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Abstract: In this study, we present a convergence analysis of a Newton-like midpoint method for
solving nonlinear equations in a Banach space setting. The semilocal convergence is analyzed in two
different ways. The first one is shown by replacing the existing conditions with weaker and tighter
continuity conditions, thereby enhancing its applicability. The second one uses more general w-
continuity conditions and the majorizing principle. This approach includes only the first order Fréchet
derivative and is applicable for problems that were otherwise hard to solve by using approaches
seen in the literature. Moreover, the local convergence is established along with the existence and
uniqueness region of the solution. The method is useful for solving Engineering and Applied Science
problems. The paper ends with numerical examples that show the applicability of our convergence
theorems in cases not covered in earlier studies.

Keywords: nonlinear equations; Newton’s method; local and semilocal convergence; Banach space;
Fréchet derivative; majorizing sequences
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1. Introduction

One of the most challenging problems in Engineering and Applied Sciences is to
determine a locally unique solution x* of a nonlinear equation

F(x) =0, M

where the operator F is defined on the Banach space B; with values in a Banach space B,.
As an example, engineering problems reduce to solving differential or integral equations,
which in turn are set up as (1). A solution x* of the Equation (1) is difficult to find in
closed form. That forces researchers to develop iterative methods, which generate iterations
convergent to x*, provided that certain initial conditions hold.

A popular iterative method is defined for eachm =0,1,2,... by

X0 €QC By, X1 = %m— F (xp)  F(xm). 2)

This is the so-called Newton’s method (NM), which is only quadratically convergent [1-4].
In order to increase the order of convergence as well as the efficiency, a plethora of iterative
methods have been developed (see, e.g., [5-9] and references therein). Among those, special
attention has been given to the Newton-like midpoint method (NLMM) defined by
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X0 €Q, Yyo=2x0— F/(Xo)ilF(xO)

Xm+ Ym

-1
7 ) F(xy), m=0,1,2,... (3)

!/
Xmy1 =Xm — F (

-1
ym:xm_p'<W) F(xw), m=123,....

NLMM requires per iteration one operator evaluation and one of the inverse of F'.
The efficiency index according to Ostrowski is shown to be approximately 1.5537 ... [10].
This index is higher than NM (1.4142.. ..), as well as the one given in [11] (1.3160...). The
construction of this method was essentially given in [12] when B; = B, but with no formal
proof of convergence. That is why the semilocal convergence is developed in [10] under
Kantorovich’s hypotheses. Moreover, favorable comparisons are given to methods using
similar information.

Motivation for writing this study: The following concerns arise with the applicability of
this method in general.

(1) The convergence region in [10] is not large.

(2) The upper bounds on the distances ||x, — x*|| and ||x, .1 — x| are not tight enough.

(3) The uniqueness region of the solution x* is not large.

(4) A Lipschitz condition on the second derivative is assumed (see the condition (H3)
in Section 3). However, the second derivative does not appear on the method and
may not exist (see the numerical example in Section 4). Additionally, the method may
converge.

(5) The local convergence analysis is not studied in [10].

Novelty: Due to the importance of this method, the items (1)-(5) are positively addressed.
The current study includes two procedures for analyzing the semilocal convergence of
NLMM. The first analysis replaces the conditions used in [10] with weaker and tighter con-
ditions, thereby enlarging the uniqueness region. In the second semilocal convergence, the
convergence conditions used in the earlier section have been replaced by more generalized
w-continuity conditions using majorizing sequences [1,4,5,11-17]. The main advantage of
this approach is that it uses only the first derivative, which actually appears in NLMM,
for proving the convergence result instead of the second derivative used in [10], thereby
enhancing its applicability. Thus, our work improves the results derived in [10] under more
stringent conditions and generates finer majorizing sequences. The innovation of the study
lies in the fact that extensions are achieved under weaker conditions (see also Remarks
throughout the paper). The local convergence of NLMM is also established, along with
the existence and uniqueness region of the solution. Moreover, the new error analysis is
finer, requiring fewer iterates to achieve a predetermined error tolerance. Furthermore,
more precise information is provided on the uniqueness domain of the solution. Finally,
the technique can be used on other methods utilizing the inverse of an operator.

The rest of the paper is structured as follows: Section 2 includes mathematical back-
ground. In Section 3, we develop the first kind of semilocal convergence theorem based
on weaker conditions. The generalized w-continuity conditions are applied to prove the
second type of semilocal convergence theorem in Section 4. The local convergence, along
with the uniqueness results of NLMM, is studied in Section 5. In Section 6, numerical
examples are given to illustrate the theoretical results. Concluding remarks are reported in
Section 7.
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2. Mathematical Background

The study of the behavior of a certain cubic polynomial and the corresponding scalar
Newton function play a role in the semilocal convergence of NLMM. Let L > 0, M > 0 and
d > 0 be given parameters. Define the cubic polynomial

a(L, M, d)(t) = q(t) = %t 22 it @

the Newton iteration function

Ny(t) =t—q'(t)'q(t) 5)
and the scalar sequences {u,, }, {v; } for

ugp =0, vyp=ug— q/(MO)AEI(”O)r

-1
m—-1+1 Um—
Om =Um — q/ (u1201> Q(um)

and

-1
_|_
U1 =Um — q,<um207n> q(tm). (6)

The proof of the following auxiliary result containing some properties of g, Ny, {vn },
and {u,, } can be found in [10].

Lemma 1. Suppose:
6dM?> + 94?12 + 18dML — 3M? —8L < 0 ?)

or

2 _ 2
4L + M? — MV M? + 2L _ AL M), ®)
3L(M+ vM?+2L)

Then, the following assertions hold:

d <

(i) The polynomial q given by the Formula (4) has two zeros u*, u™* with 0 < u* < u**,
(ii) g is decreasing in the interval [0, u*].

(iii) ¢’ is increasing and q is convex in [0, u*].

v) g" is increasing in [0, u*].

(v) Ny is increasing in [0,u*], Ng(u*) = u* and Ny(u*) = 0.

(vi) The function

hg(t) = q) ©)

is positive in [0, u*) and hy(u*) = 0.

wiil) 0<uy, <oy <u < u* and limy, oo Uy, = u*.
m—+1

3. Semilocal Convergence I

The following conditions relating the parameters L, M, d to NLMM have been used in
the semilocal convergence.
Suppose:

(Hy) There exist an initial guess xp € D and a parameter d > 0 such that F/(xg) ™' €
L(By,By) and ||F'(x9) "' F(xo)|| < d.
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(Hz) [[F'(x0) "F"(x0)| < M.

(H3) ||F'(x0) " Y(F"(y) — F"(x))|| < Ki||x — y| for some parameter K; > 0 and each
x,y €D.

(Hy) d < A(Ky, M).
and

(H5) U[XO,M*] CD.
The following semilocal convergence result was shown in [2,10].

Theorem 1. Suppose that the conditions (Hy)—(Hs) and
(Hé) U[XO,M*] cQ
for L = Kj hold. Then, the following assertions hold:
(1) |IF'(x0)~"F(xo) || < —4'(0)~"q(0).
(2)  ||F"(x0) " F"(x)|| < q"(u) for each x € Q such that ||x — xo| < u < u*.
(3) [IF'(xo) " (F"(y) = F"(x)I| < |9"(v) —q" (w)| for each u, v € [0, u*] such that ||y — x|| <
|v—ul.
(4)  1[F (x0) " F (xm) || < q(utm).
(5) [ (o) " F'(x0) | < ' (tm) "
6)  Nlym = xmll <o — ttm.
mTYm -1 -1
(7) P (24) P (xo) | < = ()
(8)  Nxm+1 = Xml| < Vms1 — Om.
9)  Mxmi1 —ymll < o1 —
(10) The sequence {x,,} generated by NLMM is well defined in the ball U[xo, u*], remains in
U [xo, u*] and converges to the only solution x* of the equation F(x) = 0 in U[xo, u*].
(11) Moreover, the following error estimates hold:

[Ix* — x| < u* —

and

H | e
Xm1l — X A R I 2+v2

pr— _— F .
m—)I.I:oo me _ x*||1+ﬁ Hz (x ) (x )

Next, the preceding results are extended without additional conditions. Suppose:
(H}) [|[F'(x0) "Y(F"(x) — F"(x0))|| < Kol|lx — xol| for some Ky > 0 and each x € D.

Define the parameter

r= 2 (10)

M+ /M2 + 2K,

and the region
Dy = U(JCO, 1’) ND. (17)

(HY) HF’(xO)_l(P”(y) —F"(x))|| < K|Jy — x|| for some parameter K > 0 and each x,y € Dj.
Clearly, we have

Ko <Ky (12)
and

K < Ky, (13)
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since
Dy C D. (14)

It is assumed without loss of generality
Ky < K. (15)

Otherwise, the results that follow hold with Ky replacing K. Notice also that the
computation of the parameter K; requires the computation of Ky, K and K; = K;(D),
Ky = Ko(D), but K = K(Dy, D). Hence, no additional conditions are required to develop
the results that follow.

Let us consider the cubic polynomials

do(t) = q(Ko, L,d) = 28+ 2Pt 4d (16)
and
qﬂﬂ:ﬂ&h@:%ﬁ—%ﬂ—ﬂd. (17)
It follows by (4), (12), (13), (16) and (17) that
qo(t) < q(t), (18)
qo(t) <4'(t), (19)
q(t) <q(t), (20)
71 (t) <q'(t), (21)
qo(t) < qu(t), (22)
and
qo(t) < q1(t) (23)

foreacht > 0.
Suppose that

(H,) d < A(K, M).

The following auxiliary result is needed.

Lemma 2. Suppose that the condition (Hy) holds. Then, the conclusions of Lemma 1 with K, g
replace L and q, respectively.

Proof. Simply replace L, g, u*, u** by K, q1, u*, u**, respectively, in the proof of Lemma 1. [

Remark 1. It follows by (i) of Lemma 1 and (H}) that the polynomial g has two zeros u*, "
with 0 < w* < u**. Moreover, if (Hy) holds, then by (13) and (20),

ut<ut (24)

and
ﬁ** S u**, (25)

since g1 (u*) < q(u*) =0,41(0) =d > 0, and q; (u™*) < g(u**) = 0.

Notice also that:

(a) The parameter r is the unique positive zero of the equation

q(t)—1=0 (26)
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and
q0(t) = g4 (t) foreach t¢€0,r]. (27)
(b)
(Hy) = (Hy), (28)

but not necessarily vice versa unless if K; = K.
Hence, we arrived at the following extension of the Theorem 1.

Theorem 2. Suppose that the conditions (Hy), (Hy), (H}), (HY ), (Hy) and

(Hé) U[XO,E*] cD

hold. Then, the assertions (1)—(11) of Theorem 1 hold with K, q1, w*, {tiy }, {Om} replacing Ky, q,
u*, {um}, {vm}, respectively, where

iy = 0,7y =iy — ¢/ (7o) g1 (uo),

-1
_ _ Up—1 + Uyp— _
R _q/1<mlzml> (i)

and

_ _ s Um + O -t
Ump+1 = Um — 1 7 q1 ().

Proof. The assertions (1)-(6) follow with the above changes. Concerning the assertion (7),
setzg = Yy = BA% and Fy(x) = F/(xg)~'F(x) for each x € D. Then, we have in
turn that

1
Fi(z0) = F(x0) + | F(x0+0(z0 — x0))(z0 = x0,-)d,

leading to

1
IFiGao) = 11 < | [ G0+ 020 = 50)) (20 = 50|

< ||F{(x0) (20 — x0) + /0.1 [Fy' (x0 + 6(z0 — x0)) — F{' (x0)](z0 — X0, ')d9H (29)

1
< 1B (xo)l 120 = %oll + | K8(yuo =) 20 = xol|do.

Notice that the last inequality in (29) follows from (HY), F{/(x) = F'(xo) “*F"(x) and
q"(t) = Kt + M.
Then, from (H;) and the definition of yy and

N[ R

|1 F (z0) — I|| < qo(i0) (o — o) + = (po — 1ip)?
< qo(po) — qo(io)
=1+q0(no) < 1. (30)

/

The condition (H{) in Theorem 2 can be replaced by
(Hg) Ulxo,r] C D,
where r is given by (10).
Moreover, the uniqueness ball can be enlarged from U(xg, u*) given in Theorem 1
to U(xp,r). This can be seen using the weaker condition (H}) instead of (H3) used in
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Theorem 1 in [10] or Theorem 2 used by us. Indeed, in Theorem 1, the estimate was
obtained for y* € U(xg, u*),

| P o o =y o] < [y 06 —y7) = xl) ~ g 0))do <1,

since 4'(t) < 0 forall t € [0,1], leading to

*

0=F(y")~F(x) = [ Flo)do = /01 Fl(y* +Hx" — "))ty —x°),

and consequently, y* = x*. However, the same estimate is obtained using the tighter
condition (Hj) with g1, #* replacing g, u*, respectively.
(¢) The Lipschitz constant K can be replaced by an at least as small.

It follows by the Banach lemma on linear operators with inverses [3,5] and (30) that

IF o )l = ey

1 1
< - < - , 31
S T w) = T 7w G

showing the assertion (7). Notice that in Theorem 1, the less tight estimate than (31) is
shown under the stronger and not actually needed condition (H3), which is

1

eV -1E (1 _ .
HF( 0) F( O)H < 0]’(#0)

(32)

In view of the estimate (31), the rest of the proof follows as in [10]. O
Remark 2. (a) In view of (24) and (28), Theorem 2 extends Theorem 1 with advantages already stated.

Define the ball U (yo, r — d) for d < r. Notice that U(yo,r —d) C U(xo, ). Then, suppose

(HYN||F' (x0) "Y(F"(y) — F"(x))|| < Kally — x|| for some K» > 0 and each y,x € D =
U(]/o,l’—d) ND.

It follows that (HY"), K, can replace (H} ), K, respectively, in our results and
K, < K.
The iterates {x,, } C U(yo,r —d).

4. Semilocal Convergence II

The convergence conditions of the previous section may not hold, even if the method (3)
converges. As a motivational example, consider the function f defined on the interval
D, = [-0.5,1.5] by

Plogt+t*—13, t+#0
fly=4" 8"
0, t=0.

Then, clearly the function f” is unbounded on D;. Hence, the results of the previous
section cannot guarantee the convergence of method (3) to the solution x* = 1 € Ds.
That is why we drop the conditions (H)-(Hs), (H}), (HY ), (Hy) and (H{) and utilize the
more general w-continuity conditions, the first derivative that actually only appears on
the method (3) and majorizing sequences to present another semilocal convergence result
under weaker conditions.

Let hp : [0, 4+00) — R be a continuous and nondecreasing function. Suppose that the
equation

ho(t) —1=0
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has a smallest positive solution s. Moreover, suppose that there exists a function # : [0,5) — R,
which is continuous and nondecreasing. Let also parameters ¢y, sg, t; be such that ¢ty = 0,
so > 0and sy < t;. Define the sequences {t,, }, {sm} by

tm +s

Sm—Sm—1+tm—tm—1
(St ity

tms1 = Sm + 1= p (Sm - tm)r (33)
m
1 (s, —t
X1 :/O h( L 5 4+ 0(tpat —tm)>d9(tm+1 —tm)
x
Sm+1 = tmy1 + 1 :";1 .
m

This sequence shall be shown to be majorizing for the method (3). However, a conver-
gence result is developed first.

Lemma 3. Suppose that for eachm = 0,1,2, ... and some p > 0

pm <1 and t, <P (34)
Then, the following items hold:
0 <ty <sm<tui1 <B (35)
and
r&l_rgo tn =a < B. (36)

Proof. It follows from the definition of the sequence {t,,} given by Formula (33) and the
condition (34) that items (35) and (36) hold, the lim;; oo ¢, exists, satisfying (36), where « is
the unique least upper bound of this sequence. O

Remark 3. A possible choice for p is any number in the interval (0, s].

The conditions connecting the “/ “functions to the operators F and F’ are:
(A1) There exists an initial guess xg € D, s > 0, t; > s such that F'(xo) ™' € L(By, By),
-1
IF'(x0) "' (x0) | < 50, and for yo = xo — F'(x0) 'F(x0), F'(®3%) € L(By, B1)
with

-1
PR F) — Fn) F)| <o

(A2) ||F'(x0)"2(F'(x) — F'(x0)) | < ho(||lx — x0]|) for each x € D.
Set

D3 = U(.'X(),S) N D.

(A3) |IF(x0) "' (F'(y) — F'(x)) || < h(|ly — x]) for each x,y € Ds.
(A4) The condition (34) holds
and
(AS) U[XO,DC} C D.
An Ostrowski-like representation [17] is needed for the iterates {x,, } and {yu }.
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Lemma 4. Suppose that the iterates {xy, }, {ym} exist for each m =1,2,.... Then, the following
items hold

-1
X1 = Ym = F’(xm —;‘WI) (P’(Xml —;yml) - F'<xm ;Lym» (Ym — xm)  (37)

and
F(tmsr) = [ [ o + 01— xn) 0~ F(m;ym)} (s — ). (38)

Proof. By subtracting the first substep of the method from the second substep, we obtain
in turn that

-1 -1
Xm+1 = Ym = [F/<xm_l ‘;ym—1> — F’(xm ‘;]/m> ]F(xm)
1 Xm + Ym ! i Xm—1+ Ym—1 !
- |F(r) () e

-1 -1
:P/(xm;‘ym> [F/<xm142rym1) Ff(xm;}/m>]1:/(xml42‘ym1) P(xm)

-1
:F/(xm;ym> [P/(xm_ﬁzrqu) _F/<xm;ym)](ym _xm)

showing the estimate (34). The estimate (38) follows from the identity

F(ms1) = F(xmen) — Flxn) — P’(x’ﬂ ;‘J’m) (mst — o),

which is obtained by the first substep of NLMM. [

Next, the semilocal convergence is developed for the method (3).

Theorem 3. Suppose that the conditions (A1)—(As) hold. Then, the sequence {x,, } converges to
a solution x* € Ul[xo, a] such that

| — x| < & — by

Proof. Mathematical induction is applied to show

and
|l %mi1 — ym” < twg1 — Sm- (40)
The condition (A;) and the Formula (4) (for m = 0) imply that the estimate (39) holds

for m = 0. Then, we also have the iterate yy € U(xp,«). Moreover, X

Xot¥Yo
2

X0+ Yo

1
EHyO — x9|| < &, so € U(xp,a). Let v € U(xp, ) be an arbitrary point. Then, the

condition (Ay) gives
IF" (x0) ™} (F' () = F'(x0)) | < ho([[v — x0) < ho(a) < 1.

That is, F'(v)~! € £(By, B;) and

1

I —1p/
IF @) F @)l < =5 o ==l

(41)
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In particular, if v = X0+ Yo

, then the iterate y; and x; are well defined by the
method (3). Moreover, the last condition in (A7) and (33) give
< t; —sp.

-1
X0 + _
I = woll = [P/ (225%2)  Fxo) = F'(x0) (o)

Thus, the assertion (40) holds for m = 0. Suppose that the assertions (39) and (40) held
for all integers smaller than n — 1. Then, we obtain from
Xm + Ym >

_ Xm +
”F/(xO) 1(1;-/(7”2%”) _FI(XO)) || < ho( 5
ool sl

_xo

2

thus,

< L .
1—pm

P (W) TP @)

Then, by (37), we obtain in turn that

-1 -1
Xm+1 — Ym = [F’(W) - F/(xm—;ym> ]F(xm)
—1 -1
_ *’(W) HW) _ F(Wﬂ F(W) Flxw) — (43)

-1
=g (T ) () ()], )

It follows from (33), (A3), (42), (43) and the induction hypotheses that

(Lol ) 1y,
12m+1 = Yl < 1=
h(%) (Sm — tm)
< = tyi1 — 44
= 1~ pm m+1 — Sm (44)

and

[Xm+1 = xoll < [1Xm+1 — Ymll + [lym — xoll < ti1 — 5w +5m —to = ts1 < .

Hence, (40) holds, and the iterate x,,11 € U(xp,a). Furthermore, by (38) and the
second substep of the method (3), we have in turn that

ym+1 = %l < [ Gomrn) ™ F (o) [ F (x0) ~ F () |

1 m m
_ o (e + 0Ctm1 — ) — )0 541 — |

— (45)
m
1 Sm—tm
fo h(T + 9<tm+1 - tm)>d9(tm+l - tm)

= Sm+1 — tm+1

and

lyms1 = xoll < Nyms1 = Xmprll + [[¥ma1 — xoll < smy1 — tmsr + tng1 — to = Smy1 < @
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Thus, the induction for the estimates (39) and (40) is terminated.

However, the sequence {t,} is Cauchy as convergent by Lemma 3. Therefore, the
sequence {x,,} is also Cauchy in a Banach space Bj, and as such, it converges to some
x* € Ulxp, a], since this set is closed. Furthermore, by using the continuity of F and letting
n — o0 in the calculation,

IF(x0) T F (1) | < e, (46)
we conclude that F(x*) =0. O

Concerning the uniqueness of the solution in a neighborhood about the point xo,
we have:

Proposition 1. Suppose:

(a) There exists a solution z* € U(xg, ®) of the equation F(x) = 0 for some ¢ > 0.
(b)  The condition (Ay) holds on the ball U(xo, 9)

and
(c) There exists © > O such that

/0' o (68)d6 < 1. 47)

Set Dy = U[xp, 8] N D. Then, the equation F(x) = 0 is uniquely solvable by z* in the
region Dy.

Proof. Let v* € Dy with F(v*) = 0. Define the linear operator T = fol F'(z* 4+ 6(v* —
z*))d6. Then, it follows by condition (A;) and (47) that

1
IF" (x0) (T = F'(x0))Il < /O ho(||z* — xo +6(z" —v7)||d6
1 _
/ ho((1— 6)6 + 68)do < 1, 48)
0

which implies v* = z*. O
Remark 4. (1) Ifall the conditions of Theorem 3 hold, then we can set ¢ = w.
(2) The condition (As) can be replaced by
(AL) Ulxp,a] C D.
(3) Suppose that d < s. Define the set Ds = U(yo,s —d) N D. Notice that Ds C U(xy,s).

Then, a tighter function h is obtained if Ds replaces D3 in the condition (Ay).

5. Local Convergence

We shall introduce some scalar functions and some parameters to show the local
convergence analysis of NLMM.
Suppose:

(i) There exists a function ¢; : [0, +00) — R, which is nondecreasing and continuous and
a parameter M, > 0 such that the function ¢, (#) — 1 has a smallest zero p, € (0, +c0),
where ; : [0, +00) — R is defined by

1
Pa(t) = ( | wenao+ M2> L
(ii) The function ¢ : [0, 02) — R is such that

P3(t) —1
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has a smallest zero r3 € (0, p2), where
[fo J3 $1(((1 = 1) + 60)t )(% +|3 —6|>drd9+ %Mz}t
1—1(t)

The parameter r3 shall be shown to be a radius of convergence for NLMM.
The convergence conditions are:

P3(t) =

(I1) There exists a simple solution x* € Q of the equation F(x) = 0 and a parameter
M, > 0such that ||F/(x*) " F” (x*)|| < M.

(L) |IF'(x*)~1(F"(x) — F"(x*))|| < ¥1(]|]x — x*||) for each x € Q.

(13) U[x*,r3] e Q.

Next, the local convergence is given for NLMM.

Theorem 4. Suppose that the conditions (1) — (I3) hold. Then, the sequence {x,, } generated by
NLMM converges to x* provided that xo € U(x*,r3).

Proof. Let z € U(x*,r3). It follows by the conditions (I1), (I2) and the definition of the
radius r3 in turn that

IF"(x*) 71 (F'(2) = F'(x"))

= /01 F'(x*) " LF"(x* 4 0(z — x*))dO(z — x*¥)

< [P o =) = P =) | ) G -0

1
S/O P10z — x7[))db||z — x*|| + Ma|z — x™[| = a(llz — x7[]) <1
thus, F'(z)~! € £(B,, By) and

1
F'(z)7F (x| < )
e (FE )
By hypothesis xo € U(x*,73) and (49) for z = x, we have that F/(xy)~! € £(B,, B)
and the iterate y is well defined by the first substep of NLMM.
Moreover, we can write for yg = x* + 6(xp — x*)

(49)

yo—x* = —F(x0) " [/1 F'(yp)do — F'(x0) | (yo — x*)
— _F(x / / F" (%0 + T(ya — x0))d0dT(yg — x°)
= —F(x)”" /o /0 [F"(x0 + T(ye — x0)) — F"(x")]dbdt(ye — x*)  (50)
~F(xp)"! /0 ' /0 U P () dod (e — ).
By applying the condition (I;) and (49) (for z = xp) on (50), we obtain in turn that

Jo Jo wn(( ) +07)]|x0 — x*[)6dbdt|[xo — x*|| + Mlexo — x|

1 — o ([[xo — x*|)
< p3(][xo — x*|]) [|x0 — x*|| < |lxo — x¥[| < 13,

lyo —x*[| < (51)
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where we used that
xo — X"+ T(yo — x0) = ((1 —7) +07)(x0 — x*)
and 6 < % + ‘% — 6'. Thus, the iterate vy € U(x*,r3). Then, notice that

XotYo
2

1
< (o —x*[1 + llyo = x°1) < 75,

so the point zy = XOTWO € U(x*,r3).
Suppose that z,;, = w € U(x*,r3). Then, we also have

lzm — ™| < (me =+ lym — 7)) <13,

so the iterates x,,.1 and y, are well defined by NLMM. Then, we can write for
v =x*+60(x, —x*)and Sy, = F’(W)

1
X1 —xF = =51 [/ F'(y)d0 — Sm] (X — x™) (52)
0
However, the expression in the bracket can be written as
1 11
[ 0o =S = [ [Pz + (0~ 2))dodT(yy — x°)
0 0 J0
11
= [T G ol — z)) — () Jd0dT (v —x) (53)
0 Jo

1 1
+ /O /0 F/(x*)d6de(y — x*).

In view of (49) (for z = z;,), (52), (53), we obtain

X Gm | Xm — X*”z
X = 6| < : (54)
S N (EEEd)
< Pa(flxem — x| ll2em — x| < floem — x|,
where, for the numerator, we obtain
1 r1 1
|G =5 T = 2) (5 = )T — x4 Mz [y = 20—
< [ [ (300000 =50+l = 371D + 20l — 271 )
[ym — x| |1 ; e 1 111 .
*<2+ 3 = 0{lltw — "I ol — [+ M [ (5|5 0] a6l — ] (55)
//¢1 (1= 1) + 70)||2xm — *|)< ‘—9’>d9dr||xm—x*||2

+ ZMszm =112 = qulom — x|,

where we also used ||y, — x*|| < ||xm — x|
Similarly, the estimate

1
Ym —x" = —S;l_l [/0 F'(ygkl) =S| (xm —x%),
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we obtain as in (54)
-1 lXm—1 = X*||[|2m — x"
_ x* <
e (=l
< 3([lem-1 = X[ [Joem = x| < [l — 7).
Hence, the iterates x,,11, ym € U(x*,rg,) for each m = 0,1,2,.... Then, from the
estimates
[lem41 = 27| < a(ll0 — x* () [[oem — 7]
and
[ym = 27 < a(llxo = *"[)f[m — x7],
we deduce that limy;, 0 X = limy—e0 Y = x* since P3(||xo — x*||) € [0,1). O
The uniqueness of the solution ball is determined in the next result.
Proposition 2. Suppose:
(i)  The condition (1) holds.
(ii) There exists a solution z* € U(x*, p3) for some p3 > 0.
(iii) The condition (I3) holds on the ball U(x*, p3).
and
(iv) There exists py > p3 such that
1,1 1
/O /0 Y1(76p4)Bpadbddp + 5 Mopy < 1. (56)

Set D¢ = U[x*, p4] N Q). Then, the only solution of the equation F(x) = 0 in the region D

is x*.

Proof. Let z* € Dg with F(z*) = 0. Setz; = x* +0(z" —x*) and T = fol F'(z;)d6. Then,
we can write

1 1 1
/O(F'(z;)—F'(x*))dez/O /O F'(x* + (25 — ) (2 — x*)d6dt
1 r1
- /0 /0 [F"(x* + (25 — x*)) — F'(x*)|6(z} — x*)dodt (57
1 1
+ / / F"(x")6(z5 — x*)d6d.
0 JO
By composing (57) with F/(x*)~!, using (I,) and (56), we obtain in turn that
/(o k\—1 /(K 1 1 * * * * 1 * *
[P T =P < [ gl = )6l — ' ldodT + 5 M= |
1 r1 1
< /O /O 91(0p4)Bpadodp + 5 Mapy < 1
thus, we conclude again that z* = x*. O

Remark 5. We can certainly choose p3 = r3.
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6. Numerical Examples

In this section, some numerical examples are solved in order to corroborate the theo-
retical results obtained and the efficacy of our approach.

Example 1. Let By = By and Q) = U(xg,1 — ) for some parameter v € (0,1). Define the
polynomial F on the interval () by

4
F(v) = UZ +¢—qv forsome ¢ €R. (58)

Choose xg = 1. Then, if we substitute F on the “h "conditions, we see that the conditions

Y2 =5y +7)

ho(t) — ( 1_,)/ Mt

t and h(f) = T
are verified provided that

17 - —
g lizotel o 3@-9) 62— K_6(11_+7r)

1—7 1—7 1—7

r= 2(1—17) , and M:i.

C3+49+6(3—7)(1—7) 1—v

Notice that Ky < Ky and K < Ky. Moreover, A(K, M) < A(Ky, M).
For ¢ = —4s and v € (0.0175194...,0.0301594...) U (0.230014...,0.233713...) C
0,1),

d> )\(Kl,M).
and
d < A(K,M).

Thus, it is clear that our new condition (Hy) holds true, but the condition (Hy) used in [10]
does not hold. By taking v = 11—0 and ¢ = —11—0, we obtain the following

B=0.138249..., so=0.055555..., # =0.061053..., po=0.200926...,
a1 = 0.015373..., s, =0.080291..., t, =0.087582..., p;=0511197...,
ay = 0.002621..., s, =0.092946..., t3=0.094254..., p,=0.652915...,
a3 =0.000173..., s3=0094754..., t;=0094782..., p3=0.683581...,
ag =1.17314e — 6, s4=0.094786..., t5=0.094786..., ps=0.685610...,
w5 =59707% — 11, s5 = 0.094786..., to=0.094786..., ps=0.685623...,

which shows that conditions (Aq)-(Aq4) are satisfied. Hence, by Theorem 3, the sequence {x, }
converges to a unique solution x* € U(xg, ) where, & = 0.094786 .. .. Thus, this example can be
solved using the weaker condition used in our study but not using the earlier one [10].

Example 2. Let B; = By = R2. Define the mapping F : R? — R? by

1 1
F(v) = (26, — 519% — 0y, — 0 + 20, — §19§)T,
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where v = (01,92)". We shall find a solution to the equation F(v) = 0. The first and second-order
Fréchet derivatives are calculated to be

229 -1
1 — V1
Flo) ( 1 2—3192)

=5 alo 5)

Pick xg = (11.4, 11.4)T. Then, it follows that d = 1.9826, M = 0.47618, and K > 0 can be
arbitrary. By setting K = 1073, we see that d < A(K, M). Moreover, the solution x* = (9,9)7is
obtained after m = 3 iterations. Notice that it takes m = 5 iterations for NM but only three for
NLMM to reach x*. Thus, this method requires fewer computations than that of Newton’s method.

and

[@i\<][ ¥}

Example 3. Let By = By = Rand D = U|0, 1]. Define a function F on D by
F(v) =¢e" -1

Clearly, we have x* = 0. Then, the conditions (I) and (Ip) hold if My = 1 and ;(t) =

(e — 1)t. Then, l/)z(t) = f(l — % + 6;) and lPS(t) = _8(((69(_61_):2):_—;5?2)

The parameter py = 0.64385 and radius of convergence r3 = 0.435659.

Example 4. Let B; = By = R3 and D = U|0, 1]. Define a mapping F on D by
e—1 03 ’

where v = (01,92, 03)T. Clearly, the solution is x* = (0,0,0)T. It follows by the definition of the
mapping F that the first two Fréchet derivatives are

—1
Sler+1 0 0

and

(&)

(e—1)%2 0 0|0 0 0|0 0 O

F'(v) = 0 0 0/0 ¢2 0|0 0 0 |.
0 0|0 00 0 &

Notice that F'(x*) = F'(x*)~' = diag(1,1,1). Therefore, the conditions (I1) and (I)

are verified for My = 1 and P1(t) = (e — 1)t. Then, () = t(l ! + et) and P3(t) =

2 2
(9(e — 1)t +8)t
8((e— )2 +2t—2)

The parameter py = 0.64385 and radius of convergence r3 = 0.435659.

The numerical examples were simulated by using Mathematica 8 on Intel(R) Core(TM)
i5-8250U CPU @ 1.60 GHz 1.80 GHz, with 8 GB of RAM running on Windows 10 Pro
version 2017. This kind of local and semilocal convergence demonstrates that the guarantee
the existence and uniqueness of the solution are especially valuable in processes where it is
difficult to prove the existence of solutions.
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7. Conclusions

The present study deals with new local and semilocal convergence results for the
Newton-like midpoint method under improved initial conditions. In the first type of
semilocal convergence, the previous results are extended without using any additional
postulates. The estimate obtained in [10] is less tight and uses stronger conditions in
comparison to our results. The second semilocal convergence utilizes more general w-
continuity conditions and can be applied to the problems where earlier conditions fail.
Notice also that the condition on F” is dropped (see also the Example 1). Both semilocal
convergence results are computationally verifiable and improve the previous study [10] in
several directions, which are of practical importance. The local convergence theorem not
given in [10] is established for the existence-uniqueness of the solution. We present varied
numerical examples to show the applicability of our results. The innovation demonstrated
that NLMM can also be used to extend the applicability of other methods requiring the
inversion of a linear operator in an analogous way since our technique is method-free. This
is the future area of research.
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