2 < g2 (l2n — 2*|) lzn = 2 < [l — || <72

Proof. We have that h(0) = —1 < 0 and h(t) — 400 as t — +o0o0. Then, it
follows from the intermediate value theorem that function h has positive zeros.
Denote by 75 the smallest such zero. By hypothesis g € U (x*,72) — {a*}.
Then, we get in turn that
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o1 — oIl = [[z0 — 2" = A(wo) ™! F (0)|| =

— HA(xo)fl [F (") — F (z0) — A (z0) (" _xo)]H <

" "Il =

< g2 ([|lwo — 2™[]) [lzo — < g2 (ro)rf||xo —

= |lxzg — z"| < 7o,

which shows that x1 € U (z*,72) and 2 is well defined. By a simple inductive
argument as in the preceding estimate we get that

ok =2l = ok — 2~ AGe) ™ F (@) <

<[40 @) - F ) - A @ -l <

_ x*”p-&-l

< g2 (lzx — 27[)) [lex < g2 (r2) 15 o — ™[] = [log — 2™ <72,

which shows lim zy = z* and 441 € U (z*,712) . |

k—oo

Remark 2.1. (a) Hypothesis (2.3 specializes to Newton-Mysowski-type, if
A(x) = F' (z) [1, [1I], [I5]. However, if F is not Fréchet-differentiable, then
our results extend the applicability of iterative algorithm (L.2]).

(b) Theorem [2.1] has practical value although we do not show that z* is a
solution of equation F' (x) = 0, since this may be shown in another way.

(c) Hypothesis can be replaced by the stronger
4@ F @) - F @) - A@) @ =)l < g2 (e = yl) o - I

The preceding results can be extended to hold for two point methods defined
for each n =0,1,2,... by

(2.13) Tpal=Tp — A (xn,mn,l)fl F(z,),

where z_1, 29 € D are initial points and A (w,v) € L (X,Y) for each v,w € D.
If A(w,v) = [w,v;F], then method reduces to the popular secant
method, where [w, v; F] denotes a divided difference of order one for the oper-
ator F'. Many other choices for A are also possible [7], [11], [I5].

If we simply replace A (x) by A(y,z) in the proof of Proposition we
arrive at the following semilocal convergence result for method (2.13]).



140 G.A. Anastassiou and I.K. Argyros

Theorem 2.5. Let F': D C X — Y be a continuous operator and let A (y,x) €
€ L(X,Y) for each x,y € D. Suppose that there exist x_1,z9 € D, n > 0,
p>1,v% >0, a function g1 : [0,n] — [0,00) continuous and nondecreasing
such that for each z,y € D :

(2.14) Ale) LX), [[Awa) | <,

min {[lzo — 2], || 4 (w0, 2-0) " F o)} <,

g r—y
(2.15) HF@>Fw>A@wMymng“”w”Nuywﬂ,
a<l, qrf<1
and
ﬁ(JC(),T‘l) Q D,
where,
T = "
1—q

and qi 1is defined in Proposition [2.2]

_ Then, sequence {zn} generated by method (2.13) is well defined, remains in
U (x9,71) for eachn =0,1,2,... and converges to the only solution of equation
F(z)=0inU (xg,71).

Moreover, the estimates (2.7) and (2.8) hold with g1, ¢; replacing g and g,
respectively.

Concerning, the local convergence of the iterative algorithm ([2.13]) we obtain
the analogous to Proposition [2.4] result.

Proposition 2.6. Let F' : D C X — Y be a continuous operator and let
A(y,z) € L(X,Y). Suppose that there exist x* € D, p > 1, a function
g2 : [0,00)? — [0,00) continuous and nondecreasing such that for each x,y € D

F(l‘*) =0, A(yrx)_l EL(YvX)7

HA(y,x)fl [F(y)— F (") — Ay, 2) (yfx*)]H -

* * * 1
< g2 (lly = 2*[|, ll2 = 2*[)) [ly — =™

and

U (z*,7m3) C D,
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where ro is the smallest positive solution of equation
h(t) :=ga(t,t)tP — 1.

Then, sequence {x,} generated by method (2.13) for x_1,x9 € U (z*,72) —
—{x*} is well defined, remains in U (*,r2) for each n = 0,1,2,... and con-
verges to x*. Moreover, the following estimates hold

|2ns1 — 2" < g2 (lon — 2%, 201 — 27)) 2 — 2" P <
< |lwn — ¥ < 7o.

Remark 2.2. In Part II, we present some choices and properties of operator
A (y,x) from fractional calculus satisfying the crucial estimate (2.15)) in the
special case when,

g1 (t) = ¢ for some ¢ > 0 and each ¢t > 0.

(see the end of Part II for a possible definition of the constant c).

Hence, Theorem can apply to solve equation F'(z) = 0. Other choices
for operator A (z) or operator A (y,z) can be found in [5]-[7], [9]-]15].
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