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Preface

It is a well-known fact that there exist functions that have nowhere first order
derivative, but possess continuous Riemann-Liouville and Caputo fractional
derivatives of all orders less than one, e.g., the famous Weierstrass function, see
Chap. 1, [9, 18], p. 50.

This striking phenomenon motivated the authors to study Newton-like and other
similar numerical methods, which involve fractional derivatives and fractional
integral operators, for the first time studied in the literature. All for the purpose
to solve numerically equations whose associated functions can be also non-
differentiable in the ordinary sense.

That is among others extending the classical Newton method theory which
requires usual differentiability of function.

In this monograph we present the complete recent work of the past three years
of the authors on Numerical Analysis and Fractional Calculus. It is the natural
outgrowth of their related publications. Chapters are self-contained and can be read
independently and several advanced courses can be taught out of this book. An
extensive list of references is given per chapter. The topics covered are from A to Z
of this research area, all studied for the first time by the authors.

The list of presented topics of our related studies follows.

Newton-like methods on generalized Banach spaces and applications in fractional
calculus.

Semilocal convergence of Newton-like methods under general conditions with
applications in fractional calculus.

On the convergence of iterative methods with applications in generalized fractional
calculus.

A fixed point technique for some iterative algorithm with applications to general-
ized right fractional calculus.

Approximating fixed points with applications in k-fractional calculus.

Generalized g-fractional calculus and iterative methods.

A unified convergence analysis for a certain family of iterative algorithms with
applications to fractional calculus.

vii
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viii Preface

A convergence analysis for extended iterative algorithms with applications to
fractional and vector calculus.

A convergence analysis for a certain family of extended iterative methods with
applications to modified fractional calculus.

A convergence analysis for secant-like methods with applications to modified
fractional calculus.

Semilocal convergence of secant-type methods with applications to modified g-
fractional calculus.

On the convergence of secant-like algorithms with applications to generalized
fractional calculus.

Generalized g-fractional calculus of Canavati-type and secant-like methods.

A convergence analysis for some iterative algorithms with applications to fractional
calculus.

Convergence for iterative methods on Banach spaces of a convergence structure
with applications to fractional calculus.

Local convergence analysis of inexact Gauss—Newton method for singular systems
of equations under majorant and center-majorant condition.

The asymptotic mesh independence principle of Newton’s method under weaker
conditions.

Ball convergence of a sixth order iterative method with one parameter for solving
equations under weak conditions.

Improved semilocal convergence of Broyden’s method with regularly continuous
divided differences.

Left general fractional monotone approximation theory.

Right general fractional monotone approximation.

Univariate left general high order fractional monotone approximation.

Univariate right general high order fractional monotone approximation theory.
Advanced fractional Taylor’s formulae.

Generalized Canavati type fractional Taylor’s formulae.

The last two topics were developed to be used in several chapters of this
monograph.

The book’s results are expected to find applications in many areas of applied
mathematics, stochastics, computer science, and engineering. As such this mono-
graph is suitable for researchers, graduate students, and seminars in the above
subjects, also to be in all science and engineering libraries.

The preparation of the book took place during 2014-2015 in Memphis,
Tennessee and Lawton, Oklahoma, USA.

We would like to thank Prof. Alina Lupas of University of Oradea, Romania, for
checking and reading the manuscript.

October 2015 George A. Anastassiou
Ioannis K. Argyros
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Chapter 1
Newton-Like Methods on Generalized
Banach Spaces and Fractional Calculus

We present a semilocal convergence study of Newton-like methods on a generalized
Banach space setting to approximate a locally unique zero of an operator. Earlier
studies such as [6-8, 15] require that the operator involved is Fréchet-differentiable.
In the present study we assume that the operator is only continuous. This way we
extend the applicability of Newton-like methods to include fractional calculus and
problems from other areas. Moreover, we obtain under the same or weaker condi-
tions: weaker sufficient convergence criteria; tighter error bounds on the distances
involved and an at least as precise in formations on the location of the solution. Spe-
cial cases are provided where the old convergence criteria cannot apply but the new
criteria can apply to locate zeros of operators. Some applications include fractional
calculus involving the Riemann-Liouville fractional integral and the Caputo frac-
tional derivative. Fractional calculus is very important for its applications in many
applied sciences. It follows [5].

1.1 Introduction

We present a semilocal convergence analysis for Newton-like methods on a gen-
eralized Banach space setting to approximate a zero of an operator. A generalized
norm is defined to be an operator from a linear space into a partially order Banach
space (to be precised in Sect. 1.2). Earlier studies such as [6-8, 15] for Newton’s
method have shown that a more precise convergence analysis is obtained when com-
pared to the real norm theory. However, the main assumption is that the operator
involved is Fréchet-differentiable. This hypothesis limits the applicability of New-
ton’s method. In the present study we only assume the continuity of the operator. This
may be expand the applicability of these methods. Our approach allows the exten-
sion of Newton-like methods in fractional calculus and other areas (see Sect. 1.4) not
possible before (since the operator must be Fréchet-differentiable). Moreover, we
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2 1 Newton-Like Methods On Generalized Banach Spaces ...

obtain the following advantages over the earlier mentioned studies using Newton’s
method:

(i) Weaker sufficient semilocal convergence criteria.
(ii) Tighter error bounds on the distances involved.
(ii1) An at least as precise information on the location of the zero.

Moreover, we show that the advantages (ii) are possible even if our Newton-like
methods are reduced to Newton’s method.

Furthermore, the advantages (i—iii) are obtained under the same or less computa-
tional cost.

The rest of the chapter is organized as follows: Sect. 1.2 contains the basic concepts
on generalized Banach spaces and auxiliary results on inequalities and fixed points.
In Sect. 1.3 we present the semilocal convergence analysis of Newton-like methods.
Finally, in the concluding Sects. 1.4 and 1.5, we present special cases, favorable
comparisons to earlier results and applications in some areas including fractional
calculus.

1.2 Generalized Banach Spaces

We present some standard concepts that are needed in what follows to make the
paper as self contained as possible. More details on generalized Banach spaces can
be found in [6-8, 15], and the references there in.

Definition 1.1 A generalized Banach space is a triplet (x, E, /-/) such that

(i) X is a linear space over R (C). (ii)) E = (E, K, ||-||) is a partially ordered
Banach space, i.e.

(iiy) (E, ||I-]]) is a real Banach space,

(iip) E is partially ordered by a closed convex cone K,

(iii3) The norm ||-|| is monotone on K. (iii) The operator /-/ : X — K satisfies
/x/ =05 x=0,/0x/=10]/x/,

/x+y/ </x/+/y/foreachx,y e X, 8 € R(C).

(iv) X is a Banach space with respect to the induced norm ||-||; := ||| - /-/-

Remark 1.2 The operator /-/ is called a generalized norm. In view of (iii) and (ii3)
|I-|l;, is areal norm. In the rest of this paper all topological concepts will be understood
with respect to this norm.

Let L (X 7Y ) stand for the space of j-linear symmetric and bounded opera-
tors from X/ to Y, where X and Y are Banach spaces. For X, Y partially ordered
Ly (X ], Y) stands for the subset of monotone operators P such that

OfaifbiiP(al,...,aj)§P(b1,...,bj). (1.2.1)
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Definition 1.3 The set of bounds for an operator Q € L (X, X) on a generalized
Banach space (X, E, /-/) the set of bounds is defined to be:

B(Q):={PeL,(E,E),/Qx/ < P/x/ foreachx € X}. (1.2.2)
Let D C X and T : D — D be an operator. If xo € D the sequence {x,} given by
gt =T () = T" (x0) (12.3)
is well defined. We write in case of convergence
T (xo) := lim (T" (x0)) = nli)rrgo X (1.2.4)

We need some auxiliary results on inequations.

Lemma 1.4 Let (E, K, ||-|l) be a partially ordered Banach space, & € K and
M,N e L, (E,E).
(i) Suppose there exists r € K such that

Rr)=M+Nr+€&<r (1.2.5)
and
(M+Nfr—0 ask — oco. (1.2.6)

Then, b := R* (0) is well defined satisfies the equation t = R (t) and is the smaller
than any solution of the inequality R (s) < s.

(ii) Suppose there exists ¢ € K and 6 € (0, 1) such that R (q) < 0q, then there
exists r < q satisfying (i).

Proof (i) Define sequence {b,} by b, = R" (0). Then, we have by (1.2.5) that
by = R0) =& <r = by <r. Suppose that by < r foreachk = 1,2,...,n.
Then, we have by (1.2.5) and the inductive hypothesis that b,,; = R"' (0) =
R(R"(0) =Rby) =M+ N)b,+§ < (M + N)r+& <r= b, <r.Hence,
sequence {b,} is bounded above by r. Set P, = b, — b,. We shall show that

P, <M+ N)'"r foreachn=1,2,... (1.2.7)
We have by the definition of P, and (1.2.6) that
Py = R*(0) — R(0) = R(R(0)) — R (0)

1 1
=R(§)—R(0)=/O R’(t@fdrs/o R (€) &di
1

5/ R (r)rdt < (M + N)r,
0
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which shows (1.2.7) for n = 1. Suppose that (1.2.7) is true for k = 1,2,...,n.
Then, we have in turn by (1.2.6) and the inductive hypothesis that

Piy1 = R*2(0) — R*1(0) = R (R (0)) — R (0) =

R — R (0) = R (R (©) — R(RE(0) =
1
/ R'(RE(0) +1 (R* (&) — R (0)) (R* (&) — R* (0)) dr <
0

R (R*(©) (R* (&) — R*(0)) = R' (R* (©)) (R (0) — R* (0)) <
R (r) (R* (0) — R* (0)) < (M + N) (M + N)*r = (M + N)**'r,

which completes the induction for (1.2.7). It follows that {b,} is a complete
sequence in a Banach space and as such it converges to some b. Notice that
R(b) = R ( lim R" (0)) — lim R™' (0) = b = b solves the equation R (1) = 1.
n— 00 n—0o0

We have that b,, < r = b < r, where r a solution of R (r) < r. Hence, b is smaller
than any solution of R (s) < s.

(ii) Define sequences {v,}, {w,} by vo = 0, v, = R (vy), wo = @, Wy =
R (wy). Then, we have that

0<wv, = Uptl < Wyt S W, = ¢, (1.2.8)

Wy — Uy = 0’1 (q - Un)

and sequence {v, } is bounded above by ¢g. Hence, it converges to some r withr < g.
We also get by (1.2.8) that w, — v, — Oasn — co = w,, — r asn — 0. O

We also need the auxiliary result for computing solutions of fixed point problems.

Lemma 1.5 Let (X, (E, K, ||-l),/:/) be a generalized Banach space, and P €
B (Q) be a bound for Q € L (X, X). Suppose there exist y € X and q € K
such that

Pqg+/y/ <qand P*q - 0 ask — oo. (1.2.9)

Then, z = T (0), T (x) := Qx + y is well defined and satisfies: z = Qz + y
and /z/ < P/z/ 4+ /y/ < q. Moreover, 7 is the unique solution in the subspace
{xeX|30eR:{x} <0q}.

The proof can be found in [15, Lemma 3.2].
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1.3 Semilocal Convergence

Let (X, (E,K,|-I),/-/) and Y be generalized Banach spaces, D C X an open
subset, G : D — Y a continuous operator and A (-) : D — L (X,Y). A zero of
operator G is to be determined by a Newton-like method starting at a point xy € D.
The results are presented for an operator F = JG, where J € L (Y, X). The iterates
are determined through a fixed point problem:

Xppl =X + Y AX) Yo+ F (x,) =0 (1.3.1)
& Vn = T (yn) = - A(x)) Yn — F(x,).

Let U (xo, r) stand for the ball defined by
Uxp,r):={xeX:/x—xy/ <r}

for some r € K.
Next, we present the semilocal convergence analysis of Newton-like method
(1.3.1) using the preceding notation.

Theorem 1.6 Let F : D C X, A(:) : D — L(X,Y) and xo € D be as defined
previously. Suppose:

(H\) There exists an operator M € B (I — A (x)) for each x € D.

(H,) There exists an operator N € L (E, E) satisfying for each x,y € D

/FOM)—F@X)—AX)(y—x)/=N/y—x/.
(H3) There exists a solutionr € K of
Ro@®):=(M+ N)t+ /F (x0)/ <t.
(Hs) U (xo,7) € D.
(Hs) (M + N)*r — 0as k — oo.

Then, the following hold:
(C1) The sequence {x,} defined by

Xu1 =X + T,°(0), T, (3) := (I — A(xn)) y — F (x) (1.3.2)
is well defined, remains in U (xq, r) for each n = 0, 1,2, ... and converges to the
unique zero of operator F in U (xqg, ) .

(C>) An apriori bound is given by the null-sequence {r,} defined by ro := r and

foreachn =1,2,...

rm=P>X0), P,(t) = Mt + Nry_;.
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(C3) An aposteriori bound is given by the sequence {s,} defined by
Sp i =RX(0), R,t) =M+ N)t+ Na,_,
by, = /x, —xo/ <1 —ry <,

where
ap—1 ‘= /Xy — Xy—1/ foreachn =1,2,...

Proof Let us define for each n € N the statement:
(I,) x, € X and r,, € K are well defined and satisfy

rhn+ay—1 < rp—1.

We use induction to show (I,,). The statement (1) is true: By Lemma 1.4 and (H3),
(Hs) there exists g < r such that:

Mg+ /F (xo)/ =q and M*q < M*r - 0 ask — oc.

Hence, by Lemma 1.5 x| is well defined and we have ay < g. Then, we get the
estimate

Py (r—q)=M(r—q)+ Nry
<Mr —-Mg+ Nr=Ry(r)—gq

=Ry(r)—qg=r—q.

It follows with Lemma 1.4 that r; is well defined and
rn+a <r—q+q=r=ro.

Suppose that (I;) is true for each j =1, 2, ..., n. We need to show the existence of
Xn+1 and to obtain a bound ¢ for a,. To achieve this notice that:

Mrn+N(rn71 _rn) =MV,1+NV,1,1 _Nrn = Pn (rn)_Nrn = Tn.
Then, it follows from Lemma 1.4 that there exists ¢ < r, such that

g=Mqg+N (rp1—ry) and (M +N)fq — 0, ask — oo. (1.3.3)
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By (I;) it follows that
b, = /x, — xo/ < aj < (rj—rj+1)=r—r,,§r.

Hence, x, € U (xp,r) C D and by (H;) M is a bound for I — A (x,,) .
We can write by (H>) that

[F () [ =/F (xp) = F (xp—1) — A (Xp—1) (X — Xn—1) /
< Nay, 1 <N @Fpi—1n). (1.3.4)
It follows from (1.3.3) and (1.3.4) that
Mg+ /F(x))/ =q.

By Lemma 1.5, x,, is well defined and a, < g < r,. In view of the definition of
7,1 we have that

Pov1 rn —q@) = Py (r)) —q =12 —q,
so that by Lemma 1.4, r,, ;| is well defined and
oyl +an <1y —q +q =1y,

which proves (I,,+1). The induction for (I,,) is complete. Let m > n, then we obtain
in turn that

m

[Xme1 — X/ < Zaj < Z (rj — rj+|) =71y — Tyl < Iy. (1.3.5)

Jj=n j=n
Moreover, we get inductively the estimate
Fust = Pyt (1) < Pt () < (M +N)ry < - < (M +N)"" '

It follows from (Hs) that {r, } is a null-sequence. Hence, {x,} is a complete sequence
in a Banach space X by (1.3.5) and as such it converges to some x* € X. By letting
m — oo in (1.3.5), we deduce that x* € U (x,, r,). Furthermore, (1.3.4) shows that
x*is a zero of F. Hence, (C;) and (C,) are proved.
In view of the estimate
Rn (rn) = Pn (rn) g
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the apriori, bound of (Cj) is well defined by Lemma 1.4. That is s, is smaller in
general than r,,. The conditions of Theorem 1.6 are satisfied for x, replacing xo. A
solution of the inequality of (C,) is given by s, (see (1.3.4)). It follows from (1.3.5)
that the conditions of Theorem 1.6 are easily verified. Then, it follows from (C;) that
x* € U (xy, s,) which proves (C3). m]

In general the aposterior, estimate is of interest. Then, condition (Hs) can be
avoided as follows:

Proposition 1.7 Suppose: condition (Hy) of Theorem 1.6 is true.
(H;) There exists s € K, 0 € (0, 1) such that

Ry(s) =M+ N)s+ /F (xo) /] < 0s.

(H;) U (x0,5) C D.
Then, there exists r < s satisfying the conditions of Theorem 1.6. Moreover, the
zero x* of F is unique in U (xq, §) .

Remark 1.8 (i) Notice thatby Lemma 1.4 R3° (0) is the smallest solution of R, (s) <
s. Hence any solution of this inequality yields on upper estimate for R2° (0). Similar
inequalities appear in (H,) and (H;).

(i1) The weak assumptions of Theorem 1.6 do not imply the existence of A (x,l)’1 .
In practice the computation of 7,>° (0) as a solution of a linear equation is no problem
and the computation of the expensive or impossible to compute in general A (x,) !
is not needed.

(iii) We can used the following result for the computation of the aposteriori esti-
mates. The proof can be found in [15, Lemma 4.2] by simply exchanging the defin-
itions of R.

Lemma 1.9 Suppose that the conditions of Theorem 1.6 are satisfied. If s € K is a
solution of R, (s) < s, thenq := s —a, € K and solves R, | (q) < q. This solution
might be improved by RﬁH (@) <qforeachk =1,2,...

1.4 Special Cases and Applications

Application 1.10 The results obtained in earlier studies such as [6-8, 15] require
that operator F (i.e. G) is Fréchet-differentiable. This assumption limits the applica-
bility of the earlier results. In the present study we only require that F is a contin-
uous operator. Hence, we have extended the applicability of Newton-like methods
to classes of operators that are only continuous. Moreover, as we will show next by
specializing F to be a Fréchet-differentiable operator (i.e. F' (x,) = A (x,)) our
Theorem 1.6 improves earlier results. Indeed, first of all notice that Newton-like
method defined by (1.3.1) reduces to Newton’s method:
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Xpt1 = Xn + Yus F' (xn) Yn + F (xn) =0 (141)
& V=T, (yn) = (I —F (xn)) Yo — F (x,).

Next, we present Theorem 2.1 from [15] and the specialization of our Theorem 1.6,
so we can compare them.

Theorem 1.11 Let F : D — X be a Fréchet-differentiable operator and xy € D.
Suppose that the following conditions hold:
(H 1) There exists an operator My € B (I —F (xo)) .

(H ) There exists an operator Ny € L (Ez, E) satisfying for
x,yeD,zeX: /(F'(x)—F’(y))z/ <2Ny(/x —y/,/z/).
(H ) There exists a solution ¢ € K of the inequality
Ry (¢) := Moc + Ni¢* + /F (xo) / < c.
(Hy) U (x0,¢) S D.
(Hs) (My +2Ni¢c) ¢ — 0ask — oo.
Then, the following hold
(C1) The sequence {x,} generated by (1.4.1) is well defined and converges to a
unique zero of F in U (xo, ) .

(C,) An a priori bound is given by the null-sequence {c,} defined by

co=2¢ Cp = FZO 0y,

Fn(t) : = Myt + 2N, (C—Cn_l)t—I-NlC’%_l.
(C3)Ana posteriori bound is given by sequence {d,} defined by
dy =R, (0),R, (t) := Mot 4+ 2N,b,t + Ni1* + Nya?_,,

where sequences {a,} and {b,} we defined previously.

Theorem 1.12 Let F : D — X be a Fréchet-differentiable operator and xy € D.
Suppose that the following conditions hold:
(H,) There exists an operator M| € B (I —F (x)) foreach x € D.

(H,) There exists an operator N, € Ly (E, E) satisfying for each x,y € D
/F(y) = F@) —F x)(y—x)/<NJy—x/.
(I:i3) There exists a solutiont € K of

Ro(t) := (My + N2yt + /F (x0) / < .
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(Hi) U (x0,7) € D.

(Hs) (My + N>)*7 — 0 as k — oo.

Then, the following hold:

( C ) The sequence {x,} generated by (1.4.1) is well defined and converges to a
unique zero of F in U (x,, 7). B B

(C2) An appriori bound is given byro = 7,7, := P (0), P, (t) = Myt + Nory—1.
B (C3) An a posteriori bound is given by the sequence {s,} defined by’s, := R>° (0),
R, (1) = (M1 + N2) t + Naa,—1.

We can now compare the two preceding theorems. Notice that we can write

JF ()~ F@—F @) G-x/=
1
/[ Fato0-m-Fwlo-xd/

Then, it follows from (H»), (ﬁz) and preceding estimate that
N, < Ny/p/, foreachp € X,
holds in general. In particular, we have that
N, < Njc. (1.4.2)
Moreover, we get in turn by (H,), (H,) and (H5) that

J1—=F (x)/ < /I =F (x0)/+/F (x0) = F' (x)/ (1.4.3)
< My+2N,/x — xo/ < Mo+ 2Nc.

Therefore, by (I-1 1) and (1.4.3), we obtain that
M, < My+ 2Nc (1.4.4)

holds in general. L
Then, in view of (1.4.2), (1.4.4) and the (H), (H) hypotheses we deduce that

Ro(c)<c=Ry(F) <T (1.4.5)
(Mo +2N1o)f e - 0 = (M) + N)'F— 0 (1.4.6)

but not necessarily vice versa unless if equality holds in (1.4.2) and (1.4.4);
¥ <c, (1.4.7)

T < Cn, (1.4.8)
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and
5, <d,. (1.4.9)

Notice also that strict inequality holds in (1.4.8) or (1.4.9) if strict inequality holds
in (1.4.2) or (1.4.4).

Estimates (1.4.5)—(1.4.9) justify the advantages of our approach over the earlier
studies as already stated in the introduction of this study.

Next, we show that the results of Theorem 2.1 in [15], i.e. of Theorem 1.11 can
be improved under the same hypotheses by noticing that in view of (H,).

(ﬁg) There exists an operator Ny € L, (E?, E) satisfying for x € D, z € X,

/ (F' (x) = F'(x0)) 2/ < 2No (/x —x0/, /2/).
Moreover,

Ny < N (1.4.10)

holds in general and %‘) can be arbitrarily large [4, 6-8].

It is worth noticing that (H,) is not an additional to (H) hypothesis, since in
practice the computation of N; requires the computation of Ny as a special case.

Using now (ﬁg) and (H,) we get that
/I —F' (x)/ < /I —F (x0)/+/F (x0) = F' (x) /] < Mo +2No/x — xo/.
Hence, My + 2Nyb,,, My + 2Ny (¢ — ¢,) can be used as a bounds for I — F’ (x,)
instead of My + 2Nb,,, My + 2N, (¢ — c,), respectively.
Notice also that
My + 2Nyb, < My + 2N,b, (1.4.11)
and

Mo+ 2N (c — ¢,) < Mo +2N; (c — ¢,) . (1.4.12)

Then, with the above changes and following the proof of Theorem 2.1 in [15], we
arrive at the following improvement:

Theorem 1.13 Suppose that the conditions of Theorem 1.11 hold but with N
replaced by the at most as large Ny. Then, the conclusions (C1)—(C3),

Ch < cCn (1.4.13)
and

d, <d,, (1.4.14)
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where the sequences (¢, }, {d,} are defined by

00 pr—
Co=c ¢ =P, (0), P,(t) := Mot +2No(c —c,_1)t + Nic?

n—1°

— =00 =00 2 2
d, = R, ), R, (1) := Myt + 2Nyb,t + N1t + Nya

n—1-*

Remark 1.14 Notice thatestimates (1.4.13) and (1.4.14) follow by a simple inductive
argument using (1.4.11) and (1.4.12 ). Moreover, strict inequality holds in (1.4.13)
(for n > 1) and in (1.4.14) (for n > 1) if strict inequality holds in (1.4.11) or

(1.4.12). Hence, again we obtain better apriori and aposteriori bounds under the
same hypotheses (H).

_Condition (1:15) has been weakened since Ny < N;. It turns out that condition
(H3) can be weakened and sequences {c,} and {d,} can be replaced by more precise
sequences as follows: Define operators Qq, Q1, Q», Hy, H, on D by

(H3) Qo(t) := Mot + /F (x0)/
Suppose that there exists a solution j;y € K of the inequality
Qo(po) = fio-
There exists a solution p; € K with p; < po of the inequality
0:1(1) =1,
where
Q1(t) := Mot + 2No(pto — 1)t + Nopz3.
There exists a solution pp = p € K with p < p such that
02(1) <1,
where
0 (t) := Mot +2No(pu — )t + Ny
Moreover, define operators on D by
Hy\(1) := Mot, Hy(1) := Q1 (1),

H,(t) := Mot +2No(pt — ptp—1)t + N2, n=3,4,...
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and
0, (t) := Myt + 2Nob,t + N1t2 + Nya,—;.

Furthermore, define sequences {¢,} and {c?,,} by
G, = H®0) and d, := 0(0)

Then, the proof of Theorem 4.2 goes on through in this setting to arrive at:

Theorem 1.15 Suppose that the conditions of Theorem 4.2 are satisfied but with
¢,(H3) — (Hs) replaced by p, (H3),

(I-:I4) U(xo, ) € D (I-:IS) (My + Nop)* e — O as k — oo, respectiv_ely.
Then, the conclusions of Theorem 4.2 hold with sequences {¢,} and {d,,} replacing
{cn} and {d,} respectively. Moreover, we have that

En Sén Ecru

dl’l S dl’l S dl’l’

and
u=<c.

Clearly the new error bounds are more precise; the information on the location of
the solution x* at least as precise and the sufficient convergence criteria (Hs) and
(Hs) weaker than (Hs) and (Hs), respectively.

Example 1.16 The j-dimensional space R/ is a classical example of a generalized
Banach space. The generalized norm is defined by componentwise absolute values.
Then, as ordered Banach space we set E = R/ with componentwise ordering with
e.g. the maximum norm. A bound for a linear operator (a matrix) is given by the cor-
responding matrix with absolute values. Similarly, we can define the “N” operators.
Let E = R. That is we consider the case of a real normed space with norm denoted
by ||-]l. Let us see how the conditions of Theorems 1.6 and 4.4 look like.

Theorem 1.17 (H,) ||l — A (x)|| < M for some M > Q.

(H) |F (y) = F(x) =A(x) (y =)l = N |ly — x|| for some N = 0.

(H3)) M + N < 1,

F
S Uil (1.4.15)
1—(M+N)

(Hy) U (x0,7) € D.
(Hs) (M + N)*r — 0 as k — oo, where r is given by (1.4.15).
Then, the conclusions of Theorem 1.6 hold.
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Theorem 1.18 (H;) HI — F' (xp) H < M, for some My € [0, 1).
(Hy) | F' (x) = F' (x0)| <2No llx — xoll,
|F' (x) = F' (»)|| < 2Ny llx — yll, for some Ny > 0 and Ny > 0.
(Hs)
ANy || F (xo)ll < (1 — Mp)?, (1.4.16)

o L= Mo — V(1= Mo’ — 4N |IF ()]
N 2N, '

(1.4.17)

(H4) U (x0,¢) € D.
(Hs) (My + 2Noc)k ¢ — 0as k — oo, where c is defined by (1.4.17).
Then, the conclusions of Theorem 4.4 hold.

Remark 1.19 Condition (1.4.16) is a Newton-Kantorovich type hypothesis appear-
ing as a sufficient semilocal convergence hypothesis in connection to Newton-like
methods. In particular, if F’ (xo) = I, then My = 0 and (1.4.16) reduces to the
famous for its simplicity and clarity Newton-Kantorovich hypothesis

4N |F (x0)|l <1 (1.4.18)

appearing in the study of Newton’s method [1, 2, 6-8, 10-17].

1.5 Applications to Fractional Calculus

Based on [18], it makes sense to study Newton-like numerical methods.

Thus, our presented earlier semilocal convergence Newton-like general methods,
see Theorem 4.8, apply in the next two fractional settings given that the following
inequalities are fulfilled:

IT—=AM o = €0, 1), (1.5.1)
and
[F(y)—Fx)—-AX) -0 =mly—x|, (1.5.2)
where vy, v1 € (0, 1), furthermore
Y=%+m€@1), (1.5.3)
forall x, y € [a*, b].

Here, we consider a < a* < b.
The specific functions A (x), F (x) will be described next.


http://dx.doi.org/10.1007/978-3-319-26721-0_4
http://dx.doi.org/10.1007/978-3-319-26721-0_4

1.5 Applications to Fractional Calculus 15

) Leta > O0and f € Ly ([a, b]). The Riemann-Liouville integral ([9], p. 13) is
given by

a — ! ! a1l
(J”f)(x)_r(a)/a (x =0 f(@®)dt, x €la,b]. (1.5.4)

1 X
KﬁﬁuNSEE(/u—mlvmuQ

_] ) a—1 _ 1 ()C—a)cY
=T (/ =1 d’) 1o = 7= £l (1.5.5)

Then

I' (o) «
( a)(l
=t M= €.
Clearly
(15 f) (@) =0. (1.5.6)
(b —a)"
157
&) < —— Fatl I/l - (1.5.7)
That is
Ja ¢ 1.5.8
H f“mm—r(+nﬂﬂm 00, (15.8)

i.e. J* is a bounded linear operator.
By [3], p. 388, we get that (J¢ f) is a continuous function over [a, b] and in
particular over [a*, b]. Thus there exist x1, xo € [a*, b] such that

(J&'f) (1) = min (J2 f) (x), (1.5.9)
(JOf) (x2) = max (J2 f) (x), x € [a*,b].

We assume that
(J&f) (x1) > 0. (1.5.10)
Hence
175 £l o gy = (Ji F) (x2) > 0. (1.5.11)
Here it is

J(x)=mx, m#0. (1.5.12)
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Therefore the equation
Jf(x)=0, xe€la*b], (1.5.13)

has the same solutions as the equation

N ) )
F (x) := 20 G 0, xe€la*0]. (1.5.14)

Notice that

Je (;) (x) = M < % <1, xe€ [a*,b]. (1.5.15)

“\2 (e f) (x2) (V' f) (x2)
Call
A(x) = 2((1;;?)(:)2), Vxe[a',b]. (15.16)
We notice that
% <A@x) < % Vxe[a* b]. (1.5.17)
Hence the first condition (1.5.1) is fulfilled
(S f) Cen)

N—AX)|=1-AKx)<1-— t7, VYxela®b]. (15.18)

2(00f) ()

Clearly v € (0, 1) .
Next we assume that F' (x) is a contraction, i.e.

|F(x) = FO)I < Ax—yl;  allx,y e [a*,b], (1.5.19)

and 0 < X\ < %
Equivalently we have

[Jf (x) = Jf ()] <2\ (Jff) (x)|x—y|, allx,ye [a*, b]. (1.5.20)
We observe that
[FO)—FX)—AX) G-I =ZIFO)—-F®|+AX|ly—x| =

Ay —x|+1A@Ily —xl=A+[A@D |y — x| = @) ,Vx,ye[a*b].
(1.5.21)
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We have that

_b-a°

|(Jff)(x)|—m

I flloe <00, Vuxela* b]. (1.5.22)

Hence

(LN @]~ = Ifl
2(J2f) () ~ 2T (a+ D) ((J2f) (x2))

|A ()| = <o0, Vxela*b].

(1.5.23)
Therefore, we get

b—a) I flly .
A — x|, Vux, b|. (1524
(«p.)s( +2F(a+1)((]§f)(xz)))|y x| x,y € [a*,b]. (1524)
call b —a) I f]
—da
0 = \4+ x© , 1.5.25
= T (a+ 1) (1o f) () (1:525)

choosing (b — a) small enough we can make ~; € (0, 1), fulfilling (1.5.2).
Next we call and we need that

. B (J2 1) (x1) b—a)lIflls
O<yi=mim=1-3 (12 f) (x2) M orarn (1) ) -
(1.5.26)
equivalently,
G-a)Ifle _ Udf) o) (15.27)
20 (a4 D) (10 f) ()~ 2(J2f) (x2)° o
equivalently,
b _ a
2\ (];’f) (x2) + M < (J;‘f) (x1), (1.5.28)

F(a+1)

which is possible for small A\, (b — @). That is v € (0, 1), fulfilling (1.5.3). So our
numerical method converges and solves (1.5.13).

Il) Let again a < a* < b, « > 0, m = [a] ([-] ceiling function), o ¢ N,
G e C" ' ([a, b]),0 # G™ € Ly ([a, b]). Here we consider the Caputo fractional
derivative (see [3], p. 270),

DL.G (x) = ﬁ / ' (x =)™t G™ (1) dr. (1.5.29)

r

By [3], p. 388, D, G is a continuous function over [, b] and in particular continuous
over [a*, b]. Notice that by [4], p. 358 we have that D3 G (a) = 0.
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Therefore there exist x, x, € [a*, b] such that D G (x1) = min D¢, G (x), and

D, G (x2) = max D¢, G (x), for x € [a*, b].
‘We assume that
DG (x1) > 0.

(ie. D2,G (x) >0,V x € [a*, b]).
Furthermore

| DG = D,,G (x2) .

a7 lloo,[a*,b] —
Here it is
J(x)=mx, m#*0.
The equation
JG(x)=0, xe€la*b],
has the same set of solutions as the equation

_JGx) .
F(x):= —2D§}aG(x2) =0, =xe [a ,b].

Notice that

Do ( G (x) ) _ szaG (x)

207G (v) <1, V=xe [a ,b].

!
D2,G (x2) ~ 2

We call
D¢ G
A(x) = *“—(x) Vxe [a*,b].
ZD;”GG (x2)

We notice that

D® G 1

*a—(xl) <A < -.

2D% G (x2) 2
Hence, the first condition (1.5.1) is fulfilled

D¢ G
M-—AXx)|=1—-—Ax) < l—w—(xl) =17, Vxe€ [61*71?]-

2D% G (x2)

Clearly v € (0, 1) .
Next, we assume that F (x) is a contraction over [a*, b], i.e.

(1.5.30)

(1.5.31)

(1.5.32)

(1.5.33)

(1.5.34)

(1.5.35)

(1.5.36)

(1.5.37)

(1.5.38)
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|F(x)— F()| <Xlx—yl; Vax,ye€la*b], (1.5.39)

and 0 < X\ < %
Equivalently we have

[JG (x) —JG (y)] <2 (Dj:aG (xz)) x —y|, Vx,ye [a*, b]. (1.5.40)
We observe that
[FO)—FX)—-AX) G-I =ZIFO)—-F®|+AX|ly—x| =

My —=x[+[A@®Ily—xI=A+[A®D Iy —x| = (&), VYx,ye[a*b].

(1.5.41)
‘We observe that
m a—1 (m)
Dt G(x)]_—r( / (x— 1G™ (o) r
- ; (/x x — l)m7a71 d[) ”G(m) ”
“TI'(im—a) U, %
=D o)
'm—-—a) (m—a)
1 (b _ )m «
_ _ m—ao (m) (m)
“Fm—arn ¢ e s ooy 197 (54
That is
a)l?‘l*& (m)
|D2,G (x )|——r( ot D |G™| ., <oo. Vxela,b]. (1.5.43)
Hence, V x € [a*, b] we get that
« _ m—o G(m)
1A ()] = PG| _(b-a) 15" _ ., (1.5.44)

2D G (xp) — 2I'(m — a+ 1) D2,G (x2)

Consequently we observe

b—ay— 6™ \
(52)5()\+2F( “ k1) DIG () ly—xl, Vax,yela*b].
(1.5.45)
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Call

b—a" 6™

, (1.5.46)
2I'(m — a+ 1) D2,G (x2)

O<vy =2+

choosing (b — a) small enough we can make v, € (0, 1). So (1.5.2) is fulfilled.
Next, we call and need

D% G (x b—a)" " G™
2D G (x2) 2T (m —a+ 1) DG (x2)
(1.5.47)

equivalently we find,

b—ay"— [|G™]_ - D G (x1)

A+ - : (1.5.48)
2I'(m — a+ 1) D2,G (x2) 2D2,G (x2)
or,
2\D¢ G — 2 |G D¢ G , 1.5.49
s “”*rm—a+n” |0 < D2G (x1) (1.5.49)

which is possible for small A, (b — a).
That is v € (0, 1), fulfilling (1.5.3). Hence Eq.(1.5.33) can be solved with our
presented numerical methods.
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Chapter 2
Semilocal Convegence of Newton-Like
Methods and Fractional Calculus

We present a semilocal convergence study of Newton-like methods on a generalized
Banach space setting to approximate a locally unique zero of an operator. Earlier
studies such as [6-8, 15] require that the operator involved is Fré chet-differentiable.
In the present study we assume that the operator is only continuous. This way we
extend the applicability of Newton-like methods to include fractional calculus and
problems from other areas. Some applications include fractional calculus involving
the Riemann-Liouville fractional integral and the Caputo fractional derivative. Frac-
tional calculus is very important for its applications in many applied sciences. It
follows [5].

2.1 Introduction

We present a semilocal convergence analysis for Newton-like methods on a gen-
eralized Banach space setting to approximate a zero of an operator. The semilocal
convergence is, based on the information around an initial point, to give conditions
ensuring the convergence of the method. A generalized norm is defined to be an
operator from a linear space into a partially order Banach space (to be precised
in Sect.2.2). Earlier studies such as [6-8, 15] for Newton’s method have shown
that a more precise convergence analysis is obtained when compared to the real
norm theory. However, the main assumption is that the operator involved is Fréchet-
differentiable. This hypothesis limits the applicability of Newton’s method. In the
present study we only assume the continuity of the operator. This may be expand the
applicability of these methods.

The rest of the chapter is organized as follows: Sect. 2.2 contains the basic concepts
on generalized Banach spaces and auxiliary results on inequalities and fixed points.
In Sect. 2.3 we present the semilocal convergence analysis of Newton-like methods.
Finally, in the concluding Sects. 2.4 and 2.5, we present special cases and applications
in fractional calculus.
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2.2 Generalized Banach Spaces

We present some standard concepts that are needed in what follows to make the
paper as self contained as possible. More details on generalized Banach spaces can
be found in [6-8, 15], and the references there in.

Definition 2.1 A generalized Banach space is a triplet (x, E, /-/) such that
(1) X is a linear space over R (C).
(i) E = (E, K, ||-])) is a partially ordered Banach space, i.e.
(iiy) (E, ||I]]) is a real Banach space,
(iip) E is partially ordered by a closed convex cone K,
(ii3) The norm ||-|| is monotone on K.
(iii) The operator /-/ : X — K satisfies
Jx/ =0 x=0,/0x/ = 0] /x/,
/x+y/ </x/+/y/foreachx,y e X, 6 € R(C).
(iv) X is a Banach space with respect to the induced norm ||-||; := ||| - /-/.

Remark 2.2 The operator /-/ is called a generalized norm. In view of (iii) and (ii3)
|I-|l; , is areal norm. In the rest of this paper all topological concepts will be understood
with respect to this norm.

Let L (X J, Y) stand for the space of j-linear symmetric and bounded opera-

tors from X/ to Y, where X and Y are Banach spaces. For X, Y partially ordered
L, (X ], Y) stands for the subset of monotone operators P such that

Oga,»§bi:>P(a1,...,aj)§P(b1,...,b/~). 2.2.1)

Definition 2.3 The set of bounds for an operator Q € L (X, X) on a generalized
Banach space (X, E, /-/) the set of bounds is defined to be:

B(Q):={PeL,(E,E), /Qx/ < P/x/foreachx € X}. (2.2.2)
Let D C X and T : D — D be an operator. If xo € D the sequence {x,} given by
st 1= T (1) = T (x0) (2.2.3)
is well defined. We write in case of convergence
T (x0) == lim (T" (x0)) = nlirgo X (2.2.4)

We need some auxiliary results on inequations.

Lemma 2.4 Let (E, K, |-|) be a partially ordered Banach space, & € K and
M,NeL,(E,E).
(i) Suppose there exists r € K such that
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R(r)==M+N)r+¢{=r (2.2.5)

and
M+ N¥r—0 ask — oo. (2.2.6)

Then, b := R (0) is well defined satisfies the equation t = R (t) and is the smaller
than any solution of the inequality R (s) < s.

(ii) Suppose there exists ¢ € K and 0 € (0, 1) such that R (q) < 0q, then there
exists r < q satisfying (i).

Proof (i) Define sequence {b,} by b, = R" (0). Then, we have by (2.2.5) that
by = R@0) =& <r = by <r. Suppose that by < r foreachk = 1,2,...,n.
Then, we have by (2.2.5) and the inductive hypothesis that b,,; = R"' (0) =
R(R"(0) =Rby) =M+ N)b,+§ <M+ N)r+& <r = b, <r.Hence,
sequence {b,} is bounded above by r. Set P, = b, 1 — b,. We shall show that

P, <M+ N)'r foreachn=1,2,... 2.2.7)
We have by the definition of P, and (2.2.6) that

Py =R*(0) = R(0) = R(R(0)) — R(0)

1 1
=R(£)—R<0>=/O R’(r@&d:s/ R () €di

0
1
5/ R (ryrdt < (M + N)r,
0

which shows (2.2.7) for n = 1. Suppose that (2.2.7) is true for k = 1,2, ..., n.
Then, we have in turn by (2.2.6) and the inductive hypothesis that

P = RM2(0) — R* (0) = RM (R (0)) — R (0) =

R (€ — R (0) = R (R* (©) — R (R (0)) =
1
/ R (R*(0) + 1t (R* (&) — R*(0))) (R* (&) — R*(0)) dt <
0
R (R*(9) (R* (&) — R*(0)) = R (R* () (R*" (0) — R* (0)) <

R (r) (R*1(0) — R (0)) < (M + N) (M + N)*r = (M + N)**'r,

which completes the induction for (2.2.7). It follows that {b,} is a complete
sequence in a Banach space and as such it converges to some b. Notice that
R () = R (im,_, o R" (0)) = lim,_, o R (0) = b = b solves the equation
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R (t) = t. We have that b, < r = b < r, where r a solution of R (r) < r. Hence,
b is smaller than any solution of R (s) < s.

(ii) Define sequences {v,}, {w,} by vo = 0, v,01 = R (vy), wo = ¢, Wy =
R (w,,). Then, we have that

0<v, S Vyq1 S Wyt < w, <q, (2.2.8)

wn_vnfen(q_vn)

and sequence {v,,} is bounded above by ¢. Hence, it converges to some r withr < q.
We also get by (2.2.8) that w,, — v, - 0Oasn — oo = w, — r asn — 00. O

We also need the auxiliary result for computing solutions of fixed point problems.

Lemma 2.5 Let (X, (E, K, |I-Il),/-/) be a generalized Banach space, and P €
B (Q) be a bound for Q € L (X, X). Suppose there exists y € X and q € K such
that

Pqg+/y/ <qand P*q - 0 ask — oo. (2.2.9)

Then, z = T*(0), T (x) := Qx + y is well defined and satisfies: z = Qz + y
and /z/ < P/z/ 4+ /y/ < q. Moreover, 7 is the unique solution in the subspace
{x e X|3 0 eR:{x} <0q}.

The proof can be found in [15, Lemma 3.2].

2.3 Semilocal Convergence

Let (X, (E,K,|-I),/-/) and Y be generalized Banach spaces, D C X an open
subset, G : D — Y a continuous operator and A (-) : D — L (X,Y). A zero of
operator G is to be determined by a Newton-like method starting at a point xy € D.
The results are presented for an operator F = JG, where J € L (Y, X). The iterates
are determined through a fixed point problem:

Xopl =X+ Y0, Ay +F(x,) =0 (2.3.1)
S =T O =U-A0X))Yu — F (x5).

Let U (x, r) stand for the ball defined by
U (xp,r) := {x e X: /x—xo/ < r}
for some r € K.

Next, we present the semilocal convergence analysis of Newton-like method
(2.3.1) using the preceding notation.
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Theorem 2.6 Let F : D C X, A(-) : D - L(X,Y) and xo € D be as defined
previously. Suppose:

(H1) There exists an operator M € B (I — A (x)) for each x € D.

(H) There exists an operator N € Ly (E, E) satisfying for each x,y € D

JEM)=F@)-A@Gy-x)/<N/y-x/.
(H3) There exists a solutionr € K of
Ro(t):= (M + N)t+ [F (x0) | <t.
(Hy) U (x0,7) S D.
(Hs) (M + N)*r — 0 as k — oo.
Then, the following hold:
(Cy) The sequence {x,} defined by
Xnp1 =X, +T°0), T, (0) = —Ax)y — F (x) (2.3.2)
is well defined, remains in U (xq, r) for each n = 0, 1,2, ... and converges to the
unique zero of operator F in U (xo, 1) .
(C) An apriori bound is given by the null-sequence {r,} defined by ro := r and
foreachn =1,2,...
rm=PX0), P,(t)=Mt+ Nr,_;.
(C3) An aposteriori bound is given by the sequence {s,} defined by
sp =R (0), R, (t)=(M+N)t+ Nay1,

by=[xy—xo)/ <r—r, <r,

where
Ay = /x,, — x,,_l/ foreachn =1,2,...

Proof Let us define for each n € N the statement:
(I,) x, € X and r, € K are well defined and satisfy

n+ap—1 < Fn—1.

We use induction to show (I,,). The statement (I;) is true: By Lemma 2.4 and (Hj3),
(Hs) there exists ¢ < r such that:

Mg+ /F(x)/=q and M'q <M'r—0 ask— oo.
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Hence, by Lemma 2.5 x; is well defined and we have ay; < ¢. Then, we get the
estimate

Pi(r—q)=M(@r —q)+Nr

<Mr—-Mqg+ Nr=Ry(r)—gq

<R () —q=r—q.

It follows with Lemma 2.4 that r; is well defined and
rn+a=r—q+q=r=ro.

Suppose that (I;) is true for each j = 1,2, ..., n. We need to show the existence of
X,+1 and to obtain a bound ¢ for a,. To achieve this notice that:

Mrn +N(rn—l _rn) = Mrn +Nrn—l _Nrn = Pn (rn) _Nrn < ry.
Then, it follows from Lemma 2.4 that there exists ¢ < r, such that
g=Mqg+N (rp_y —ry) and (M +N)*q — 0, ask — oo. (2.3.3)

By (I;) it follows that

n—1 n—1
bnz/xn—xo/§Zaj SZ(rj—i’j-H) =r—r, =r.
j=0 j=0

Hence, x, € U (x9,r) C D and by (H;) M is abound for I — A (x,) .
We can write by (H,) that

JF ) [ =]F @) = F (ao1) = A1) (6 — Xp1)/
<Na,_1 <N ((r,_1—r,). 2.34)
It follows from (2.3.3) and (2.3.4) that
Mg+ [F(xn) [/ <q.

By Lemma 2.5, x,, is well defined and a, < g < r,. In view of the definition of
7,41 we have that
Py (ra —q) =P, (ry) —q=r, —q,
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so that by Lemma 2.4, r,, is well defined and
In+1 +a, <r, _q+q =Tn,

which proves (I,4+1). The induction for (I,,) is complete. Let m > n, then we obtain
in turn that

m

/xm+1 _-xn/ = zaj =< Z(rj _errl) =Tn—Fmy1 = TIn. (235)
j=n

j=n
Moreover, we get inductively the estimate
Futt = Pugt (ust) < Pugt () <M+ N)ry < - < (M + N

It follows from (Hs) that {r, } is a null-sequence. Hence, {x,} is a complete sequence
in a Banach space X by (2.3.5) and as such it converges to some x* € X. By letting
m — oo in (2.3.5) we deduce that x* € U (x,, r,). Furthermore, (2.3.4) shows that
x* is a zero of F. Hence, (C;) and (C,) are proved.
In view of the estimate
Ry(ry) < Py(ry) <y

the apriori, bound of (Cj) is well defined by Lemma 2.4. That is s, is smaller in
general than r,. The conditions of Theorem 2.6 are satisfied for x,, replacing xo.
A solution of the inequality of (C,) is given by s, (see (2.3.4)). It follows from
(2.3.5) that the conditions of Theorem 2.6 are easily verified. Then, it follows from
(Cy) that x* € U (x,, s,) which proves (Cs). U

In general the aposterior, estimate is of interest. Then, condition (Hs) can be
avoided as follows:

Proposition 2.7 Suppose: condition (H,) of Theorem 2.6 is true.
(H%) There exists s € K, 8 € (0, 1) such that

Ro(s) = (M +N)s + [F (x0) / < 6s.

(H,) U (xo,5) C D.
Then, there exists r < s satisfying the conditions of Theorem 2.6. Moreover, the
zero x* of F is unique in U (x, §).

Remark 2.8 (i) Notice that by Lemma 2.4 R7° (0) is the smallest solution of
R, (s) < s. Hence any solution of this inequality yields on upper estimate for
R2° (0). Similar inequalities appear in (H,) and (H)).

(i1) The weak assumptions of Theorem 2.6 do not imply the existence of A ()N
In practice the computation of 7,>° (0) as a solution of a linear equation is no problem
and the computation of the expensive or impossible to compute in general A (x,,)"!
is not needed.
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(iii) We can used the following result for the computation of the aposteriori esti-
mates. The proof can be found in [15, Lemma 4.2] by simply exchanging the defin-
itions of R.

Lemma 2.9 Suppose that the conditions of Theorem 2.6 are satisfied. If s € K is a
solution of R, (s) < s, thenq := s —a, € K and solves R, ;| (q) < q. This solution
might be improved by RﬁH (q) <qgforeachk =1,2,...

2.4 Special Cases and Applications

Application 2.10 The results obtained in earlier studies such as [6-8, 15] require
that operator F (i.e. G) is Fré chet-differentiable. This assumption limits the applica-
bility of the earlier results. In the present study we only require that F is a continu-
ous operator. Hence, we have extended the applicability of Newton-like methods to
classes of operators that are only continuous. If A (x) = F’ (x) Newton-like method
(2.3.1) reduces to Newton’s method considered in [15].

Example 2.11 The j-dimensional space R/ is a classical example of a generalized
Banach space. The generalized norm is defined by componentwise absolute values.
Then, as ordered Banach space we set E = R/ with componentwise ordering with
e.g. the maximum norm. A bound for a linear operator (a matrix) is given by the cor-
responding matrix with absolute values. Similarly, we can define the “N” operators.
Let E = R. That is we consider the case of a real normed space with norm denoted
by ||-]|. Let us see how the conditions of Theorem 2.6 look like.

Theorem 2.12 (H,) ||l — A (x)|| < M for some M > Q.

(H) |F (y) = F(x) = A(x) (y =)l = N |ly — x|| for some N = 0.

(H3)) M + N < 1,

F
S Uil 2.4.1)
1—(M+N)

(Hy) U (x0,7) € D.
(Hs) (M + N)*r — 0as k — oo, where r is given by (2.4.1).
Then, the conclusions of Theorem 2.6 hold.

2.5 Applications to Fractional Calculus

Our presented earlier semilocal convergence Newton-like general methods, see Theo-
rem 2.12, apply in the next two fractional settings given that the following inequalities
are fulfilled:

[T—A @l =7 €1, (2.5.1)
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and
[F)—FX) —AX) -] =<nly—=x|, (2.5.2)

where vy, 71 € (0, 1), furthermore
Y=+ €(,1), (2.5.3)
forall x, y € [a, b*].
Here we consider a < b* < b.
The specific functions A (x), F (x) will be described next.

(D Let o > 0 and f € Ly ([a, b]). The right Riemann-Liouville integral ([4],
pp- 333-354) is given by

1 b
(ﬁ#)@y:FzB/‘a—mw4fmda x ela,b]. (2.5.4)

Then

|(2 )(’”|—r( )(/ (t —x)*~ llf(t)ldt)

<L(/b<f )“lf”)ll o = &= (2.5.5)
= v ([ 0= Fllo = Flso 5.

I' (@) «
(b—x)"
F( +1) ”f”oo & -
Clearly
(J5 f) (b) =0. (2.5.6)
) < L= ey 2.5.7)
- F( +1)
That is
|75 7] <m0y (25.8)
b 00,la,b] — F( T 1) D

i.e. J;' is a bounded linear operator.
By [3] we get that (Jbo‘ f ) is a continuous function over [a, b] and in particular
over [a, b*]. Thus there exist x1, x, € [a, b*] such that

(45 f) (1) = min (' £) (x), (2.5.9)
(J5' f) (x2) = max (J2 f) (x), x € [a,b*].

‘We assume that
(J5' ) (x1) > 0. (2.5.10)
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Hence
195 f || fapy = (5 f) (x2) > 0. (2.5.11)
Here it is
J(x)=mx, m#Q. (2.5.12)
Therefore the equation
Jf(x)=0, x¢e [a, b*], (2.5.13)

has the same solutions as the equation

F) =3 IO o e [a.5"]. (2.5.14)

(J5f) (x2)

Notice that

o S o W@ 1 .
Jb(z( )(xz))(x)_z <5 <L xelad’]. (2515

Jef (Jof) () ~ 2
Call X
A(x) = % Vx € la, b*]. (2.5.16)
We notice that
% <Ax) < % Vxelab*]. (2.5.17)
Hence the first condition (2.5.1) is fulfilled
(/5" f) (xen)

N-—AX)|=1-AKx)<1-— Y, Vxela,b*]. (25.18)

205 1) )

Clearly v € (0, 1).
Next we assume that F' (x) is a contraction, i.e.

|F (x) = F()| < Alx—yl; allx,y € [a,b"], (2.5.19)

and 0 < X\ < %
Equivalently, we have

|Jf () = Jf DI 2N (I f) () Ix —yl, allx,y € [a,b*].  (2.5.20)
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We observe that
IFO)—FX) A G-I =[FO)-F@I+[A®[ly—x| =

Ay =xl+1A@Iy —xl= A+ A@D |y — x| = 1), Vax,ye[ab*].

(2.5.21)
We have that
(72 f) )] < r( n 1) ||f|| <oo, Vxelab']. (2.5.22)
Hence
|A (x)] = |(J}?f) (X)} < (b= a)" 1 fllo <00, Vxe [a,b*].

2(J2f) (x2) ~ 2T (a+ D) ((J2f) (x2)
(2.5.23)
Therefore we get

b—a) I fll .
A+ —x|, Vu, b, (2524
<w1>s( Tt D (UF f)(x)))w x|, Vx,yela,b]. (2524

Call
b—a) || flloo

0 =+ ,
= o (a+ ) ((J5f) ()

(2.5.25)

choosing (b — a) small enough we can make ~v; € (0, 1), fulfilling (2.5.2).
Next we call and we need that

B A IED (b —a) || fll
O<r=ntn =l e M rern () @) =
(2.5.26)
equivalently,
b= ifle  _ Uif)e) (2.5.27)
U (e + D ((J5f) () 2(J5 f) (x2)
equivalently,
b _ a
2A (I3 ) (x2) + b—a) I/l < (I f) (x1), (2.5.28)

I'(a+1)

which is possible for small A\, (b — a). That is v € (0, 1), fulfilling (2.5.3). So our
numerical method converges and solves (2.5.13).

(II) Let again @ < b* < b, @ > 0, m = [a] ([-] ceiling function), o ¢ N,
G € C" " (la,b]), 0 # G € Ly ([a, b]). Here we consider the right Caputo
fractional derivative (see [4], p. 337),
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(=D

DGO ==

b
/ (t —x)" 1 G™ (1) dt. (2.5.29)

By [3] D;’_G is a continuous function over [a, b] and in particular continuous over
[a, b*]. Notice that by [4], p. 358 we have that Dj’ G (b) = 0.

Therefore there exist x, x» € [a, b*] such that D} G (x;) = min Dj’_G (x) , and
Dy G (xp) = max Dy_G (x), for x € [a, b*].

We assume that

Dy G (x) > 0. (2.5.30)
(ie. Dy G (x) >0,V x €la,b*]).
Furthermore
|D;_G| o upry = D5-G (x2). (2.5.31)
Here it is
Jx)=mx, m#0. (2.5.32)
The equation
JG (x) =0, x € [a, b*] , (2.5.33)

has the same set of solutions as the equation

JG (x)
F = —— =0, € |a, b*|. 2.5.34
(x) 2D7 G (x2) X [a ] ( )
Notice that
G Dy G 1
D,’,’_( ) ) = b= ) <-<1, Vxe [a,b*]. (2.5.35)
2Dy G (x7) 2Dy G (x2) 2
We call DY G ()
Ay =2 yyefab]. (2.5.36)
2D¢ G (x2)
We notice that
DG iy < | (2.5.37)
<" —. 5.
207 Gy — T2
Hence the first condition (2.5.1) is fulfilled
Dy G (x1)
1—AW)|=1-A@x) <1——2— """ —n, V ,b*]. (2.5.38
| (€9] (x) = 2D G (n) 70 X € [a ] ( )

Clearly v € (0, 1) .
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Next we assume that F (x) is a contraction over [a, b*], i.e.
|F(x) = F () <Alx—yl; Vax,yelab"], (2.5.39)

and 0 < X\ < %
Equivalently we have

VG (x) —JG (| <2X(Dy_G (x)) |lx — y|, Vx,y€[a,b*]. (2.540)
We observe that
IFO)—FX)—AX) -0 =FQ) - F®I+[AW@][]y —x| =
My =x[+1AMWIy —xl=A+A@DIy — x| = (&), Vx,yelab].

(2.541)
Then, we get that

1 b
|D}?_G (X)| < m/ (t —.x)m70471 |G(m) (t)|dt

= oy ([ o) 16

1 (b—x)"

= [l
Fm-a) (m-a
1 b—a"™
- m—a (m) (m)
=tocarn V"N e = Fo ey 167 . @542
That is
|Dj_G ()| < < bma" |G| <oo, Vxela, bl (2.5.43)
“Tm—a+l) o0 ’ ol -

Hence, V x € [a, b*] we get that

DG _ @-a" 6™,

A @) = e < -
b G (x2) — 2I'(m —a+ 1) Dy_G (x3)

(2.5.44)

Consequently we observe

_ m—a G(m)
(52)§(A+ (b= ” ||°°)|y—x|, Vx,yea b]. (2545)

2T (m — a+ 1) DY_G (x3)
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Call
b—-a  |G™|,

2'(m —a+1) Dy G (x2)’

O<y =2+ (2.5.46)

choosing (b — a) small enough we can make 7, € (0, 1). So (2.5.2) is fulfilled.
Next we call and need

Dy G (x1) \ b-—ay" |G™]|_

2D G (xy) 2L (m —a+ 1) DY_G (xp)
(2.5.47)

O<y=v+m=1

’

equivalently we find,

b—a |G™| . Dy G

A , 2.5.48
T m—at DDy G() - 2D G () (2.5.48)
S0,
2ADY_G (xy) + _b=a™" |G™|| . < Df_G (x1), (2.5.49)
B Fr'm—-—a+1) o0 B

which is possible for small A, (b — a).
That is v € (0, 1), fulfilling (2.5.3). Hence Eq. (2.5.33) can be solved with our
presented numerical methods.
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Chapter 3
Convergence of Iterative Methods
and Generalized Fractional Calculus

We present a semilocal convergence study of some iterative methods on a generalized
Banach space setting to approximate a locally unique zero of an operator. Earlier stud-
ies such as [8-10, 15] require that the operator involved is Fréchet-differentiable.
In the present study we assume that the operator is only continuous. This way we
extend the applicability of these methods to include generalized fractional calculus
and problems from other areas. Some applications include generalized fractional cal-
culus involving the Riemann-Liouville fractional integral and the Caputo fractional
derivative. Fractional calculus is very important for its applications in many applied
sciences. It follows [7].

3.1 Introduction

Many problems in Computational sciences can be formulated as an operator equation
using Mathematical Modelling [4, 10, 12, 16]. The zeros of these operators can rarely
be found in closed form. That is why most solution methods are usually iterative.

The semilocal convergence is, based on the information around an initial point,
to give conditions ensuring the convergence of the method.

We present a semilocal convergence analysis for some iterative methods on a gen-
eralized Banach space setting to approximate a zero of an operator. A generalized
norm is defined to be an operator from a linear space into a partially order Banach
space (to be precised in Sect.3.2). Earlier studies such as [8§-10, 15] for Newton’s
method have shown that a more precise convergence analysis is obtained when com-
pared to the real norm theory. However, the main assumption is that the operator
involved is Fré chet-differentiable. This hypothesis limits the applicability of New-
ton’s method. In the present study we only assume the continuity of the operator.
This may be expand the applicability of these methods.

The rest of the chapter is organized as follows: Sect. 3.2 contains the basic concepts
on generalized Banach spaces and auxiliary results on inequalities and fixed points.
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In Sect. 3.3 we present the semilocal convergence analysis of Newton-like methods.
Finally, in the concluding Sects. 3.4 and 3.5, we present special cases and applications
in generalized fractional calculus.

3.2 Generalized Banach Spaces

We present some standard concepts that are needed in what follows to make the
paper as self contained as possible. More details on generalized Banach spaces can
be found in [8-10, 15], and the references there in.

Definition 3.1 A generalized Banach space is a triplet (x, E, / - /) such that
(1) X is a linear space over R (C) .
(i) E = (E, K, ||-]|) is a partially ordered Banach space, i.e.
@iiy) (E, |I]|) is a real Banach space,
(iip) E is partially ordered by a closed convex cone K,
(ii3) The norm ||-|| is monotone on K.
(iii) The operator / - / : X — K satisfies
/x/=0%x=0,/0x/=10l/x/,
/x+y/ </x/+/y/foreachx,y e X, 0 € R(C).
(iv) X is a Banach space with respect to the induced norm ||-||; :==||-|| - / - /-

Remark 3.2 The operator / - / is called a generalized norm. In view of (iii) and
(>ii3) [I*ll;, is a real norm. In the rest of this paper all topological concepts will be
understood with respect to this norm.

Let L (X 7Y ) stand for the space of j-linear symmetric and bounded opera-
tors from X/ to Y, where X and Y are Banach spaces. For X, Y partially ordered
Ly (X ], Y) stands for the subset of monotone operators P such that

Ofaifbi:>P(a1,...,aj)§P(b1,...,bj). 3.2.1)

Definition 3.3 The set of bounds for an operator Q € L (X, X) on a generalized
Banach space (X, E, / - /) the set of bounds is defined to be:

B(Q):={PeL,(E,E),/Qx/ < P/x/foreach x € X}. (3.2.2)
Let D C X and T : D — D be an operator. If xo € D the sequence {x,} given by

X1 i= T (x) = T (x0) (3.2.3)
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is well defined. We write in case of convergence
T (xp) := lim (T” (xo)) = lim x,,. (3.2.4)
n—00

We need some auxiliary results on inequations.

Lemma 3.4 Let (E, K, |-||) be a partially ordered Banach space, ¢ € K and
M,N e L, (E,E).
(i) Suppose there exists r € K such that

Rr)y:=M+N)r+&=<r (3.2.5)

and
M+ Nfr—0 ask — oo. (3.2.6)

Then, b := R* (0) is well defined satisfies the equation t = R (t) and is the smaller
than any solution of the inequality R (s) < s.

(ii) Suppose there exists ¢ € K and 6 € (0, 1) such that R (q) < 0q, then there
exists r < q satisfying (i).

Proof (i) Define sequence {b,} by b, = R" (0). Then, we have by (3.2.5) that
by = R@0) =& <r = by <r. Suppose that by < r foreachk = 1,2,...,n.
Then, we have by (3.2.5) and the inductive hypothesis that b,,; = R"t' (0) =
R(R"(0)) = R (by) = (M + N) b, +& < (M + N)r+& < r= b,y <r.Hence,
sequence {b,} is bounded above by r. Set P, = b,+1 — b,. We shall show that

P, <M+ N)'r foreachn=1,2,... (3.2.7)
We have by the definition of P, and (3.2.6) that

Py = R*(0) — R(0) = R(R(0)) — R(0)

1 1
=R(5)—R<0>=/0 R’(r@fdts/ R (€ di

0
1
5/ R (r)rdt < (M + N)r,
0

which shows (3.2.7) for n = 1. Suppose that (3.2.7) is true for k = 1,2, ..., n.
Then, we have in turn by (3.2.6) and the inductive hypothesis that

Pk+l — Rk+2 (O) _ Rk+1 (0) — Rk+1 (R (0)) _ Rk+1 (0) —

R (&) — R*1(0) = R (R* () — R(R*(0)) =
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1
/ R'(RE(0) +1 (R“ (&) — R () (R* (&) — R* (0)) dt =<
0

R (R*(©) (R* (&) — R*(0)) = R' (R* (©)) (R (0) — R* (0)) =
R (r) (R*1(0) — R (0)) < (M + N) (M + N)*r = (M + N)*"'r,

which completes the induction for (3.2.7). It follows that {b,} is a complete
sequence in a Banach space and as such it converges to some b . Notice that
R (b) = R (lim,_R" (0)) = lim,_oR" (0) = b = b solves the equation
R (t) = t. We have that b,, < r = b < r, where r a solution of R (r) < r. Hence, b
is smaller than any solution of R (s) <'s.

(ii) Define sequences {v,}, {w,} by vog = 0, v, = R (vy), wo = q, Wy =
R (w,,). Then, we have that

0<v, Vg1 S Wpp1 <w, <gq, (3.2.8)

W, — Uy = en (C] _vn)

and sequence {v, } is bounded above by ¢. Hence, it converges to some r withr < q.
We also get by (3.2.8) that w,, — v, - 0Oasn — co = w, — r asn — 00. O

We also need the auxiliary result for computing solutions of fixed point problems.

Lemma 3.5 Let (X, (E, K, |-ll),/ /) be a generalized Banach space, and P €
B (Q) be a bound for Q € L (X, X). Suppose there exists y € X and q € K such
that

Pg+/y/ <qand P*¢ - 0 ask — oo. (3.2.9)

Then, z = T*(0), T (x) := Qx + y is well defined and satisfies: z = Qz + y
and /z/ < P/z/ 4+ ]y/ < q. Moreover, 7 is the unique solution in the subspace
{x e X|30 €eR: {x} <bq}.

The proof can be found in [15, Lemma 3.2].

3.3 Semilocal Convergence

Let (X, (E, K, |I)ll),/-/) and Y be generalized Banach spaces, D C X an open
subset, G : D — Y a continuous operator and A (-) : D — L (X,Y). A zero of
operator G is to be determined by a Newton-like method starting at a point xy € D.
The results are presented for an operator F = JG, where J € L (Y, X). The iterates
are determined through a fixed point problem:

Xn+1 = Xn + Yo A (x,) Yn + F(x,) = 0 (331)
& Yn = T (yn) = (I —A (xn)) Yn — F(xn) .
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Let U (xo, r) stand for the ball defined by
Uxp,r):={xeX:/x—xy/ <r}
for some r € K.

Next, we present the semilocal convergence analysis of Newton-like method
(3.3.1) using the preceding notation.

Theorem 3.6 Let F : D C X, A(-) : D - L(X,Y) and xo € D be as defined
previously. Suppose:

(H,) There exists an operator M € B (I — A (x)) for each x € D.

(H) There exists an operator N € Ly (E, E) satisfying for each x,y € D

/[FO)—F@) —-AX)(y—x)/ =<N/y—x/.
(H3) There exists a solutionr € K of
Ro (1) ;=M +N)t+/F (xo)/ =t.
(Hy) U (x0,7) S D.
(Hs) (M 4+ N)*r — 0 as k — oo.
Then, the following hold:
(Cy) The sequence {x,} defined by
Xnil =X +T,°0), T, () =T —A@)y — F (x2) (3.3.2)
is well defined, remains in U (xq, r) for each n = 0, 1,2, ... and converges to the
unique zero of operator F in U (xqg, ) .
(Cz) An apriori bound is given by the null-sequence {r,} defined by ro := r and
foreachn =1,2,...
rm=P>X0), P,(t) = Mt + Nry_;.
(C3) An aposteriori bound is given by the sequence {s,} defined by
Sp 1= R:o (0)7 R,t) =M+ N)t+ Nay—1,
b, == /x, —x0/ <r—r, <r,

where

an—1 = /Xy, — Xy—1/ foreachn =1,2,...
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Proof Let us define for each n € N the statement:
(I,) x, € X and r,, € K are well defined and satisfy

Fon+ap-1 <7p_1.

We use induction to show (I,,). The statement (I;) is true: By Lemma 3.4 and (Hj3),
(Hs) there exists g < r such that:

Mg+ /F (xo)/ =q and M*q < M*r - 0 ask — oc.

Hence, by Lemma 3.5 x; is well defined and we have a; < ¢. Then, we get the
estimate

Pi(r—q)=M(r—q)+ Nry

<Mr —-Mg+ Nr=Ry(r)—gq

<Ry(r)—g=r—gq.

It follows with Lemma 3.4 that r; is well defined and

r+a <r—q+q=r=ryp.

Suppose that (I;) is true for each j =1, 2, ..., n. We need to show the existence of
Xn+1 and to obtain a bound ¢ for a,. To achieve this notice that:

Mr, + N (r,_y — 1) = Mr, + Nr,_y — Nr, = P, (r,) — Nr, <r,.
Then, it follows from Lemma 3.4 that there exists ¢ < r, such that
g=Mqg+N (rp_1 —ry) and (M +N)fq — 0, ask — oo. (3.3.3)

By (I;) it follows that

1

n—

by=/xy—Xo/ = D> a; = D (rj—rjs1) =r—r =r.

n

Il
o
Il
o

J J

Hence, x,, € U (xo,r) C D and by (H;) M is a bound for I — A (x,) .
We can write by (H,) that

/F (xn)/ = /F (xp) = F (xy—1) — A (xp—1) (X — -xnfl)/

= Nan—l =< N (rn—l - rn) . (334)
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It follows from (3.3.3) and (3.3.4) that
Mg+ /F (x2)/ =q.

By Lemma 3.5, x,4; is well defined and a, < g < r,. In view of the definition of
7,41 We have that

Pn+l(rn_Q) =Pn(rn)_q = —dq,
so that by Lemma 3.4, r,,,; is well defined and
Tnt1+a, <ty —q+q=ry,

which proves (I,+1). The induction for (I,) is complete. Let m > n, then we obtain
in turn that

[Xmt1 — X/ < Zdj < Z (Vj - Vj+1) =TIn—Fmy1 =Ty (3.3.5)

j=n j=n
Moreover, we get inductively the estimate
Fuit = Pat (fag1) < Pagt () < (M +N)ry < oo < (M4 N

It follows from (Hs) that {r, } is a null-sequence. Hence, {x,} is a complete sequence
in a Banach space X by (3.3.5) and as such it converges to some x* € X. By letting
m — o0 in (3.3.5) we deduce that x* € U (x,, r,). Furthermore, (3.3.4) shows that
x*is a zero of F. Hence, (C;) and (C,) are proved.
In view of the estimate
R, (rn) <P (rn) <1y

the apriori, bound of (C3) is well defined by Lemma 3.4. That is s, is smaller in
general than r,. The conditions of Theorem 3.6 are satisfied for x, replacing xo.
A solution of the inequality of (C,) is given by s, (see (3.3.4)). It follows from
(3.3.5) that the conditions of Theorem 3.6 are easily verified. Then, it follows from
(Cy) that x* € U (x, s,) which proves (C3). O

In general the aposterior, estimate is of interest. Then, condition (Hs) can be
avoided as follows:

Proposition 3.7 Suppose: condition (H\) of Theorem 3.6 is true.
(H%) There exists s € K, 8 € (0, 1) such that

Ro(s) = (M + N)s+ /F (xp)/ < 0s.

(H,) U (xo,5) C D.
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Then, there exists r < s satisfying the conditions of Theorem 3.6. Moreover, the
zero x* of F is unique in U (x, §).

Remark 3.8 (i) Notice thatby Lemma 3.4 R%° (0) is the smallest solution of R, (s) <
s. Hence any solution of this inequality yields on upper estimate for RS (0). Similar
inequalities appear in (Hy) and (H5).

(i1) The weak assumptions of Theorem 3.6 do not imply the existence of A ()N
In practice the computation of 7, (0) as a solution of a linear equation is no problem
and the computation of the expensive or impossible to compute in general A (x,,)"!
is not needed.

(iii) We can used the following result for the computation of the aposteriori esti-
mates. The proof can be found in [15, Lemma4.2] by simply exchanging the defini-
tions of R.

Lemma 3.9 Suppose that the conditions of Theorem 3.6 are satisfied. If s € K is a
solution of R, (s) < s, thenq := s —a, € K and solves R, ;| (q) < q. This solution

might be improved by R,’jﬂ (@) <qforeachk =1,2,....

3.4 Special Cases and Applications

Application 3.10 The results obtained in earlier studies such as [8—10, 15] require
that operator F (i.e. G) is Fré chet-differentiable. This assumption limits the applica-
bility of the earlier results. In the present study we only require that F is a continuous
operator. Hence, we have extended the applicability of these methods to classes of
operators that are only continuous.

Example 3.11 The j-dimensional space R/ is a classical example of a generalized
Banach space. The generalized norm is defined by componentwise absolute values.
Then, as ordered Banach space we set E = R/ with componentwise ordering with
e.g. the maximum norm. A bound for a linear operator (a matrix) is given by the cor-
responding matrix with absolute values. Similarly, we can define the “N” operators.
Let E = R. That is we consider the case of a real normed space with norm denoted
by ||-||. Let us see how the conditions of Theorem 3.6 look like.

Theorem 3.12 (H,) ||l — A (x)|| < M for some M > Q.

(H) |F (y) = F(x) —Ax) (y =)l = N |ly — x|| for some N = 0.

(H3)) M +N < 1,

F
ro PGl (3.4.1)
1—(M+N)

(H4) U (x0,7) € D.
(Hs) (M + N)*r — 0as k — oo, where r is given by (3.4.1).
Then, the conclusions of Theorem 3.6 hold.
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3.5 Applications to Generalized Fractional Calculus

We present some applications of Theorem 3.12 in this section.
Background
We use a lot here the following generalized fractional integral.

Definition 3.13 (see also [12], p. 99) The left generalized fractional integral of a
function f with respect to given function g is defined as follows:

Leta,b € R,a < b, a > 0. Here g € AC ([a, b]) (absolutely continuous
functions) and is striclty increasing, f € L ([a, b]). We set

(I f) (0) = F()/'w&) g g @) fdt, x>a, (35.1)

clearly (1" f) (a) = 0.

a+ig
When g is the identity function id, we get that [* ., = [

aria = a4, the ordinary left
Riemann-Liouville fractional integral, where

(12, f) (%) / (x =0V f(ydt, x=>a, (3.5.2)

T T(w
(12.£) @ =0.

When, g (x) =Inx on [a, b],0 <a < b < oo, we get:

Definition 3.14 ([12], p. 110) Let 0 < a < b < 00, a > 0. The left Hadamard
fractional integral of order « is given by

a—1
(Jonf) () = e )/ ( ) %dy, X >a, (3.5.3)

where f € Ly, ([a, b]).
We mention:

Definition 3.15 ([5]) The left fractional exponential integral is defined as follows:
Leta,beR,a <b,a >0, f € Ly ([a, b]). We set

(Hyf<)—r()/ —) e fd x=a. (3.5.4)

Definition 3.16 ([5])Leta,b e R,a <b,a >0, f € Ly ([a, b]), A > 1. We give
the fractional integral

InA [*
I' ()

(I f) (x) = (A" =AY A F () dr, x> a. (3.5.5)
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We also give:

Definition 3.17 ([5]) Leta,0 > 0,0 <a <b < 00, f € L ([a, b]). We set

a _ ; ! o _ oya—1 o—1
(Koo f) (0) = F(a)/z &=t f @)oot Mdt, x>a. (3.5.6)

‘We mention the following generalized fractional derivatives:

Definition 3.18 ([5]) Let « > 0 and [a] = m. Consider f € AC™ ([a, b]) (space
of functions f with £~ e AC ([a, b])). We define the left generalized fractional
derivative of f of order « as follows

1 ) m—a—1 _/ (m)
(D) ) = 5=y | @@ =g @) @ 7 0dr. 357
for any x € [a, b], where I" is the gamma function.
We set
DI fx)=f"x), (3.5.8)
D,,. gf x)=fx), Vxela,b]. (3.5.9)

When g = id, then D, f = Dg,,, f is the left Caputo fractional derivative.
So, we have the specific generalized left fractional derivatives.

Definition 3.19 ([5])

1 X m—a—1 " r(m)
Df:a xS (X)) = —/ (ln f) s (y)dy, x>a>0,
I'(m—oa) /, y y

(3.5.10)
Dl f (x) = )/ )" Yel F™ (1 dr, x >a, (3.5.11)
and
Dy f (X) = a)/ )" AT FY 1y di, x> a, (3.5.12)
(Dl f) () = ;_a)/ &7 =" ot f Y () di, x = a = 0.

(3.5.13)
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We make:

Remark 3.20 ([5]) Here g € AC ([a, b]) (absolutely continuous functions), g is
increasing over [a, b], o > 0. Then

/X(g(x)—g(r))”‘1 g (t)dt = M, Vxelabl. (3.5.14)

We mention

Theorem 3.21 ([5]) Let « > 0, N > m = [al, and f € C" ([a, b]). Then
(Df:a gf) (x) is continuous in x € [a, b].

Results
(I) We notice the following

|1y ) 0] < M )/ (G =g ) g O If 0)]dr

Ifll [* _ a—1 I flloo (g (x) — g (@)
= T @ /a (gx) —g @) g (ndt = I @) 5 (3.5.15)
I lloo a
T Jrl)(g(X)—g(a)) .
That is
il a (9 () —g(@@)”
(184, ) @] < Fa+D (g(x) —g@)" = IIfIIOO—F(a+1) ,
(3.5.16)
Vxe€la,b].
In particular (I(‘lﬁr gf> (a) =0.
Clearly I, . is a bounded linear operator.
We use

Theorem 3.22 ([6]) Letr > 0,a < b, F € Ly ([a,b]), g € AC ([a, b]) and g is
strictly increasing.
Consider

G (s) := /S (g(s)—g (l‘))“1 g (t) F(t)dt, foralls € la,b)]. (3.5.17)

Then G € C (la, b)) .

By Theorem 3.22, the function (If+ p f ) is a continuous function over [a, b].

Consider a < a* < b . Therefore (1;2r p f ) is also continuous over [a*, b] .
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Thus, there exist x;, x, € [a*, b] such that

(Ia‘ﬂr;gf) (x1) _rnln( a+gf) x), (3.5.18)
(1§+;gf) (x2) _max( a+gf) x), xe€ [a*,b]. (3.5.19)
We assume that
(If+ (]f) (x1) > 0. (3.5.20)
Hence
12520 F | o gy = (itiig ) (r2) > 0. (3.5.21)
Here it is
J(x)=mx, m#QO. (3.5.22)
Therefore the equation
Jf(x)=0, xe€la*b], (3.5.23)

has the same solutions as the equation

Fy= T o yefas]. (3.5.24)
2 (12, F) G2
Notice that
ar:g ) ()
Iy A (x):—( o ) §l<1’ x € [a*,b].
2 (1240 ) ) 2 (18, f) @)~ 2
(3.5.25)
Call
apigf ) (X)
A(x) = M Vxela*,b]. (3.5.26)
2 (120, F) 2
Then, we get that
( % qf) () i
0< =AW =3, Vxe [a*,b]. (3.5.27)
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We observe

(12,6) Geo)

I=AWI=1-Am =<1~
2 (184, 1) @)

=%, Vxe€ [a*, b]. (3.5.28)

Clearly vy € (0, 1) .
Le.
1—A@)| <. Vxela*.b]l.7e©1). (3.5.29)
Next we assume that F' (x) is a contraction, i.e.

IF ()= FWI<Alx—yl; VYx,yela*b], (3.5.30)

and0 < A < 1.
Equivalently we have

[Jf (x)—Jf ) < 2)\( a+gf) (x2)|x —y|, allx,ye [a*,b]. (3.5.31)
‘We observe that
[FO)—FX)—AX) -0 =ZIFO)—-F®|+[AX|ly—x]| =

My =x[+1AMIly —xI=A+IA@D Iy —xl=: @), Yax,yelda"b].

(3.5.32)
By (3.5.16) we get
£l . .
(g ) 0| = 57 @@ —g@), Vxelatb]. (3533
Hence
I; ~(f (x) _ «
|A ()C)| — ‘( +9 ) ‘ < ”f” (g (b) g(ll)) o0, V)C c [a*’ b] )

2 (I f) () 2T (4 D) (124, F) ()
(3.5.34)
Therefore we get

< (A £l (9 B — g (@)

ly—x|. Vx,yela*.b]. (3535)
2 @+ 1) (I, ) (x2)
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Call
I flle (g (D) — g (a))*

O0<vy =2+ ,
A (a+1) (Ig;gf) (x2)

(3.5.36)

choosing (g (b) — g (a)) small enough we can make v; € (0, 1).
We have proved that

IF()—F@)—A@ (G —x)|<vly—x|, Yx,yel[a* b].7me©1.
(3.5.37)
Next we call and we need that

a f (-x) _ a
(12 ) 1 s M@ ®) —g@)

218, f) G M@k (1, ) (o)
(3.5.38)

O<~vyi=v+m=1- <1,

e 6 ® =g @y (sf) (0

A (@+1) (1;+ , f) () 2 (1;+ , f) (x2)

, (3.5.39)

equivalently,

I fllo (g (b) — g (a))*

2X (IL?‘F (/f) (x2)+ F(a+l)

< (I8, f) (1), (3.5.40)

which is possible for small A\, (g (b) — g (a)). That is v € (0, 1). So our method
solves (3.5.23).

D Leta ¢ N, « > Oand [a] = m,a < a* < b, G € AC™ ([a, b)),
with 0 £ G™ e L ([a, b]). Here we consider the left generalized (Caputo type)
fractional derivative:

«a _ 1 * _ m—a—1 _/ (m)
(D5 @) = o= / (90 =g @)™ g @) G™ (1)di, (3541

for any x € [a, b].
By Theorem 3.22 we get that ( a: (]G) € C ([a, b]), in particular (D G)

*a;g

C ([a*, b]). Here notice that (D“

*a; g

G) (@) = 0.

Therefore there exist x, x, € [a*, b] such that DY gG (x1) = min DY . gG (x),
and D¢ gG (x2) =max Dy . gG (x), for x € [a*, b].
We assume that
D%,.,G (x1) > 0. (3.5.42)

(i.e. D%

*d; g

G (x) >0,Vx € [a*, b)).
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Furthermore
| DS G

*a; g

= Dfa;gG (.Xz) .

00, [a*,b]

Here it is
Jx)=mx, m#0.

The equation
JG(x)=0, xe€la*b].

has the same set of solutions as the equation

PO/ cxc)
™) = 357 G ()

*a; g

=0, xe[a*,b].

Notice that

Dl )G (x !
D ( - ) a2 =z <L Vxela®.b].

«9\ 2D G (x2) )~ 2D, G (x2)

*d; g *a g

We call D* G ()
. X
A(x) = %, Vx € [a*, b].
2D*a;gG (x2)
We notice that
DY G (x1) 1
— < A(x) < -.
2D§a;gG (x2) 2
Hence it holds
Dj}u,qG (x1)
I—A@W|=1-Ax) <1————=iv, Vxeld"b].
2D*a;gG (x2)

Clearly v € (0, 1).
‘We have proved that

1—A@[<1e©1), Vxela*b].
Next we assume that F (x) is a contraction over [a*, b], i.e.
|F(x) = F(| < Alx—yl; Vax,yelab],

and0<)\<%.
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(3.5.43)

(3.5.44)

(3.5.45)

(3.5.46)

(3.5.47)

(3.5.48)

(3.5.49)

(3.5.50)

(3.5.51)

(3.5.52)
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Equivalently we have
VG (x) = JG (0| <21 (DS,.,G (x2)) Ix —y|, Vx,ye[a*,b]. (3.5.53)
‘We observe that
IFO) = F@) =A@ =0 <IFQ)=F@I+]1A@)||y—x| <
Ay =xl+1A@Iy =xI = A+1A@D Iy —x| = (&), VYx,yela*b].

(3.5.54)
We observe that

l ! —a— / m
IDfa;gG<x)|sm/a (9) =g @)" "1 g' @ [G™ @] dr

1 ’ _ m—a—1 _/ (m)
S~ (/ (g (x) — g (1)) g(r)dz)nG .

. 1 (g(x) —g @)™
T T'(m—a) (m — )

161

1 - (g(®) —g @)
— _ m—o (m) (m)
=T —arp @@ = T 19
(3.5.55)
That is
De,,G )| < O IO Ty o Vrclabl. (3556)

F'm—-—a+1)
Hence, V x € [a*, b] we get that

25,6 )] _g®—g@)" 6™,
2DY G (xp) = 2(m—a+1) D¢ . G (xp)

*a,g *a,g

|A ()| =

<00,  (3.5.57)

Consequently we observe

_ m—o Gm
(§z)§(>\+(g(b) gy 16", )|y—x|, Vxyelab].

X (m—a+1) DG (x)
(3.5.58)
Call o]
(g®) =g |G
0<y =2\ < 3.5.59
ST S m—a+1) DI ,G () e

choosing (g (b) — g (a)) small enough we can make v; € (0, 1).
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We proved that
|F () = F(x) = A(x) (y =x)| <711y — x|, wherey; € (0, 1), Vux,ye€[a*b].
(3.5.60)
Next we call and need
kala' G (x ) b _ m—ao G(m)
0 < im gy = 1 — DG O @b —g@ 6",
2Dg,. G (x2) 2 (m —a+1) Dy, G (x2)
(3.5.61)
equivalently we find,
b) — m—a Gm D:a' G (x1)
A 9w —g@r |67, DL, G (35.62)
2 (m—a+1) D, ,G(x2) 2Dg, G (x2)
equivalently,
(g B) = g@)"™ | .
2ADS,,G () + = ——— 1G™] . < D%.,G (x1), (3.5.63)

which is possible for small A, (g (b) — g (a)).

Thatis v € (0, 1). Hence Eq. (3.5.45) can be solved with our presented numerical
methods.

Conclusion:

Our presented earlier semilocal convergence Newton-like general methods, see
Theorem 3.12, can apply in the above two generalized fractional settings since the
following inequalities have been fulfilled:

T =A™l =0, (3.5.64)
and
IF()—F@x)—AX) Q—=—x)=mly—x|, (3.5.65)
where Yo, v1 € (0, 1), furthermore it holds
Y=+ € 0,1), (3.5.66)

for all x, y € [a*, b], where a < a® < b.
The specific functions A (x), F' (x) have been described above.
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Chapter 4
Fixed Point Techniques and Generalized
Right Fractional Calculus

We present a fixed point technique for some iterative algorithms on a generalized
Banach space setting to approximate a locally unique zero of an operator. Earlier stud-
ies such as [8-10, 15] require that the operator involved is Fréchet-differentiable.
In the present study we assume that the operator is only continuous. This way we
extend the applicability of these methods to include right fractional calculus as well
as problems from other areas. Some applications include fractional calculus involv-
ing right generalized fractional integral and the right Hadamard fractional integral.
Fractional calculus is very important for its applications in many applied sciences.
It follows [7].

4.1 Introduction

We present a semilocal convergence analysis for some fixed point iterative algorithms
on a generalized Banach space setting to approximate a zero of an operator. The
semilocal convergence is, based on the information around an initial point, to give
conditions ensuring the convergence of the iterative algorithm. A generalized norm
is defined to be an operator from a linear space into a partially order Banach space
(to be precised in Sect. 4.2). Earlier studies such as [8-10, 15] for Newton’s method
have shown that a more precise convergence analysis is obtained when compared to
the real norm theory. However, the main assumption is that the operator involved is
Fréchet-differentiable. This hypothesis limits the applicability of Newton’s method.
In the present study using a fixed point technique (see iterative algorithm (4.3.1)),
we show convergence by only assuming the continuity of the operator. This way we
expand the applicability of these iterative algorithms.

The rest of the chapter is organized as follows: Sect. 4.2 contains the basic concepts
on generalized Banach spaces and auxiliary results on inequalities and fixed points. In

© Springer International Publishing Switzerland 2016 57
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Sect.4.3 we present the semilocal convergence analysis. Finally, in the concluding
Sects.4.4 and 4.5, we present special cases and applications in generalized right
fractional calculus.

4.2 Generalized Banach Spaces

We present some standard concepts that are needed in what follows to make the
paper as self contained as possible. More details on generalized Banach spaces can
be found in [8-10, 15], and the references there in.

Definition 4.1 A generalized Banach space is a triplet (x, E, / - /) such that
(1) X is a linear space over R (C).
(i) E = (E, K, ||-]|) is a partially ordered Banach space, i.e.
@ii;) (E, |I]|) is a real Banach space,
(iip) E is partially ordered by a closed convex cone K,
(ii3) The norm ||-|| is monotone on K.
(iii) The operator / - / : X — K satisfies
/x/=0%x=0,/0x/=10l/x/,
/x+y/ </x/+/y/foreachx,y e X, 0 € R(C).
(iv) X is a Banach space with respect to the induced norm ||-||; :==||-|| - / - /-

Remark 4.2 The operator / - / is called a generalized norm. In view of (iii) and
(>ii3) [I*ll;, is a real norm. In the rest of this paper all topological concepts will be
understood with respect to this norm.

Let L (X 7Y ) stand for the space of j-linear symmetric and bounded opera-
tors from X/ to Y, where X and Y are Banach spaces. For X, Y partially ordered
Ly (X ], Y) stands for the subset of monotone operators P such that

0<a <b=Pla,....,a;) <P (b,....bj). (4.2.1)

Definition 4.3 The set of bounds for an operator Q € L (X, X) on a generalized
Banach space (X, E, / - /) the set of bounds is defined to be:

B(Q):={PeL,(E,E),/Qx/ < P/x/foreach x € X}. 4.2.2)
Let D C X and T : D — D be an operator. If xo € D the sequence {x,} given by

X1 i= T (x) = T (x0) (4.2.3)
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is well defined. We write in case of convergence
T (xp) := lim (T” (xo)) = lim x,,. 4.2.4)
n—00

We need some auxiliary results on inequations.

Lemmad4.4 Let (E, K, |-||) be a partially ordered Banach space, ¢ € K and
M,N e L, (E,E).
(i) Suppose there exists r € K such that

R(r)=M+N)r+&<r (4.2.5)

and
M+ Nfr—0 ask — oo. (4.2.6)

Then, b := R* (0) is well defined satisfies the equation t = R (t) and is the smaller
than any solution of the inequality R (s) < s.

(ii) Suppose there exist g € K and 0 € (0, 1) such that R (q) < 0q, then there
exists r < q satisfying (i).

Proof (i) Define sequence {b,} by b, = R" (0). Then, we have by (4.2.5) that
by = R@0) =& <r = by <r. Suppose that by < r foreachk = 1,2,...,n.
Then, we have by (4.2.5) and the inductive hypothesis that b,,; = R"t' (0) =
R(R"(0)) = R (by) = (M + N) b, +& < (M + N)r+& < r= by <r.Hence,
sequence {b,} is bounded above by r. Set P, = b,+1 — b,. We shall show that

P, <M+ N)'r foreachn=1,2,... “4.2.7)
We have by the definition of P, and (4.2.6) that

Py = R*(0) — R(0) = R(R(0)) — R(0)

1 1
=R(5)—R<0>=/0 R’(r@fdts/ R (€ di

0
1
5/ R (r)rdt < (M + N)r,
0

which shows (4.2.7) for n = 1. Suppose that (4.2.7) is true for k = 1,2, ..., n.
Then, we have in turn by (4.2.6) and the inductive hypothesis that

Pk+l — Rk+2 (O) _ Rk+1 (0) — Rk+1 (R (0)) _ Rk+1 (0) —

R (&) — R*1(0) = R (R* () — R(R*(0)) =
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1
/ R (R*(0) +1 (R* (&) — R*(0))) (R* (&) — R*(0)) dt <
0

R (R*(©) (R* (&) — R*(0)) = R' (R* (©)) (R (0) — R* (0)) =
R (r) (R*1(0) — R (0)) < (M + N) (M + N)*r = (M + N)*"'r,

which completes the induction for (4.2.7). It follows that {b,} is a complete
sequence in a Banach space and as such it converges to some b. Notice that
R (b) = R (lim,_sR" (0)) = lim,_oR" (0) = b = b solves the equation
R (t) = t. We have that b,, < r = b < r, where r a solution of R (r) < r. Hence, b
is smaller than any solution of R (s) <'s.

(ii) Define sequences {v,}, {w,} by vog = 0, v, = R (vy), wo = q, Wy =
R (w,,). Then, we have that

0 SUp S Uyl S Why S W, =4, (428)

wn_vnfen(q_vn)

and sequence {v,} is bounded above by ¢. Hence, it converges to some r withr < q.
We also get by (4.2.8) that w,, — v, - 0Oasn — co = w, — r asn — 00. O

We also need the auxiliary result for computing solutions of fixed point problems.

Lemmad4.5 Let (X, (E,K,|-|l),/ /) be a generalized Banach space, and P €
B (Q) be a bound for Q € L (X, X) . Suppose there exists y € X and q € K such
that

Pq+/y/ <qand P*q — 0ask — oc. (4.2.9)

Then, z = T*(0), T (x) := Qx + y is well defined and satisfies: z = Qz + y
and /z/ < P/z/ 4+ ]y/ < q. Moreover, 7 is the unique solution in the subspace
{xeX|30eR:{x} <0q}.

The proof can be found in [15, Lemma3.2].

4.3 Semilocal Convergence

Let (X, (E,K,|-ll),/-/) and Y be generalized Banach spaces, D C X an open
subset, G : D — Y a continuous operator and A (-) : D — L (X,Y). A zero of
operator G is to be determined by an iterative algorithm starting at a point xo € D.
The results are presented for an operator F = JG, where J € L (Y, X). The iterates
are determined through a fixed point problem:

Xn+l = Xn + Yn» A (xn) Yo+ F (xn) =0 (431)
S =T Q) =U-AX)) Y —F(xp).
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Let U (xo, r) stand for the ball defined by
Uxp,r):={xeX:/x—xy/ <r}
for some r € K.

Next, we present the semilocal convergence analysis of iterative algorithm (4.3.1)
using the preceding notation.

Theorem 4.6 Let F : D C X, A(:) : D - L(X,Y) and xo € D be as defined
previously. Suppose:

(H,) There exists an operator M € B (I — A (x)) for each x € D.

(H) There exists an operator N € Ly (E, E) satisfying for each x,y € D

/[FO)—F@) —-AX)(y—x)/ =<N/y—x/.
(H3) There exists a solutionr € K of
Ro®):=(M+ N)t+ /F (x0)/ <t.
(Hs) U (x0,r) € D.
(Hs) (M + N)*r — 0ask — oo.
Then, the following hold:
(Cy) The sequence {x,} defined by
Xu1 =X+ T,°(0), T, (3) := (I — A(xn)) y — F (x) (4.3.2)
is well defined, remains in U (xq, r) for each n = 0, 1,2, ... and converges to the
unique zero of operator F in U (xy, r).
(C) An apriori bound is given by the null-sequence {r,} defined by ro := r and
foreachn =1,2,...
rm=P>X0), P,(t) = Mt + Nry_;.
(C3) An aposteriori bound is given by the sequence {s,} defined by
su =R (0), Ry (1) =M+ N)t+ Nay_,
b, == /x, —x0/ <r—r, <r,

where

ap—1 = /x, — Xy—1/ foreachn =1,2,...
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Proof Let us define for each n € N the statement:
(I,) x, € X and r,, € K are well defined and satisfy

Fon+ap-1 <7p_1.

We use induction to show (I,,). The statement (I;) is true: By Lemma 4.4 and (Hj3),
(Hs) there exists g < r such that:

Mg+ /F (xo)/ =q and M*q < M*r - 0 ask — oc.
Hence, by Lemma 4.5 x; is well defined and we have ay; < ¢. Then, we get the
estimate
Pi(r—q)=M(r—q)+ Nry
<Mr —-Mg+ Nr=Ry(r)—gq

<Ry(r)—qg=r—q.

It follows with Lemma 4.4 that r; is well defined and
rn+a <r—q+q=r=ro.

Suppose that (I;) is true for each j = 1,2, ..., n. We need to show the existence of
X,+1 and to obtain a bound ¢ for a,. To achieve this notice that:

Mrn +N(rn—l _rn) = Mrn +Nrn—l - Nrn = Pn (rn) - Nrn =TIy
Then, it follows from Lemma 4.4 that there exists g < r, such that
g=Mqg+N (rp_1—ry) and (M +N)* g — 0, ask — oo. (4.3.3)

By (I;) it follows that
by = /Xy —X0/ <D aj < D (rj=rjp)=r—r<r

Hence, x, € U (x9, ) C D and by (H;) M is abound for I — A (x,) .
We can write by (H) that

/F (xn)/ = /F (xp) = F (xy—1) — A (xp—1) (X — xn—l)/

<Na,_1 <N (r,.1—r,). “4.34)
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It follows from (4.3.3) and (4.3.4) that
Mg+ /F (x2)/ =q.

By Lemma 4.5, x,,1; is well defined and a, < g < r,, . In view of the definition of
7,41 We have that

Pn+l(rn_Q) =Pn(rn)_q = —dq,
so that by Lemma 4.4, r,, ;| is well defined and
Tnt1+a, <ty —q+q=ry,

which proves (I,+1). The induction for (I,) is complete. Let m > n, then we obtain
in turn that

[Xma1 — X/ < Zaj < Z (rj — rj_H) =7y —Fmy1 < 7p. 4.3.5)

j=n j=n
Moreover, we get inductively the estimate
Fuit = Pat (fag1) < Pagt () < (M +N)ry < oo < (M4 N

It follows from (Hs) that {r, } is a null-sequence. Hence, {x,} is a complete sequence
in a Banach space X by (4.3.5) and as such it converges to some x* € X. By letting
m — o0 in (4.3.5) we deduce that x* € U (x,, r,). Furthermore, (4.3.4) shows that
x*is a zero of F. Hence, (C;) and (C,) are proved.
In view of the estimate
R, (rn) <P (rn) <1y

the apriori, bound of (C3) is well defined by Lemma 4.4. That is s, is smaller in
general than r,. The conditions of Theorem 4.6 are satisfied for x, replacing xo.
A solution of the inequality of (C,) is given by s, (see (4.3.4)). It follows from
(4.3.5) that the conditions of Theorem 4.6 are easily verified. Then, it follows from
(Cy) that x* € U (x, s,) which proves (C3). O

In general the aposterior, estimate is of interest. Then, condition (Hs) can be
avoided as follows:

Proposition 4.7 Suppose: condition (H\) of Theorem 4.6 is true.
(H%) There exists s € K, 8 € (0, 1) such that

Ro(s) = (M + N)s+ /F (xp)/ < 0s.

(H,) U (xo,5) C D.



64 4 Fixed Point Techniques and Generalized Right Fractional Calculus

Then, there exists r < s satisfying the conditions of Theorem 4.6. Moreover, the
zero x* of F is unique in U (xo, 5) .

Remark 4.8 (i) Notice thatby Lemma 4.4 R%° (0) is the smallest solution of R, (s) <
s. Hence any solution of this inequality yields on upper estimate for RS (0). Similar
inequalities appear in (Hy) and (H5).

(i1) The weak assumptions of Theorem 4.6 do not imply the existence of A ()N
In practice the computation of 7, (0) as a solution of a linear equation is no problem
and the computation of the expensive or impossible to compute in general A (x,,)"!
is not needed.

(iii) We can used the following result for the computation of the aposteriori esti-
mates. The proof can be found in [15, Lemma 4.2] by simply exchanging the defin-
itions of R.

Lemma 4.9 Suppose that the conditions of Theorem 4.6 are satisfied. If s € K is a
solution of R, (s) < s, thenq := s —a, € K and solves R, ;| (q) < q. This solution

might be improved by R,’jﬂ (@) <qforeachk =1,2,...

4.4 Special Cases and Applications

Application 4.10 The results obtained in earlier studies such as [8—10, 15] require
that operator F (i.e. G) is Fré chet-differentiable. This assumption limits the applica-
bility of the earlier results. In the present study we only require that F is a continu-
ous operator. Hence, we have extended the applicability of the iterative algorithms
include to classes of operators that are only continuous. If A (x) = F’ (x) iterative
algorithm (4.3.1) reduces to Newton’s method considered in [15].

Example 4.11 The j-dimensional space R/ is a classical example of a generalized
Banach space. The generalized norm is defined by componentwise absolute values.
Then, as ordered Banach space we set E = R/ with componentwise ordering with
e.g. the maximum norm. A bound for a linear operator (a matrix) is given by the cor-
responding matrix with absolute values. Similarly, we can define the “N” operators.
Let E = R. That is we consider the case of a real normed space with norm denoted
by [|-||. Let us see how the conditions of Theorem 4.6 look like.

Theorem 4.12 (H,) ||l — A (x)|| < M for some M > Q.
(H2) IIF (y) = F (x) = A(x) (y =x)Il = N |ly — x|| for some N = 0.
(H3) M + N <1,
Il F (xo0)ll

(Hy) U (xo,7r) € D.
(Hs) (M + N)fr — 0as k — oo, where r is given by (4.4.1).
Then, the conclusions of Theorem 4.6 hold.
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4.5 Applications to Generalized Right Fractional Calculus

Background
We use Theorem 4.12 in this section.
We use here the following right generalized fractional integral.

Definition 4.13 (see also [12, p. 99]) The right generalized fractional integral of a
function f with respect to given function g is defined as follows:

Leta,b € R,a < b, a > 0. Here g € AC ([a, b]) (absolutely continuous
functions) and is striclty increasing, f € L ([a, b]). We set

(5., f) @) = / GO —g@)* g @) f@Odt, x<b (451

T (a)

ckaﬂy(&iwf)(b):(L
When g is the identity function id, we get that 1;' ,, = I;* , the ordinary right
Riemann-Liouville fractional integral, where

1 b
(mjﬂm=315/(pﬂw”fawu x <b, (4.5.2)

(Iﬁ_f) (b) = 0.
When, g (x) =Inx on [a,b],0 <a < b < o0, we get:

Definition 4.14 ([12, p. 110]) Let 0 < a < b < oo, a > 0. The right Hadamard
fractional integral of order « is given by

JEf) () = ulf@) x <b, (4.53)
(o f r()

where f € Ly ([a, b]).
‘We mention:

Definition 4.15 ([5]) The right fractional exponential integral is defined as follows:
Leta,beR,a <b,a>0, f € Ly ([a, b]). We set

(Ih=oe f ()—F()/) ) e f(ydt, x<b. (4.5.4)

Definition 4.16 ([5])Leta,b e R,a <b,a >0, f € Ly ([a, b]), A > 1. We give
the right fractional integral

In A

b
t a—=1
T @ (A" — Ax)" A'f(t)dt, x<b. (4.5.5)

(b A»f) (x) =
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We also give:

Definition 4.17 ([5]) Leta,0 > 0,0 <a <b < 00, f € L ([a, b]). We set

1 b
(Kp_.oo f) (x) = m/}r " —x)* f@yot”ld, x<b.  (45.6)

We mention the following generalized right fractional derivatives.

Definition 4.18 ([5]) Let a > O and [a] = m ([-] ceiling of the number). Consider
f € AC™ (la, b)) (space of functions f with £~V e AC ([a, b])). We define the
right generalized fractional derivative of f of order « as follows

—1m b
(D5, ) <x>=rim—1a) / (9 (0) — g ()" g (1) F) (1ydr, (45.7)

for any x € [a, b], where I is the gamma function.
We set

D;)n—:gf (x) = (=D" f(m> (x), (4.5.8)
D)_,f(x)=f(x), Vxelab]. (4.5.9)

When g = id, then Dy f = D, f is the right Caputo fractional derivative.
So we have the specific generalized right fractional derivatives.

Definition 4.19 ([5])

o B Gl VY O A A 0))
Dinnf 0= | (h‘x) Sdv. O<asxsbh
(4.5.10)
( l)m m a—1 t (m)
Dy f(x)= Fon—o) f"@de, a<x<b,
(4.5.11)
and
o _ (—l)m InA b I oax m—a—1 ¢t ~(m)
Dbf;A"f(x)_m (A A ) Af ([)dl, afxfb,
4.5.12)
a ( nm m a=1 __o—1 s(m)
(Db_;ng) (x) = T ot?  f"()dt, 0<a<x<bh.

(4.5.13)
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We make:

Remark 4.20 ([5]) Here g € AC ([a, b]) (absolutely continuous functions), g is
increasing over [a, b], & > 0. Then

(g () —g(x)*
«

b
/(g(t)—g(x))‘“g’(t)dtz ., Vxelabl. (45.14)

Finally we will use

Theorem 4.21 ([5]) Let « > 0, N > m = [a], and f € C™ ([a, b]). Then

(Dg;;gf) (x) is continuous in x € [a, b], —00 < a < b < o0.

Results
(I) We notice the following (@ < x < b):

b
(T f) )] / (GO =g g O If 0)dt (4.5.15)

1
< -
~ I' (o)

< "F’% / " - gy (i = ”Ff('l;; Shad L2
SR G g = = g @ @S
In particular it holds
(15, f) () =0, (4.5.17)
and X
T — % 1l (45.18)

proving that I;* . is a bounded linear operator.
We use:

Theorem 4.22 ([6]) Letr > 0,a < b, F € Ly ([a,b]), g € AC ([a, b]) and g is
strictly increasing.
Consider

b
B (s) := / (G@0)—g&) g @) F@)dt, forallsela,b]. (4.5.19)

Then B € C ([a, b)) .

By Theorem 4.22, the function (I P g f ) is a continuous function over [a, b].

Consider a < b* < b . Therefore (1;_ 4 f ) is also continuous over [a, b*].
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Thus, there exist x;, x, € [a, b*] such that

(I,?_;gf) (x1) = min (I,?_;gf) x), (4.5.20)
(I;f_;gf) (x2) = max (I,;‘_;gf) (x), wherex € [a,b*]. (4.5.21)
We assume that
(I;.,f) (x1) > 0. (4.5.22)
Hence
155 f | o oy = 5y f) (2) > 0. (4.5.23)
Here it is
J(x)y=mx, m#QO. (4.5.24)
Therefore the equation
Jf(x)=0, x€[a,b*], (4.5.25)

has the same solutions as the equation

F(x):= _Iw 0, xe€lab*]. (4.5.26)
2 (1, f) (e2)
Notice that
I f)(x)
Ibci;g 4 x) = M < l <1, x¢€ [a,b*].
2 (1) (e2) 2 (1) )~ 2
(4.5.27)
Call
L. f)x)
A(x) = M Vxela,b*]. (4.5.28)
2 (1, f) @
We notice that
(15, 0) @) I
0< <A@ =5 Vxelap]. (4.5.29)

2 (15, f) )
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We observe

(b (,f) (x1)

I=A@I=1-A =<1~
2 (15, 1) @)

=7, Vxe€ [a, b*]. (4.5.30)

Clearly vy € (0, 1) .
Le.
I—A@| <7, Vxelab],ye(1). (4.5.31)
Next we assume that F' (x) is a contraction, i.e.

|F(x) = F()| <Xlx—yl; Vax,y¢€la b], (4.5.32)

and0 < A < 1.
Equivalently we have

[Jf ) = If O <2 (I, f) () lx —yl, allx,y €[a,b*]. (4.5.33)
We observe that
IFO) = F@) —AX) =0 =<|FO) -F®I+[AX)||y—x| =
Ay =xI+IAWIy —xl=A+[A@D Iy —xl = @), VYux,yelab’].

(4.5.34)
By (4.5.18) we get

1/l ) )
(@l = g 0@ —g@r, Vxelar]. @539

Hence

A (x)| = ’(I’jy‘:gf) (x)‘ I fllo (g (b) — g (@)
2 (15 ) (22 T (15, 1) @2

<00, Vxe [a,b*].

(4.5.36)
Therefore we get

< (H 1 £l (9 ) — g (@)

ly — x|, Vx,y€[a,b*]. (4537
o @+ 1) (15, 1) (o)
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Call
I flle (g (D) — g (a))*

O<y =2+ ,
o (e + D (1, f) @)

(4.5.38)

choosing (g (b) — g (a)) small enough we can make v; € (0, 1).
We have proved that

IFO)—F@X)—A@ G —x)|<mly—xl, Vx,yela.b].m1e@©1.
(4.5.39)
Next we call and we need that

(léi;gf)@“) g Mo (9 ®) = g (@)

21, f) @ @+ (I, f) @
(4.5.40)

<1,

O<y=rn+m=1-

1l o ® =g @y () @)

Mt (1) @ 2(5, ) e

, (4.5.41)

equivalently,

I fllo (g (b) — g (a))*
I'(a+1)

2A (I, f) (x2) + < (15, f) (1), (4.5.42)

which is possible for small A\, and small (g (b) — g (a)). That is v € (0, 1). So our
method solves (4.5.25).

D Leta ¢ N, a > 0Oand [a] = m,a < b* < b, G € AC™ ([a, b)), with
0 # G"™ € Ly ([a, b]). Here we consider the right generalized (Caputo type)
fractional derivative:

o (="
(Db—:gG) (x) = r

b
— / (@) — g™ g () G™ (t)dt, (4.5.43)
(m _a) X

for any x € [a, b].
By Theorem 4.22 we get that (Dgf;gG) € C ([a, b)), in particular (D;[;QG)

€ C ([a, b*]). Here notice that (D,’jf;gG) ®) = 0.
Therefore there exist x;, x» € [a*, b] such that DZ’_; gG (x1) = min Db“_; qG (%),
and D;"_;QG (x2) = max D;;_;QG (x), forx € [a, b*]. ‘
We assume that '
D;L;QG (x1) > 0. (4.5.44)

(i.e. DI‘L;QG (x) >0,Vx € [a,b).
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Furthermore

” D!(}—;gG” = Di?—;gG (x2) -

00,[a,b*]

Here it is
J(x)=mx, m#0.

The equation
JG(x)=0, xelab],

has the same set of solutions as the equation

__J6® )
F(x):= 2D1(:_;,(,G ) =0, x¢e€ [a,b ]

Notice that

D;_..G(x 1
Do ( G (x) ) big¥ ) <-<1, Vxelab].
2

“9\2D;y_,G(x2) ]~ 2D} G (x2)

We call DY G
. X
A(x):= l;_#, Vxe [a,b*].
2Db_;gG (x2)
We notice that DY G ()
a—. X 1
o bmg VU <AKx) < -.
2D;_.,G (x2) 2
Hence it holds
Dy . G (x1)
H—A@)=1-A@) <1———20" "0 .y Vxelab].

2D, G (1)

Clearly vy € (0, 1) .
‘We have proved that

1—A@I<7eO1), Yxelab].
Next we assume that F (x) is a contraction over [a, b*], i.e.
|F(x)—F|<Alx—yl; Vx,yelab],

and0<)\<%.

71

(4.5.45)

(4.5.46)

(4.5.47)

(4.5.48)

(4.5.49)

(4.5.50)

(4.5.51)

(4.5.52)

(4.5.53)

(4.5.54)
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Equivalently we have
VG (x) = JG (M| <2X(Dy_,G (x2)) Ix =y, Vux,ye€[a,b]. (4555)
We observe that
IFO)—F@)—A® Q=0 =IF()—F@I+IA®]ly—x| =<
Ay =xI+1A@Iy —xl= A+1A@D |y — x| = (&), Vx,ye€[ab].

(4.5.56)
We observe that

|Dj_.,G (x)] < F(—/ (g@) =g @)™ g @) |G™ )| dt

< F(m— (/ (g@) — gy (t)dt) ™|,

_ 1 (gb)—g@)"™ lG|
T TI'(m—a) (m —a) ©

(9 (b) —ga)"* |G|

1
- m—a || G m)
= (g(b) =g )" |G™] Fm—atl

F'm—a+1)

That is

(4.5.57)

(g®) —g@)™*

|G™|, <oo. Vxelab]. (4558)
Hence, V x € [a, b*] we get that

4 ()] = 2,60 g —g@r 167, <co.  (4559)
ZD;;_;gG (x) = 2F(m —a+1) D,‘;_;gG (x2) ' o

Consequently we observe

(g () —g @)™ |G™]| i
(52)5(/\+ W —a+D D G0 ly—xl, Vux,ye[ab].
(4.5.60)

Call

(G —g@)" [6™]
2r(m—a+1) Dy G(x)

O<y =X+ (4.5.61)

choosing (g (b) — g (a)) small enough we can make v, € (0, 1).
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We proved that

|F ()= F @) —A@) (y—x)| < ly—x|, wherey; € (0,1), Vx,y € [a,b*].
(4.5.62)

Next we call and need

DZ(_;QG (xl) )\+ (g (b) —g (a))m—(y ”G(m) ”OO

O<~vyi=v+ym=1-— <1,

=T 2D;_ G (x2) 2C(m—a+1) DG (x)

(4.5.63)
equivalently we find,
b) — m—o Gm D" G (x
2 (m—a+1) Dj_,G(x) 2Dy ,Gx)
equivalently,
N (gb)—g@)"™ )
2AD)_ G () + L2 IG™| ., < Di_,G ), (4565

Fr'm—-—a+1)

which is possible for small A, (g (b) — g (a)).

That is v € (0, 1). Hence Eq. (4.5.47) can be solved with our presented iterative
algorithms.

Conclusion:

Our presented earlier semilocal fixed point iterative algorithms, see Theorem
4.12, can apply in the above two generalized fractional settings since the following
inequalities have been fulfilled:

IT—A )l =0, (4.5.66)
and
IF()—F@x)—AX) =0 =mly—x|, (4.5.67)
where Yo, v1 € (0, 1), furthermore it holds
Y=+ €0,1), (4.5.68)

for all x, y € [a, b*], where a < b* < b.
The specific functions A (x), F' (x) have been described above.
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Chapter 5
Approximating Fixed Points
and k-Fractional Calculus

We approximate fixed points of some iterative methods on a generalized Banach
space setting. Earlier studies such as [6-8, 13] require that the operator involved
is Fréchet-differentiable. In the present study we assume that the operator is only
continuous. This way we extend the applicability of these methods to include gener-
alized fractional calculus and problems from other areas. Some applications include
generalized fractional calculus involving the Riemann-Liouville fractional integral
and the Caputo fractional derivative. Fractional calculus is very important for its
applications in many applied sciences. It follows [5].

5.1 Introduction

Many problems in Computational sciences can be formulated as an operator equation
using Mathematical Modelling [8, 11, 14—16]. The fixed points of these operators
can rarely be found in closed form. That is why most solution methods are usually
iterative. The semilocal convergence is, based on the information around an initial
point, to give conditions ensuring the convergence of the method.

We present a semilocal convergence analysis for some iterative methods on a
generalized Banach space setting to approximate fixed point or a zero of an operator.
A generalized norm is defined to be an operator from a linear space into a partially
order Banach space (to be precised in Sect. 5.2). Earlier studies such as [6-8, 13] for
Newton’s method have shown that a more precise convergence analysis is obtained
when compared to the real norm theory. However, the main assumption is that the
operator involved is Fréchet-differentiable. This hypothesis limits the applicability of
Newton’s method. In the present study we only assume the continuity of the operator.
This may be expand the applicability of these methods.

© Springer International Publishing Switzerland 2016 75
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Applications to Fractional Calculus, Studies in Computational Intelligence 624,
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The rest of the chapter is organized as follows: Sect. 5.2 contains the basic concepts
on generalized Banach spaces and auxiliary results on inequalities and fixed points.
In Sect. 5.3 we present the semilocal convergence analysis of these methods. Finally,
in the concluding Sects.5.4 and 5.5, we present special cases and applications in
generalized fractional calculus.

5.2 Generalized Banach Spaces

We present some standard concepts that are needed in what follows to make the
paper as self contained as possible. More details on generalized Banach spaces can
be found in [6-8, 13], and the references there in.

Definition 5.1 A generalized Banach space is a triplet (x, E, / - /) such that
(1) X is a linear space over R (C).
(i) E = (E, K, ||-]|) is a partially ordered Banach space, i.e.
(iiy) (E, ||I]]) is a real Banach space,
(iip) E is partially ordered by a closed convex cone K,
(ii3) The norm ||-|| is monotone on K.
(iii) The operator / - / : X — K satisfies
/x/=0%x=0,/0x/=10]/x/,
/x+y/ </x/+/y/foreachx,y € X, 6 € R(C).
(iv) X is a Banach space with respect to the induced norm ||-||; :==||-|| - / - /.

Remark 5.2 The operator / - / is called a generalized norm. In view of (iii) and
(@ii3) [Il;, is a real norm. In the rest of this paper all topological concepts will be
understood with respect to this norm.

Let L (X 7 Y) stand for the space of j-linear symmetric and bounded opera-
tors from X/ to Y, where X and Y are Banach spaces. For X, Y partially ordered
L, (X ], Y) stands for the subset of monotone operators P such that

0<a <b=Pla,....a;) < P(b,....b)). (5.2.1)

Definition 5.3 The set of bounds for an operator Q € L (X, X) on a generalized
Banach space (X, E, / - /) the set of bounds is defined to be:

B(Q):={PelL,(E,E),/Qx/ < P/x/foreachx € X}. 5.2.2)
Let D C X and T : D — D be an operator. If xo € D the sequence {x,} given by

Xpp1i= T (x,) = T" (x0) (5.2.3)
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is well defined. We write in case of convergence
T (xp) := lim (T” (xo)) = lim x,,. (5.2.4)
n—00

We need some auxiliary results on inequations.

Lemma 5.4 Let (E, K, |-||) be a partially ordered Banach space, ¢ € K and
M,N e L, (E,E).
(i) Suppose there exist r € K such that

R(r):=M+N)r+&<r (5.2.5)

and
M+Nr—0 ask — oo. (5.2.6)

Then, b := R (0) is well defined satisfies the equation t = R (t) and is the smaller
than any solution of the inequality R (s) < s.

(ii) Suppose there exist g € K and 0 € (0, 1) such that R (q) < 0q, then there
exists r < q satisfying (i).

Proof (i) Define sequence {b,} by b, = R" (0). Then, we have by (5.2.5) that
by = R0) =& <r = by <r. Suppose that by < r foreachk = 1,2,...,n.
Then, we have by (5.2.5) and the inductive hypothesis that b, ; = R (0) =
R(R"(0) =Rby) =M+ N)b,+§ <M+ N)r+& <r = b, <r.Hence,
sequence {b,} is bounded above by r. Set P, = b, — b,. We shall show that

P, <M+ N)'r foreachn=1,2,... 5.2.7)
We have by the definition of P, and (5.2.6) that

Py = R*(0) — R(0) = R(R(0)) — R (0)

1 1
=R(§)—R(O)=/O R/(rf)fdrs/ R (€ &di

0
1
5/ R (r)rdt < (M + N)r,
0

which shows (5.2.7) for n = 1. Suppose that (5.2.7) is true for k = 1,2, ..., n.
Then, we have in turn by (5.2.6) and the inductive hypothesis that

Pk+l — Rk+2 (O) _ Rk+1 (0) — Rk+1 (R (0)) _ Rk+1 (0) —

R (&) — R*1(0) = R (R* () — R(R*(0)) =
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1
/ R (R*(0) +1 (R* (&) — R*(0))) (R* (&) — R*(0)) dt <
0

R (R*(©) (R* (&) — R*(0)) = R' (R* (©)) (R (0) — R* (0)) =
R (r) (R*1(0) — R (0)) < (M + N) (M + N)*r = (M + N)*"'r,

which completes the induction for (5.2.7). It follows that {b,} is a complete
sequence in a Banach space and as such it converges to some b. Notice that
R (b) = R (lim,_sR" (0)) = lim,_oR" (0) = b = b solves the equation
R (t) = t. We have that b,, < r = b < r, where r a solution of R (r) < r. Hence, b
is smaller than any solution of R (s) <'s.

(ii) Define sequences {v,}, {w,} by vog = 0, v, = R (vy), wo = q, Wy =
R (w,,). Then, we have that

0<v, Vg1 S Wpp1 <w, <gq, (5.2.8)

W, — Uy = en (C] - vn)

and sequence {v,} is bounded above by ¢. Hence, it converges to some r withr < q.
We also get by (5.2.8) that w,, — v, - 0Oasn — oo = w, — r asn — 00. O

We also need the auxiliary result for computing solutions of fixed point problems.

Lemma 5.5 Let (X, (E, K, |-ll),/ /) be a generalized Banach space, and P €
B (Q) be a bound for Q € L (X, X). Suppose there exists y € X and g € K such
that

Pg+/y/ <qand P*q - 0 ask — oo. (5.2.9)

Then, z = T*(0), T (x) := Qx + y is well defined and satisfies: z = Qz + y
and /z/ < P/z/ 4+ ]y/ < q. Moreover, 7 is the unique solution in the subspace
{xeX|30eR:{x} <0q}.

The proof can be found in [13, Lemma 3.2].

5.3 Semilocal Convergence

Let (X, (E,K,|-ll),/-/) and Y be generalized Banach spaces, D C X an open
subset, G : D — Y a continuous operator and A (-) : D — L (X,Y). A zero of
operator G is to be determined by a method starting at a point xo € D. The results are
presented for an operator F = JG, where J € L (Y, X). The iterates are determined
through a fixed point problem:

Xn+1 = Xn + Yns A (xn) Yn + F (xn) =0 (531)
S =T O =U-A0X)) Y —F(x5).
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Let U (xo, r) stand for the ball defined by
Uxp,r):={xeX:/x—xy/ <r}
for somer € K.

Next, we present the semilocal convergence analysis of method (5.3.1) using the
preceding notation.

Theorem 5.6 Let F : D C X, A(:) : D - L(X,Y) and xo € D be as defined
previously. Suppose:

(H,) There exists an operator M € B (I — A (x)) for each x € D.

(H) There exists an operator N € Ly (E, E) satisfying for each x,y € D

/[FO)—F@) —-AX)(y—x)/ =<N/y—x/.
(H3) There exists a solutionr € K of
Ro (1) ;=M +N)t+/F (xo)/ =t.
(Hy) U (x0,7) S D.
(Hs) (M + N)*r — 0ask — oo.
Then, the following hold:
(Cy) The sequence {x,} defined by
Xni1 =X + T,°00), T, (v) =T —A@n)y — F (x,) (5.3.2)
is well defined, remains in U (xq, r) for each n = 0, 1,2, ... and converges to the
unique zero of operator F in U (xy, r).
(C) An apriori bound is given by the null-sequence {r,} defined by ro := r and
foreachn =1,2,...
rm=P>X0), P,(t) = Mt + Nry_;.
(C3) An aposteriori bound is given by the sequence {s,} defined by
Sp 1= R:o (0)7 R,t) =M+ N)t+ Nay—1,
b, == /x, —x0/ <r—r, <r,

where

an—1 = /Xy, — Xy—1/ foreachn =1,2,...
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Proof Let us define for each n € N the statement:
(I,) x, € X and r,, € K are well defined and satisfy

Fon+ap-1 <7p_1.

We use induction to show (I,,). The statement (I;) is true: By Lemma 5.4 and (Hj3),
(Hs) there exists g < r such that:

Mg+ /F (xo)/ =q and M*q < M*r - 0 ask — oc.

Hence, by Lemma 5.5 x; is well defined and we have ay; < ¢. Then, we get the
estimate

Py (r—q)=M(r—q)+ Nry
<Mr—-Mg+ Nr=Ry(r)—gq

<SRy(r)—q=r—gq.

It follows with Lemma 5.4 that r; is well defined and
r+a =r—q+q=r=ro.

Suppose that (I;) is true for each j = 1,2, ..., n. We need to show the existence of
X,+1 and to obtain a bound ¢ for a,. To achieve this notice that:

Mrn +N(rn—l _rn) = Mrn +Nrn—l - Nrn = Pn (rn) - Nrn =TIy
Then, it follows from Lemma 5.4 that there exists g < r, such that
g=Mqg+N (rn_1 —ry) and (M + N)fq — 0, as k — oo. (5.3.3)

By (I;) it follows that
by = /Xy —X0/ <D aj < D (rj=rjp)=r—r<r

Hence, x, € U (xo,r) C D and by (H;) M is a bound for I — A (x,).
We can write by (H) that

/F (xn)/ = /F (xp) = F (xy—1) — A (xp—1) (X — xn—l)/

<Na,_1 <N (r,.1—r,). (5.34)
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It follows from (5.3.3) and (5.3.4) that
Mg+ /F (x2)/ =q.

By Lemma 5.5, x,,4; is well defined and a, < g < r,. In view of the definition of
7,41 We have that

Pn+l(rn_Q) =Pn(rn)_q = —dq,
so that by Lemma 5.4, r,, ;| is well defined and
Tnt1+a, <ty —q+q=ry,

which proves (I,+1). The induction for (I,) is complete. Let m > n, then we obtain
in turn that

[Xmt1 — X/ < Zdj < Z (Vj - Vj+1) =TIn—Fmy1 =Ty (5.3.5)

j=n j=n
Moreover, we get inductively the estimate
Fuit = Pat (fag1) < Pagt () < (M +N)ry < oo < (M4 N

It follows from (Hs) that {r, } is a null-sequence. Hence, {x,} is a complete sequence
in a Banach space X by (5.3.5) and as such it converges to some x* € X. By letting
m — o0 in (5.3.5) we deduce that x* € U (x,, r,). Furthermore, (5.3.4) shows that
x*is a zero of F. Hence, (C;) and (C,) are proved.
In view of the estimate
R, (rn) <P (rn) <1y

the apriori, bound of (C3) is well defined by Lemma 5.4. That is s, is smaller in
general than r,. The conditions of Theorem 5.6 are satisfied for x, replacing xo.
A solution of the inequality of (C,) is given by s, (see (5.3.4)). It follows from
(5.3.5) that the conditions of Theorem 5.6 are easily verified. Then, it follows from
(Cy) that x* € U (x, s,) which proves (C3). O

In general the aposterior, estimate is of interest. Then, condition (Hs) can be
avoided as follows:

Proposition 5.7 Suppose: condition (H\) of Theorem 5.6 is true.
(H%) There exists € K, 8 € (0, 1) such that

Ro(s) = (M + N)s+ /F (x9)/ < 0s.

(H,) U (xo,5) C D.
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Then, there exists r < s satisfying the conditions of Theorem 5.6. Moreover, the
zero x* of F is unique in U (x, §).

Remark 5.8 (i) Notice that by Lemma 5.4 R>° (0) is the smallest solution of
R, (s) < s.Hence any solution of this inequality yields on upper estimate for R2° (0).
Similar inequalities appear in (H,) and (H}).

(i1) The weak assumptions of Theorem 5.6 do not imply the existence of A ()N
In practice the computation of 7, (0) as a solution of a linear equation is no problem
and the computation of the expensive or impossible to compute in general A (x,,)"!
is not needed.

(iii) We can used the following result for the computation of the aposteriori esti-
mates. The proof can be found in [13, Lemma 4.2] by simply exchanging the defin-
itions of R.

Lemma 5.9 Suppose that the conditions of Theorem 5.6 are satisfied. If s € K is a
solution of R, (s) < s, thenq := s —a, € K and solves R, ;| (q) < q. This solution

might be improved by R,’jﬂ (@) <qforeachk =1,2,....

5.4 Special Cases and Applications

Application 5.10 The results obtained in earlier studies such as [6-8, 13] require
that operator F (i.e. G) is Fré chet-differentiable. This assumption limits the applica-
bility of the earlier results. In the present study we only require that F is a continu-
ous operator. Hence, we have extended the applicability of these methods to include
classes of operators that are only continuous.

Example 5.11 The j-dimensional space R/ is a classical example of a generalized
Banach space. The generalized norm is defined by componentwise absolute values.
Then, as ordered Banach space we set E = R/ with componentwise ordering with
e.g. the maximum norm. A bound for a linear operator (a matrix) is given by the cor-
responding matrix with absolute values. Similarly, we can define the “N” operators.
Let E = R. That is we consider the case of a real normed space with norm denoted
by ||-||. Let us see how the conditions of Theorem 5.6 look like.

Theorem 5.12 (H,) ||l — A (x)|| < M for some M > Q.

(H) |F (y) = F(x) —Ax) (y =)l = N |ly — x|| for some N = 0.

(H3)) M +N < 1,

F
R )] (5.4.1)
1—(M+N)

(H4) U (x0,7) € D.
(Hs) (M + N)*r — 0as k — oo, where r is given by (5.4.1).
Then, the conclusions of Theorem 5.6 hold.
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5.5 Applications to k-Fractional Calculus

Background

We apply Theorem 5.12 in this section.

Let f € Ly ([a, b]), the k-left Riemann-Liouville fractional integral ([16]) of
order a > 0 is defined as follows:

1
kT (@)

W () = / @ —ni f@ar, (5.5.1)
all x € [a, b], where k > 0, and Iy (a) is the k-gamma function given by I'; (o)) =
rk
Jo ekt
It holds ([4]) T'y (a+k) = aly(a), T'(e) = limg_, T (o), and we set
kS f () = f(x).

Similarly, we define the k-right Riemann-Liouville fractional integral as

1
kT ()

b
iyl f (x) = / (t—x) N f @), (5.5.2)
X
forall x € [a, b], and we set; J;* f (x) = f (x).
Results
(I) Here we work with ;J !, f (x). We observe that

o 1 ! _ il
g 0] = (a)/a (=D f )l dr
Ifllo (%, emr o Iflle = a@)F
< —kr‘k B /a (x —1) dt = —ka @ —% (5.5.3)
Moo e o WMl e
Iy (a+k) Iy (a4 k)
We have proved that
kg f(a) =0, (5.5.4)
and .
o (b —a)x
ledief e < T 1o (555)

proving that ;J !, is a bounded linear operator.
By [3], p. 388, we get that (;(Jcﬁr f ) is a continuous function over [a, b] and in
particular continuous over [a*, b], where a < a* < b.
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Thus, there exist x;, x, € [a*, b] such that

(kJa‘:_f) (x1) = min (kJ;‘Jrf) (x), (5.5.6)
(J2 f) (2) = max (IS f) (x), x € [a*, b]. (5.5.7)
We assume that
(kJa‘“+f) (x1) > 0. (5.5.8)
Hence
|‘kJ:+fHoo,[a*.b] = (kI f) (2) > 0. (5:5.9)
Here it is
J(x)=mx, m#0. (5.5.10)
Therefore the equation
Jf(x)=0, xe [a*,b], (5.5.11)

has the same solutions as the equation

O 6 xelanb]. (5.5.12)

F == =
C = e ) )

Notice that

f WJirf) 1 )
e\ 2 =530 Ny S2 b .b]. (55.13
' a+(2(kJ£+f) (xz))(x) 2 f) ey —2 - T [a*,b]. (5.5.13)

Call ( f)
ko f) (%) .

AN = e ,b]. 55.14
= ) ay E [a. 2] (5.5.14)

We notice that
" 2(din f) () @) =3, Vxela®b]. (5.5.15)

Hence it holds
1A= - aw =1 - WEDED Ly ) 5516

2(JES) (x2)

Clearly v € (0, 1).
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‘We have proved that
1—A@)| <7, Vxela*b]. (5.5.17)
Next we assume that F' (x) is a contraction, i.e.
|F(x)— F()| <Xlx—yl; Vax,yela"b], (5.5.18)

and0 < A < 1.
Equivalently we have

IJf @) = Jf DI <2A (IS f) ) [x — vl allx,y € [a%,b].  (5.5.19)
We observe that
IFO)—FX)—AX)G—0)I=ZIFO) - F®I+IAX)]ly —x| =<
Ay —x|+1A@Ily —xl=A+[A@D |y — x| = (1), Vax,ye[a*b].

(5.5.20)
‘We have that

G .
|(c I f) (0] < m Ifllse <00, Vxela*,b]. (5.5.21)

Hence

(I )@ G- lIfl
2 (k&) (x2) T 20k (@ + k) (I3 f) (x2)

[A(x)| = < 00, Vxe[a*,b].

(5.5.22)
Therefore we get

(b—a) | fll
A —x|, Vx, *bl. (5.5.23
(1) 5( + A (@ ) (o f) (xz))ly x| x,y€la*,b]. ( )

Call .
b—a)s I fllo

0 = )\ + )
< 2 (o + k) (kJa“Jrf) (x2)

(5.5.24)

choosing (b — a) small enough we can make v; € (0, 1).
We have proved that

F)—F@) —A® - <mly—=x|, Vx,yela*b],m € (01).
(5.5.25)
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Next we call and we need that

0 <nim gty = 1 i) G C-affle
e 2 (kI3 f) () 2T (a4 k) (R JEf) (x2)
(5.5.26)
equivalently,
Gootlfle _ _ hif)ow (5.5.27)
2Tk (@ + k) (kI f) (2) 2 (kI3 f) ()
equivalently,
b—a)i
A (kI f) () + G- 1/l < (I ) (1) (5.5.28)

Ty (a+ k)

which is possible for small A\, (b — a). That is v € (0, 1). So our numerical method

converges and solves (5.5.11).
II) Here we act on ;J;* f (x), see (5.5.2).
Let f € L ([a, b]). We have that

i f (0| <

b
/)a—m%*vanm

kT (@)
- 1 flloo / -0l dr = I fllso (b—x)k
kTy () kT () %
I lloo a I fllso a
—a)r. 52
" Trat+h 0T X’ *Tath ™Y (5.529)
We observe that
kS f (D) =0, (5.5.30)
and
Mhuﬂm_37—;5nﬂ| (5.5.31)

That is ; J;* is a bounded linear operator.
Lethere a < b* < b.

By [4] we getthat J;' f is continuous over [a, b], and in particularitis continuous

over [a, b*].
Thus, there exist x;, x, € [a, b*] such that

(/5 f) (x1) = min (J5- f) (x).,
J,f‘_f) x),x € [a, b*].

(/5 f) (x2) = max (i

(5.5.32)
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We assume that
(/5 f) (x1) > 0.

Hence

||k‘]ba;fHoo.[a*,b] = (k‘,baff) (x2) > 0.

Here it is
J(x)=mx, m#0.

Therefore the equation
Jf(x)=0, x €[a,b*],

has the same solutions as the equation

Jf (x)

F = — =
C = e ) @

Notice that

f (g f) ) 1
gl —t Y= e
kb(uufﬁug)” 2 o "2

Call
(eJ5- f) (x)

Ax) = —b=d ) 20
C = 2 )

We notice that

(2 f) (x1)

0< —7"F——<
2 (I f) (x2)

Ay <+
(x)_2

Hence we have

(cJ5 f) (x1)

1—A@)|=1-A@) <1— =/l
I ()] (x) = 2 (di 1) ()

o,

Clearly o € (0, 1).
We have proved that

, Vxe

0, xe [a,b*].

x € [a,b*].

Vxe [a,b*].

[a, b*].

Vxe [a,b*].

I1—A®| <, Yxela,b*],7e(1).
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(5.5.33)

(5.5.34)

(5.5.35)

(5.5.36)

(5.5.37)

(5.5.38)

(5.5.39)

(5.5.40)

(5.5.41)

(5.5.42)
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Next we assume that F' (x) is a contraction, i.e.
|F(x) = FDI < Alx—yl; VY, ye[ab], (5.5.43)

and 0 < X\ < %
Equivalently we have

Jf ) = Jf DI S2A (i f) () Ix =yl allx,y € [a,b*].  (5.5.44)
We observe that
IFO)—Fx) =A@ G-I =<IFO) - F@I+[A®@]ly —x| <

Ay —x+IA@I |y —xl= A+ [A@®D |y — x| = @b1), Vx,ye|ad].

We have that 0349
(= f) 0] = F(f(;—i)i) [fllo <00, Vuxela,b*]. (5.5.46)
Hence
ay = D@L G=af Ifl o Vrclab].

= <
2 (kI f) () T 2Tk (a+K) (5 f) (x2)
(5.5.47)
Therefore we get

b—a) | flls
2T (a4 k) (kI f)

(W) <{ A+ ly—x|, Vax,ye€lab*]. (5548)
(x2)

Call N
b—a)t || flls
2Tk (e + k) (I f) (x2)

O<vy =2+ (5.5.49)

choosing (b — a) small enough we can make v; € (0, 1).
‘We have proved that

IFO)—F@) —A@ -0 <wly—x|, Yx,ye[ab].71€01).

(5.5.50)
Next we call and we need that
I b—a)
0 <yimng o =1 = MBAV @) G-alifle
2 (ki f) (x2) 2T (a4 k) (kJE f) (x2)

(5.5.51)
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equivalently,
G-l ifle Wl (5.5.52)
e (a+k) (5o f) ) 2G5 f) ()
equivalently,
b—a)t
2A (ki f) () + % < (kJpm f) (x1), (5.5.53)

which is possible for small A\, (b — a). Thatis v € (0, 1). So our numerical method
converges and solves (5.5.36).

(IIT) Here we deal with the fractional M. Caputo-Fabrizio derivative defined as
follows (see [10]):

let0 <a <1, feC'(0,b)]),

1 t

CEDOf (1) = —/ exp(——2— ¢ —s)) f (s)ds, (5.5.54)
1 —Qa Jo 1 —
forall0 <r < b.
Call o
v = > 0. (5.5.55)
11—«

Le. | .

CEpeft) = 1_/ e I 1 (s)ds, 0<t<b. (5.5.56)

We notice that

|“FDef ()] <

1 t
—y(t—s) /
([ eeas)iri.

e a1 | e 1 —e? ,
— @)=y (= = () 1
(5.5.57)
That is
(“"Dgf) (0) =0, (5.5.58)
and
CF pa 1 —e /
|FDef (1)) < (T) I£]., . Ytelo.b]. (5.5.59)

Notice here that 1 — ™", ¢ > 0 is an increasing function.



90 5 Approximating Fixed Points and k-Fractional Calculus

Thus the smaller the ¢, the smaller itis 1 — e~ 7. We rewrite

—t

CEDOF (1) = —

/ e’ f (s)ds, (5.5.60)
11—« 0

proving that (CF Dy f ) is a continuous function over [0, b], in particular it is contin-
uous over [a, b], where 0 < a < b.
Therefore there exist x;, x, € [a, b] such that

CFDef (x1) = min “F DO f (x), (5.5.61)

and
CFDOf (xy) = max FDOf (x), forx € [a,b].

We assume that

CFDYf (x)) > 0. (5.5.62)
(.e. FD2f (x) >0,V x € [a, b]).
Furthermore
1" DL G o sy =" DI S (x2). (5.5.63)
Here it is
Jx)=mx, m#0. (5.5.64)
The equation
Jf(x)=0, x¢€la,b], (5.5.65)

has the same set of solutions as the equation

J
F(x):= % =0, x¢€la,b]. (5.5.66)

Notice that

cFDa( f ) )_ DL f ()
*\2CFDOf (xa)) — 2CF DO f (x2)

1
< 5 <1, Vxela,b]l. (55.67)
We call or

D¢ f (x)
A =" " ¥ ,b]. 5.5.68
(x) 27D f (x2) x € [a, b] ( )

We notice that

CF na
Dif 0 _ yiy <t (5.5.69)

0<—x X .
S 2CFDaf (xy) =2
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Furthermore it holds

I-—AX@|=1-AKx)<1- M =:v, Vxe€la,b]. (55.70)
- 2CF D f (x2)
Clearly v € (0, 1).
We have proved that
1—AX)|<v%e@1), Vxela,b]. (5.5.71)

Next we assume that F (x) is a contraction over [a, b], i.e.
|F(x) = FOWI<Alx—=yl; Vx,yé€lab], (5.5.72)

and0<)\<%.

Equivalently we have
Jf () = Jf I <22 (FD2f (x)) Ix —y|, Vax,yela,bl. (5573)
We observe that
IFO)—FX)—AX) =) =ZIFO)—F@I+IAX)]ly —x| <

Aly =x[+ Ay —x[=QA+[AWD |y —x| = (&), Vx,yela,b].

(5.5.74)
Here we have
1—e?
|(“" D f) ()] < (T) |/, Vtela bl (5.5.75)
Hence, V x € [a, b] we get that
I GO I Ul P
|A (x)| = 2(CFD§}f) ) = o (CFfo) ) (5.5.76)
Consequently we observe
(S P (=) /] ly—xl, Vux,yela,b]. (5.5.77)
- 200 (CF DS f) (x2) ’ ’ ’
Call
1— —vb ’
0<vy =X+ ( ¢ ) ”f ”°° (5.5.78)

200 (°F DS f) (x2)

choosing b small enough, we can make ~; € (0, 1).
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We have proved
[FO)—F@)—-A@ =) =nly—xl,ne@©1, Vx,yelab].
(5.5.79)
Next we call and need
CFDa 1 — ef'yb /
0<7::70+71:1—ﬂ A ( )||f“°°<1, (5.5.80)
20Dy f (x2) 200 (CFDg f) (x2)
equivalently,
1— e—’Yb / CFD(y
(=)l _ oo .
20 (CFDOf) (x2)  2€F DY f (x2)
equivalently,
CF na (1 — e—w’b) ’ CF o
XD () + A £, <" D¢ f(x), (5.5.82)
which is possible for small A, b.
We have proved that
Yy=v%+v€(@©1). (5.5.83)
Hence Eq. (5.5.65) can be solved with our presented numerical methods.
Conclusion:
In all three applications we have proved that
[1—AMX)] <v%e€,1)), (5.5.84)
and
IFO)—FX)—A@) G —x) =mly—x|, (5.5.85)
where v; € (0, 1), and
Y=%+7¢€01D), (5.5.86)

forall x, y € [a*, b], [a, b*], [a, b], respectively.
Consequently, our presented Numerical methods here, Theorem 5.12, apply to
solve

f(x) =0. (5.5.87)
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Chapter 6
Iterative Methods and Generalized
g-Fractional Calculus

We approximated solutions of some iterative methods on a generalized Banach
space setting in [5]. Earlier studies such as [8—13] the operator involved is Fréchet-
differentiable. In [5] we assumed that the operator is only continuous. This way we
extended the applicability of these methods to include generalized fractional calculus
and problems from other areas. In the present study applications include generalized
g-fractional calculus. Fractional calculus is very important for its applications in
many applied sciences. It follows [6].

6.1 Introduction

Many problems in Computational sciences can be formulated as an operator equation
using Mathematical Modelling [9, 11, 14-16]. The fixed points of these operators
can rarely be found in closed form. That is why most solution methods are usually
iterative. The semilocal convergence is, based on the information around an initial
point, to give conditions ensuring the convergence of the method.

We presented a semilocal convergence analysis for some iterative methods on a
generalized Banach space setting in [5] to approximate fixed point or a zero of an
operator. A generalized norm is defined to be an operator from a linear space into
a partially order Banach space (to be precised in Sect. 6.2). Earlier studies such as
[8—13] for Newton’s method have shown that a more precise convergence analysis
is obtained when compared to the real norm theory. However, the main assumption
is that the operator involved is Fréchet-differentiable. This hypothesis limits the
applicability of Newton’s method. In [5] study we only assumed the continuity of
the operator. This may be expanded the applicability of these methods.
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The rest of the chapter is organized as follows: Sect. 6.2 contains the basic concepts
on generalized Banach spaces and the semilocal convergence analysis of these meth-
ods. Finally, in the concluding Sect. 6.3, we present special cases and applications in
generalized g-fractional calculus.

6.2 Generalized Banach Spaces

We present some standard concepts that are needed in what follows to make the
paper as self contained as possible. More details on generalized Banach spaces can
be found in [5, 7-13], and the references there in.

Definition 6.1 A generalized Banach space is a triplet (x, E, / - /) such that
(1) X is a linear space over R (C) .
(i) E = (E, K, ||-]|) is a partially ordered Banach space, i.e.
(iiy) (E, ||I]]) is a real Banach space,
(iip) E is partially ordered by a closed convex cone K,
(iii3) The norm ||-|| is monotone on K.
(iii) The operator / - / : X — K satisfies
Jx/ =0 x=0,/0x/ = 0] /x/,
/x+y/ </x/+/y/foreachx,y € X, 6 € R(C).
(iv) X is a Banach space with respect to the induced norm ||-||; :==||-|| - / - /.

Remark 6.2 The operator / - / is called a generalized norm. In view of (iii) and
(@ii3) |I-]l; , is a real norm. In the rest of this paper all topological concepts will be
understood with respect to this norm.

Let L (X 7, Y) stand for the space of j-linear symmetric and bounded opera-
tors from X/ to Y, where X and Y are Banach spaces. For X, Y partially ordered
Ly (X 7Y ) stands for the subset of monotone operators P such that

OgaiSbi:>P(a1,...,aj)SP(bl,...,bj).

Definition 6.3 The set of bounds for an operator Q € L (X, X) on a generalized
Banach space (X, E, / - /) the set of bounds is defined to be:

B(Q)={PeL,(E,E),/Ox/ < P/x/ foreachx € X}.
Let D C X and T : D — D be an operator. If xo € D the sequence {x,} given by
X1 o= T () = T (xo)
is well defined. We write in case of convergence

T (xo) :=lim (T" (x)) = lim x,,.
n—0oQ
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Let (X, (E, K, |-l),/-/) and Y be generalized Banach spaces, D C X an open
subset, G : D — Y a continuous operator and A (-) : D — L (X,Y). A zero of
operator G is to be determined by a method starting at a point xo € D. The results are
presented for an operator F = JG, where J € L (Y, X). The iterates are determined
through a fixed point problem:

Xpg1 = Xp + Yp, AXp) Yo + F (x,) =0 (6.2.1)
& W= T (Yn) = —A(xy)) Yn — F(x,).

Let U (xo, r) stand for the ball defined by
Uxp,r)i=xeX:/x—xy/ <r}

for some r € K.
Next, we state the semilocal convergence analysis of method (6.2.1) using the
preceding notation.

Theorem 6.4 [5]Let F: D C X, A(:): D — L(X,Y) and xo € D be as defined
previously. Suppose:

(H1) There exists an operator M € B (I — A (x)) for each x € D.

(H) There exists an operator N € Ly (E, E) satisfying for each x,y € D

/JF()—F@)—A@)(y—x)/=N/y—x/.
(H3) There exists a solutionr € K of
Ro(t):==(M+N)t+ /F (xg) / <.
(Hy) U (x0,7) C D.
(Hs) (M + N)*r — 0 as k — oo.

Then, the following hold:
(C1) The sequence {x,} defined by

Xpi1 =X + T,.°(0), Ty (v) i= (I — A(xn)) y — F (x) (6.2.2)
is well defined, remains in U (xq, r) for eachn = 0, 1,2, ... and converges to the
unique zero of operator F in U (xo, 1) .

(C») An apriori bound is given by the null-sequence {r,} defined by ro := r and
foreachn =1,2,...
rm=P>X0), P,(t) =Mt + Nr,_;.
(C3) An aposteriori bound is given by the sequence {s,} defined by

s =R (0), R, (t) =M+ N)t+ Na,_i,
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by = [xp —x0/ <r—r, <r,

where
an_1 = /Xy — Xy_1/ foreachn =1,2,...

Remark 6.5 The results obtained in earlier studies such as [8—13] require that opera-
tor F (i.e. G) is Fréchet-differentiable. This assumption limits the applicability of the
earlier results. In the present study we only require that F is a continuous operator.
Hence, we have extended the applicability of these methods to include classes of
operators that are only continuous.

Example 6.6 The j-dimensional space R/ is a classical example of a generalized
Banach space. The generalized norm is defined by componentwise absolute values.
Then, as ordered Banach space we set E = R/ with componentwise ordering with
e.g. the maximum norm. A bound for a linear operator (a matrix) is given by the cor-
responding matrix with absolute values. Similarly, we can define the “N” operators.
Let E = R. That is we consider the case of a real normed space with norm denoted
by ||-||. Let us see how the conditions of Theorem 6.4 look like.

Theorem 6.7 (H;) ||l — A (x)|| < M for some M > 0.
(H) |F (y) = F(x) =Ax) (y =)l = N |ly — x|l for some N = 0.
(H3)) M + N < 1,
Il F (xo0)ll

r=——2 . (6.2.3)
1-(M+N)

(H4) U (x0,7) € D.
(Hs) (M + N)*r — 0as k — oo, where r is given by (6.2.3).
Then, the conclusions of Theorem 6.4 hold.

6.3 Applications to g-Fractional Calculus

We apply Theorem 6.7 in this section. Here basic concepts and facts come from [4]
and Chap. 24. We need:

Definition 6.8 Let a > 0, o ¢ N, [a] = m, [-] the ceiling of the number. Here
g € AC ([a, b]) (absolutely continuous functions) and g is strictly increasing. Let

G : [a, b] — R such that (G o gfl)(m) o0g € Lo ([a, b]).
We define the left generalized g-fractional derivative of G of order « as follows:

(Df1,,G) (x) =

—1 ! ! — m
Fm—a / G =g g 0 (Gog )" (g@ydr, (631

a < x < b, where I is the gamma function.
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We also define the right generalized g-fractional derivative of G of order « as
follows:

(Dg‘_;gG) (x) :=

(=D~

P— / GO =g@)" g 0 (Gog )" @ndr,  (632)

a<x<b.
Both ( a+gc) , (D,‘}ﬁgG) e C (la, b)).

(D Leta < a* < b.In particular we have that( e gG) € C ([a*, b]). We notice
that

(D54, G) ()] =<

|6 oa™)" o]
I'(m—a)

el ( / (g(x)—g(t))m—a”g/(ndr)= (6.3.3)

[Goa™) o] 0 — g @y ~
I'(m— ) (m — ) B

RN

F'm—a+1)

XA (g (x) — g (@)™, Vx€la,b].

We have proved that

(G200 o],
(040 0) 0| = — oy WO —9@)

RN

00,la,b] m—ao
Ton—ag W®-g@)"" <o, Vxelabl, (634

in particular true V x € [a*, b].
We obtain that

(stLg

) (a) =0. (6.3.5)
Therefore there exist x1, xo € [a*, b] such that D;*Jr;gG (x1) = min D;"Jr;gG (x), and

Dg.. gG (xp) = max D%, . G (x), for x € [a*, b].

a+,g
‘We assume that

D;“Jr;gG (x1) > 0. (6.3.6)
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(i.e. D% . G (x) >0,V x € [a* b]).

a+:g
Furthermore
[ D;ﬂr;gG”w’[a*’b] =Dg,. G (x). (6.3.7)
Here it is
J(x)=mx, m#0. (6.3.8)
The equation
JG(x) =0, xe€la* b], (6.3.9)
has the same set of solutions as the equation
JG
F (x) := a—(x) =0, x€[a*b]. (6.3.10)
2Dy, ,G (x2)

Notice that

D¢, G
Do ( G (x) )_ a+tig ) < % <1, Vxe [a*,b]. (6.3.11)

9\ 2Dg,.,G(x2) ) 2D, G (x2)

We call D G ()
. X
A (x) = —2t9

©20g,.,G ()

Vxelab]. (6.3.12)

We notice that De G ()
. X
LT AW s

1
< e AL = =.
2D%,.,G (x2) 2

(6.3.13)

Hence it holds

DS—&-;,{}G (x1)

N-—AW|=1-Ax) <1- 1%, Vxela*b]. (63.14)

2D7,.,G (x2)
Clearly v € (0, 1) .
We have proved that
1—A@|<v%e @1,V xela*b]. (6.3.15)

Next we assume that F' (x) is a contraction over [a*, b], i.e.
|F(x) = F ()| <Xlx —yl; Vx,yel[a*b], (6.3.16)

and0 < \ < 1.
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Equivalently we have
VG (x) = JG (0| <2A(Dg,.,G () [x —y|, Vx,yela*,b]. (63.17)
We observe that
IFO)—FX)—A® =0 = [FO) - F@[+[A@[ly —x| <

Ay —x|+IA@[ly —xl=QA+]A@®D Iy —x|=: (), Yx,ye[a*b].

(6.3.18)
Hence by (6.3.4),V x € [a*, b] we get that
: )" og]
A ()] = 2,6 0] oy —g@y 199" 9]
2D3+;gG (x2) 7 2m—a+1) Dfl‘;ﬁgG (x2)
(6.3.19)

Consequently we observe

—1\(m)
o) —g@y— |(Geg™) " od]

E) <A+ cedabl |y x|, (6.3.20)

Mm—at DZ,.,G ()
Vx,ye€la*,b].
Call
o) — gy | Gos™) " ]
0 = A codabl 6.3.21
A o m—at ) DG (n) (6.3.21)

a+:g

choosing (g (b) — g (a)) small enough we can make v; € (0, 1).
We proved that

F() = F) =A@ Q-0 <vly—xl, wherey; € (0,1), Vx,ye[a*b].

(6.3.22)
Next we call and need
D% G (x))
0<ryi= S L L AN
<TE=Ytm 2D7, G (x) *
(g ) —g@)" (G °© g_l)w) © g”
J J colabl (6.3.23)

2 (m — a+ 1) Dy, G (x2)
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equivalently we find,

(G o g’l)(m) o gH

(g®) —g@)™* Dy, G (x1)

A oo.la.b) . (6.3.24
P m—atl) Dg,,G (x2) <2086 (x) 6.3.24)
equivalently,
o (g () —g @)™ 1\ (m) a
2)\Da+;gG (.Xz) + r (m — o+ 1) (G °J ) ° gHoo,[a,b] = Da+;gG (xl) ’

(6.3.25)
which is possible for small A, (¢ (b) — g (a)).
That is v € (0, 1). Hence equation (6.3.9) can be solved with our presented
iterative algorithms.

Conclusion 6.9 (for (1))

Our presented earlier semilocal results, see Theorem 6.7, can apply in the above
generalized fractional setting for g (x) = x for each x € [a, b] since the following
inequalities have been fulfilled:

=A@ < 70, (6.3.26)

and
[F()—FX)—A®@ G —=—x)]=<mly—x], (6.3.27)

where v, 71 € (0, 1), furthermore it holds
Y=%+7€©1), (6.3.28)

forall x,y € [a*, b], where a < a* < b.
The specific functions A (x), F (x) have been described above, see (6.3.12) and
(6.3.10), respectively.

(II) Let @ < b* < b. In particular we have that (D?_;(]G) € C ([a, b*]). We

notice that
|(D}4G) ()] =

|(Go0)"™ o]

I'(m-—a)

b
e ( / (g(r)—g(x))'"‘“g’(t)dt)= (6.3.29)
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—1\(m)
G org(m)_ ao j ﬂ;""“‘*’” (g (b) — g (x))" ™ <

H(Gog_l)(m)ogH“*[”*”] () —g @)™ <oo, Vxela,bl, (6.3.30)
Fm—atn 279 ’ R

in particular true V x € [a, b*].
We obtain that
(D;[;QG) (b) =0. (6.3.31)

Therefore there exist x;, x, € [a, b*] such that Dbo‘f; gG (x1) = min Dl‘}ﬁ gG (x), and
D?_;(,G (x2) = max DZ‘}_WG (x), for x € [a, b*]. k

‘We assume that

D;L;QG (x1) > 0. (6.3.32)
(i.e. Dl‘,ﬂ;gG (x) >0,Vx € [a, b).
Furthermore
I D,?f;gG”Do,[a’h*] =Dy ,G(x). (6.3.33)
Here it is
J(x)=mx, m#0. (6.3.34)
The equation
JG(x)=0, xé€la,b"], (6.3.35)

has the same set of solutions as the equation

YRS (c1C)

=———— =0, x€lab]. (6.3.36)
2D, G (x2) [a.2"]

Notice that

G DG 1
Dy | = ) = <-<1, Vxelab]. (6337
9\ 2Dy ,G(x2) )~ 2Dy G (x2) ~ 2

We call DY G )
. X
A(x) = ——=9—"_ Vxelab]. (6.3.38)
2D G (x2)
We notice that
Dy_,G (x1) 1
<« 0T T o Ax) < . (6.3.39)
2D;_ G (x2) 2
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Hence it holds
D;ﬂ; gG (x1)

|1—A(x)|:l—A(x)§l—m

=, Vxe [a, b*]. (6.3.40)

Clearly v € (0, 1) .
‘We have proved that

1—A®X)|<v%e@1), Vxe [a, b*] . (6.3.41)
Next we assume that F' (x) is a contraction over [a, b*], i.e.
|F(x) = F()I < Xlx—yl; Vax,y€la b], (6.3.42)

and 0 < X\ < %
Equivalently we have

[JG (x) —JG (y)] <2 (Dl‘}_;gG (xz)) x —y|, Vx,ye [a, b*] . (6.343)
We observe that
[FO)—FX)—AX) G-I =ZIFO) —-F®@|+[AX|ly—x] =

My —x[+1A@Ily —xl=A+[A@D Iy —x| = (&), Vx.ye€la b].

(6.3.44)
Hence by (6.3.30), V x € [a, b*] we get that
Dy . G (Gog™)™ og]
A = iSO g —g@ym e [0 s tan
2D§_;gG (x) = 2lm—a+1) Dg‘_;gG (x2)
(6.3.45)

Consequently we observe

B o (G ngl)(m) o
(g () —g(a)) Hoo,[a,b] ly —x|, (6.3.46)

&) = (A 2'(m—a+1) Dy_yG (x2)

Vx,y € la,b*].
Call

b —g@y— (609" o9 H
0 = A colab] 6.3.47
=AM T r—at ) Dy_,G (x2) (6.3.47)

choosing (g (b) — g (a)) small enough we can make v, € (0, 1).
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We proved that
IF(y) = F(x) = A@) (y =0)| <y — x|, wherey € (0,1), Vx,ye€[ab*].
(6.3.48)
Next we call and need
Dy G (x1)
0 = =1-—9 "~ 1\
<7y=%+tM 2D;_,G () + A+
nea |(Gog)" o]
(g &) ~ g (@) solad) _ | (6.3.49)
2F(m —a+ 1) Dg;;gG()Q) ’ o
equivalently we find,
m—a (G o gfl)(m) o g” a
A + (g (b) -9 ((,l)) 00,[a,b] Dh—;gG (X]) (6 3 50)
2 (m—a+1) Dy G (x2) 2Dy G (x2)° o
equivalently,
(g(®) —g @) NG
2ADY. G G H DY . G (x).
A sy (Gog™) " og] = PiugG @)
(6.3.51)

which is possible for small A, (g (b) — g (a)).
That is v € (0, 1). Hence equation (6.3.35) can be solved with our presented
iterative algorithms.

Conclusion 6.10 (for (11))

Our presented earlier semilocal iterative methods, see Theorem 6.7, can apply in
the above generalized fractional setting for g (x) = x for each x € [a, b] since the
following inequalities have been fulfilled:

T =A@l <0, (6.3.52)

and
[F(y)—F@x) =A@ @ —x)=mly—xl, (6.3.53)

where o, V1 € (0, 1), furthermore it holds
Y=+ €(@©,1), (6.3.54)
forall x,y € [a, b*], where a < b* < b.

The specific functions A (x), F (x) have been described above, see (6.3.38) and
(6.3.36), respectively.
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Chapter 7
Unified Convergence Analysis for Iterative
Algorithms and Fractional Calculus

We present local and semilocal convergence results for some iterative algorithms in
order to approximate a locally unique solution of a nonlinear equation in a Banach
space setting. In earlier studies to operator 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 iterative algorithms. In the
third part of the study we present some choices of the operators involved in fractional
calculus where the operators satisfy the convergence conditions. It follows [5].

7.1 Introduction

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

F (x) =0, (7.1.1)

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 (7.1.1) using Mathematical Modelling [8, 12, 16]. 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 iterative algorithm; while the local one is, based on the information
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around a solution, to find estimates of the radii of convergence balls as well as error
bounds on the distances involved.
We introduce the iterative algorithm defined for eachn =0, 1, 2, ... by

Xnp1 = Xn — A ()" F (%), (7.1.2)

where xo € D is an initial point and A (x) € L (X, Y) the space of bounded linear
operators from X into Y. There is a plethora on local as well as semilocal conver-
gence theorems for iterative algorithm (7.1.2) provided that the operator A is an
approximation to the Fréchet-derivative F' [1, 2, 6-16]. In the present study we do
not assume that operator A is related to F’. This way we expand the applicability of
iterative algorithm (7.1.2). Notice that many well known methods are special case
of interative algorithm (7.1.2).

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

Steffensen’s method: Choose A (x) = [x,G (x); F], where G : X — X isa
known operator and [x, y; F'] denotes a divided difference of order one [8, 12, 15].

The so called Newton-like methods and many other methods are special cases of
iterative algorithm (7.1.2).

The rest of the chapter is organized as follows. The semilocal as well as the
local convergence analysis of iterative algorithm (7.1.2) is given in Sect.7.2. Some
applications from fractional calculus are given in Sect.7.3.

7.2 Convergence Analysis

‘We present the main semilocal convergence result for iterative algorithm (7.1.2).

Theorem 7.1 Let F : D C X — Y be a continuous operator and let A (x) €
L (X,Y). Suppose that there exist xo € D, > 0, p > 1, a function g : [0, n] —
[0, oo) continuous and nondecreasing such that for each x, y € D
Ax)teL(y, X), (7.2.1)
|A (x0)™" F (xo)| <. (7.2.2)

[AGY ' F)—F@) =A@ G —x)| <gdlx—ylDlIx—yI”t", (7.2.3)

qg:=gmn’ <1 (7.2.4)
and o
U (x0,r) € D, (7.2.5)
where,
U
re=—. (7.2.6)
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Then, the sequence {x,} generated by iterative algorithm (7.1.2) is well defined,

remains in U (xg,r) foreachn =0, 1, 2, ... and converges to some x* € U (x0, 1)
such that
”anrl — Xl < g % = xn—1 D) 10 — X5—1 ||p+l =q lxy — X1l (7.2.7)
and \
Jn — x| < 2L (7.2.8)
l—g¢g

Proof The iterate x; is well defined by iterative algorithm (7.1.2) for n = 0
and (7.2.1) for x = xo. We also have by (7.2.2) and (7.2.6) that ||x; — xo| =
||A (x0) "' F (x0) || <n <r,sowe getthat x| € U (xo, r) and x, is well defined (by
(7.2.5)). Using (7.2.3) for y = x1, x = xp and (7.2.4) we get that

Iz — xill = [JA 1) [F (x1) = F (x0) — A (x0) (x1 — x0)]]|
< g (Ix1 — xoll) llx1 — xoll”*! < g llx; — xoll,
which shows (7.2.7) for n = 1. Then, we can have that

llx2 — xoll < llx2 — 1l + llx1 — xoll < g llx1 — xoll + [lx1 — xoll

qZ
n<r,

1 —
= (1+q)In —xoll < ——

s0 x2 € U (xg, r) and x3 is well defined. o
Assuming |[xg+; — Xkl < gq ||xx — xk—1|| and x4 € U (xo,r) for each k =
1,2,...,n we get

Ix642 — Xl = | A Coer) ™ [F (1) = F () — A () Geer — x0)] |
< g (xgr = xel) g — xe 17!
< g Ulxi —xoll) Ix1 — x0ll? Nlxps1 — xill < q X1 — x|

and
lxe+2 — xoll < lxrs2 — Xegt I + lxeer — xiell + -+ [lxg — xoll

k+2

—q
llx1 — xoll

1
< (@' + g 4+ D) v —xoll <



110 7 Unified Convergence Analysis for Iterative Algorithms and Fractional Calculus

which completes the induction for (7.2.7) and x4, € U (x9, r). We also have that
form >0

1xnrm — Xall < NXngpm — Xngm—tll + -+ X001 — Xl
< (@ " 1) o — Xl
_ m
< q
1 —

q" lIx;y — xoll .

It follows that {x,} is a complete sequence in a Banach space X and as such it
converges to some x* € U (xg, r) (since U (xg, ) is aclosed set). By lettingm — oo,
we obtain (7.2.8). U

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

Proposition 7.2 Let F : D C X — Y be a continuous operator and let A (x) €
L (X,Y). Suppose that there exist x € D, n > 0, p > 1, ¥ > 0, a function
g1 : [0, n] — [0, 00) continuous and nondecreasing such that for each x,y € D

A el X), [[A@Y <v, |A@)TF (xo)| <. (7.2.9)

IF o) = F)— A y—of < 280 - S @210

(0
gri=g(mn’ <1

and o
U(x()’rl) g Da

where,
n

S l-qr

r

Then, the conclusions of Theorem 7.1 for sequence {x, } hold with g1, q1, r1, replacing
g, g and r, respectively. Moreover, x* is a solution of the equation F (x) = 0.

Proof Notice that
|A )™ [F () = F (ue1) — A () (6 — x0-1)] |
<A IF () = F (1) — A (xam1) (x — X020l

1
=g (”xn - xn—l”) ”xn - )Cn—I”pJr =q ”xn - xn—l” .
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Therefore, the proof of Theorem 7.1 can apply. Then, in view of the estimate
I1F Gl = I1F (xn) = F (Xxa—1) = A (Xp—1) (X0 — X)) || <

g1 (”)C,, - Xn71||)
(U

we deduce by letting n — oo that F (x*) = 0. ]

1
”xn - xn—l||p+ < q1 ”xn - xn—l” )

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

Proposition 7.3 Under the hypotheses of Proposition 7.2, further suppose that
qrl < 1. (7.2.11)

Then, x* is the only solution of equation F (x) = 0in U (xo, r1) .

Proof The existence_of the solution x* € U (xo, r1) has been established in Propo-
sition 7.2. Let y* € U (xo, r1) with F (y*) = 0. Then, we have in turn that

[xns1 =y =[x =y =A@ F )| =

IA

A @) A @) (v = ¥7) = F ) + F ()]

IA ) |F (v) = F () — A(x) (0" — x0) || <

g1 (Ixe — y*1I) P+l
T L N T PR R R
so we deduce that lim,,_, x,, = y*. But we have that lim,_...x, = x*. Hence, we
conclude that x* = y*. ]

Next, we present a local convergence analysis for the iterative algorithm (7.1.2).

Proposition 7.4 Let F : 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 g, : [0, 0c0) — [0, 00)
continuous and nondecreasing such that for each x € D

F(x*)=0, A 'eL¥. X)),

A [F@ = F @) =A@ & =2)]] <0 (Jx =) [« =",
(7.2.12)
and

U (x*, rz) Cc D,
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where r, is the smallest positive solution of equation
h(t) =g (t)t? — 1.

Then, sequence {x,} generated by algorithm (7.1.2) for xo € U (x*,ry) — {x*} is
well defined, remains in U (x*, r,) for each n = 0, 1,2, ... and converges to x*.
Moreover, the following estimates hold

* * +1

s =21 = 2 (o = 5°[) 3 = 27 < oy = 2°] < 1

Proof We havethath (0) = —1 < Oandh (t) — +o0ast — +o0. Then, it follows
from the intermediate value theorem that function 4 has positive zeros. Denote by 7,
the smallest such zero. By hypothesis xo € U (x*, r,) — {x*}. Then, we get in turn
that

=] = 0 " = A o) F )] =

A0 [F (+) ~ F (o) — Ao (5"~ x0)]] =

_ x*”p+1

92 ([lxo = x7) [lxo <9 ()] xo — x| =

”xo — x*” < ry,

which shows that x; € U (x*, r;) and x, is well defined. By a simple inductive
argument as in the preceding estimate we get that

[xeer — 2% = e —x* =A@ F )| <

|4 o [F (x) = F o) — A (o) (¢ = ) ]| =

|p+1

g2 (| =2 ) e = """ < g2 ) g vk = [ = [ =27 <

which shows limy_, coxy = x* and x4 € U (x*,17) . U

Remark 7.5 (a)Hypothesis (7.2.3) specializes to Newton-Mysowski-type, if A (x) =
F’ (x)[8, 12, 15]. However, if F is not Fréchet-differentiable, then our results extend
the applicability of iterative algorithm (7.1.2).

(b) Theorem 7.1 has practical value although we do not show that x* is a solution
of equation F (x) = 0, since this may be shown in another way.

(c) Hypothesis (7.2.12) can be replaced by the stronger

[A@™F@) —F@) =A@ @ =01 <gdx—yDlx—ylP*.

The preceding results can be extended to hold for two point iterative algorithms
defined foreachn =0, 1,2, ... by
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Xnil = X — A (X, Xpm1) T F (x0) (7.2.13)

where x_;, xo € D are initial points and A (w, v) € L (X, Y) foreach v, w € D.If
A (w, v) = [w, v; F], then iterative algorithm (7.2.13) reduces to the popular secant
method, where [w, v; F] denotes a divided difference of order one for the operator
F. Many other choices for A are also possible [8, 12, 16].

If we simply replace A (x) by A (y, x) in the proof of Proposition 7.2 we arrive
at the following semilocal convergence result for iterative algorithm (7.2.13).

Theorem 7.6 Let FF : 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,xo € D, n > 0, p > 1,
1 > 0, a function g; : [0, n] — [0, co) continuous and nondecreasing such that for
eachx,y e D:

A, 0 el X),

A 07 <o, (7.2.14)

min {|lxo —x_1 ]|, | A (o, x-0) P F o) |} < 1.

g1 (Ilx = yID

, lx — 7™, (7.2.15)

IF(y)—F@&) —-AQ.x) -0l =<

g <1, qirl <1

and o
U (x0,71) € D,

where,
1

- 1 —q

r

and ¢, is defined in Proposition 7.2.

Then, sequence {x,} generated by iterative algorithm (7.2.13) is well defined,
remains in U (xg, 1) foreachn =0, 1, 2, ... and converges to the only solution of
equation F (x) = 0 in U (xg, r1). Moreover, the estimates (7.2.7) and (7.2.8) hold
with g1, q) replacing g and ¢, respectively.

Concerning, the local convergence of the iterative algorithm (7.2.13) we obtain
the analogous to Proposition 7.4 result.

Proposition 7.7 Let F : D C X — Y be a continuous operator and let A (y, x) €
L (X, Y). Suppose that there exist x* € D, p > 1, afunction g : [0, 00)? — [0, 00)
continuous and nondecreasing such that for each x,y € D

F(x*)=0,A0,x) ' e L(Y,X),
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AT [FO) = F @) —A@.0 (y—x9)]| <

x|

g ([ly =[x =) |y

’

and

U (x*, r) € D,
where r; is the smallest positive solution of equation
h(t) =gy (t,1)tP — 1.
Then, sequence {x,} generated by algorithm (7.2.13) for x_1, xo € U (x*, rp) —{x*}

is well defined, remains in U (x*, rp) for eachn =0, 1,2, ... and converges to x*.
Moreover, the following estimates hold

p+1

[ = %1 = g2 (e = > fnmy = 27]) e = 7]

)
*
< ||x,, —X || < r.

Remark 7.8 In the next section we present some choices and properties of operator
A (y, x) from fractional calculus satisfying the crucial estimate (7.2.15) in the special

case when,

_ay
gl(l)—p+1

for some ¢; > 0.

Hence, Theorem 7.6 can apply to solve equation F (x) = 0. Other choices for
operator A (x) or operator A (y, x) can be found in [5, 7, 8, 10-16].

7.3 Applications to Fractional Calculus

In this section we apply the earlier numerical methods to fractional calculus for
solving f (x) = 0.
Here we would like to establish for [a,b] SR ,a < b, f € C? ([a, b]), p € N,

that
lx — y|7*!

lfO—-f-Ax, QY- <c——, (7.3.1)
p+1

VY x,y € [a, b], where ¢; > 0, and
[A(x,x) — A, | <clx—yl, (7.3.2)

withec; > 0,V x,y € [a, b].
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Above A stands for a differential operator to be defined and presented per case in
the next, it will be denoted as A, (f), A— (f) in the fractional cases, and Ay (f) in
the ordinary case.

We examine the following cases:

(D Here see [3], pp. 7-10.

Letx,y € [a, b] suchthatx > y,v > 0,v ¢ N, such that p = [v], [-] the integral
puat,a=v—pO0O<a<l).

Let f € C? ([a, b]) and define

(12 f) () := ﬁ/ (x ="' f()ydt, y<x<b, (7.3.3)
y

the left generalized Riemann-Liouville fractional integral.

Here I' stands for the gamma function.

Clearly here it holds (Jyyf) (y) = 0. We define (Jyyf) (x) =0forx < y.By[3],
p- 388, (JV‘ f) (x) is a continuous function in x, for a fixed y.

We define the subspace Cy (a, b)) of C? ([a, b]):

CY, (la, b)) :={f € C? (la, b)) : J]_ . fP € C' (Iy. b))} . (7.3.4)

Solet f € C y” + ([a, b]), we define the generalized v—fractional derivative of f over
[y, b] as

Dyf = (. ), (7.3.5)
that is
(Dyf)(x)=;i/x(x—f)ﬂf(m(t)df (7.3.6)
Y rd—aydx J, ’ o

which exists for f € C§+ ([a, b]),fora <y <x <b.

Here we consider f € C? ([a, b]) suchthat f € C7, ([a, b]),forevery y € [a, D],
which means also that f € CY, ([a, b]), for every x € [a, b] (i.e. exchange roles of
x and y), we write thatas f € CY ([a, b]).

That is

1 d [
(DY f) (») = mﬂ/ (y =07 fP (t)dt (71.3.7)

exists for f € CY, ([a,b]),fora <x <y <b.
We mention the following left generalized fractional Taylor formula (f €
Cy. (la, b)), v > 1.

It holds
p—1
_ f(k> (y) k 1 ! v—1 v
f@ =1 —; o (=) +m/y (x =" (Dyf) W) dt,

(7.3.8)
all x, y € [a, b] withx > y.
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Similarly for f € C, ([a, b]) we have

S rPw
k!

fOH=fx=> (-0 + o )/ (v ="' (DY f) (@),
k=1

(7.3.9)
all x, y € [a, b] with y > x.
So here we work with f € C? ([a, b]), such that f € C¥ ([a, b]).
We define the left linear fractional operator

][: 11 f(k)(y) ( y)k—l (D,,f) (x) (;‘(_V}I/I;I ’ x>y,
(A (M) (3 =1 30! f“’<x> =0+ (DL ) Y, v

1 Tw+1D) *
f(p )(X) X =y.

(7.3.10)
Notice that

(AL () ) = A (D) oW = [fP V@ =PV | (7311
<|fP|1x =yl ¥Yx.yelabl,

so that condition (7.3.2) is fulfilled.

Next we will prove condition (7.3.1). It is trivially true if x = y. So, we examine
the case of x # y.

We distinguish the subcases:

(1) x > y: We observe that

lf D) =) =AL () ) (y—x)|=

(by (7.3}2 (7.3.10))

If ) = f () = AL () (. y) (x = )

p—1
SO i
~ Kk (x )+r(_)/ (=0 (Dy f) (1) dr— (7.3.12)
p—1
f(k) ()’) k v (x—y)” B
R ]

/X (x — )" (DY f) (1) dt — L/X (x — )" (DY f) (x) dt| =
y ’ I'w) g

o

X

1

(7.3.13)

x —1)’! (DY f) (1) = (DY f) (x)) dt| <
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F(u)/y (x =" (DL f) 1) — (DY f) (x)| dt

(we assume that
[(DYf) (1) — (DY f) )] < M ) |t —x P17, (7.3.14)

forall x, y,t € [a,b] withx >t > y, with A; (y) > 0 and lim ¢, p5upA; (y) =
Al <oo,alsoitisO < p+1—v<1)

=<

- (L) /yx (x — )" (x — )PV dr = (7.3.15)

/(x_ o dr = G
rw “Tw (p+D

We have proved condition (7.3.1)

Mo (x =yt

lf ) =F&)=AL (), p) (y —x )|_r‘(u) TEN

forx > y.

(7.3.16)
(2) x < y: We observe that

(by (7.3.9), (7.3.10))

lf ) = @)= (A (f) (x, y) (v — X))

f(") ( )

k=1

(y — x)F +m/ (v =" (DLf) (1) dt— (7.3.17)

= f(") (x)

k=1

(y—x)"|_
Trw+1)|

O -0 = (DLf) )

y—x0"]_
rw+1)|

)
v—1 v v
'F(V) / =" (DYf) W dr = (DIf) ()

’ v=1 v v—1 v
F(u)/x (v =0 (DLf) () dt — F()/ (y =" (DY f) (y)dt| =

(7.3.18)

: ’ v=1 v v
m'/x (v =" (DY) 1) = (D f) () dt| =
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1
')

y
[ o=t 1) @ = (D) 0]
(we assume here that

|(DLf) () — (DLF) )] < Ao ) [t — y|PH, (7.3.19)

forall x, y,t € [a,b] with y >t > x, with A\, (x) > 0 and lim,¢[, pjSupAz (x) =:
)\2 < OO)

<7 /y<y—z>”—‘ (v =)/ "dr = (7.3.20)
T/, o
y _ P+l
A2 /(y—t)”dt: A (y—x) ‘
rw) J, rw (p+1
We have proved that
FOY = F ) = (Ay () o) =)l = 22 O=0 gy
- X) — X, —x)| < _— 3.
Y ¥ I T (p+1D)
forall x, y € [a, b] such that y > x.
Call A := max (A1, \p) .
Conclusion We have proved condition (7.3.1), in detail that
PO = F O = (A () @) G-l < 2 E=T g et
Y ¥ T =) T o TR
(7.3.22)

(IT) Here see [4], p. 333, and again [4], pp. 345-348.

Letx,y € [a,b] suchthatx <y, v > 0,v ¢ N,suchthat p = [v],a =v —p
O<a<l).

Let f € C? ([a, b]) and define

y
(7 f) () o= ﬁ/ z—x)""f(@)dz, a<x<y, (7.3.23)

the right generalized Riemann-Liouville fractional integral.
Define the subspace of functions

CY_(la, b)) :={f € C" (la. b)) : J)="fP € C' (la. yD}. (7.3.24)
Define the right generalized v—fractional derivative of f over [a, y] as

DY_f = (=P (1z0 ) (7.3.25)
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Notice that
1 (p) — 1 ! (p) 6
J ¢ = @ dz, 7.3.2
y— 7 (x) I )/x (z—x)"" " (2)dz ( )

exists for f € CV_ ([a, b]), and

, (' d o
(DY_f) (x) = Ta—a)dx / (z—x)"" fP () dz. (7.3.27)
ILe.
—_1yr1!
(Dy_f) () = ﬁ e / (z — )" P (2)dz. (7.3.28)

Here we consider f € C? ([a, b]) suchthat f € C;L ([a, b]),forevery y € [a, b],
which means also that f € CY_ ([a, b]), for every x € [a, b] (i.e. exchange roles of
x and y), we write that as f € C” ([a, b]).

That is

(=1

BN =703

/ (2= [P (2)dz (7.3.29)

exists for f € CY_([a, b]),fora <y <x <b.
We mention the following right generalized fractional Taylor formula (f €
Cy_ (fa, bl), v > 1),

It holds
Pl
fo—fon=S1"D )"+— e — 0 (DU f) Qdz.
perdi I (v)
(7.3.30)
all x,y € [a,b] withx < y.
Similarly for f € Cy_ ([a, b]) we have
SAGE
fO)—f&x)= >"+— (z W' (DL_f) (2) dz,
k! I (v)
(7.3.31)

all x, y € [a, b] with x > y.
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So here we work with f € C? ([a, b]), such that f € C¥ ([a, b]) .
We define the right linear fractional operator

1 *) — -y
e (x)( — 0 = (DL_f) ) ()IC‘(uyﬁ)Ll) x=Y
R 1 <k> _
A (f)(x,y) = ,1: B0 =y = (DY f) ) 855,y > x,
[ b (x) x=y.

(7.3.32)

Condition (7.3.2) is fulfilled, the same as in (7.3.11), now for A_ (f) (x, x) .
We would like to prove that

|x — |p+l
f)=—fM—-—A-(NENEx=-—yl=c- Torl (7.3.33)
for any x, y € [a, b], where ¢ > 0.
When x = y the last condition (7.3.33) is trivial. We assume x # y.
We distinguish the subcases:
(1) x > y: We observe that
I(f ) =)= (A () &y @x—yl= (7.3.34)

I(F ) =) =(A-(f) @) =x) =

p—1
f(k) (x) 1 X . )
(kZ] k! (y_x)k+ F(V)~/y (z—y) ! (Dxff) (Z)dZ)—

L v—1
£ (x) —1 (x -y
—0)f = (DY) ) = == (7335)
(; rv+1
' v=1(pv v (x =" _
‘F(V)/} (Z_y) (Dx,f) (Z)dZ+(DX7f) (y)m(y—x) =

1 ) EEPWN 2| v _ v (x_y)l/ _
R A O TR

1 X X
— ‘/ z—»""(DL_f) ()dz —/ (=" " (DL_f) () dz| =

(7.3.36)

o / =" ((D_f) @) — (DV_f) () de| <

1 4
- (DY — (DY d
F(y)/y (=" (DL f) @ = (DL f) ()| dz
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(we assume that

(DY_f) @ = (DV_f) W] < Ailz = yIP*, (7.3.37)

A >0, forall x,z,y € [a,b] withx >z > y)

)\ X
< —l/ =" =y dz; = (7.3.38)
T/,
by _ y\Ptl o\ p+l
z—y)dz = G :pl(x y)
ryv)y p+1 p+1
where p; 1= 2L > 0.

W)
We have proved, when x > y, that

(x — y)rt!
I )= £ )= (A- () (x,y) (x — y)| < T (7.3.39)

(2) y > x: We observe that

If ) =f )= (A () y)@x=yl=

()
( f (y)( _—1 +m/ (z—x)"" (DU f)(z)dz)

k=1

p—1 B
f(k) ()’) k—1 v (y _ x)V 1 B
(Z‘ o =T = (D) O T an JE 0= (7340
y v—1 v v (y _x)u B
‘F ) / =" (DY) @de = (DY f) @) | =

Y v—1 v 1 y b ,
F(V)/X (z —x) (Dyff) (Z)dz—ﬁy)/)C (z —x) (Dy,f) (x)dz| =

(7.3.41)

1 y o )
T () ‘/X @ =) ((Dy_f) @) = (D)_f) () dz| < (7.3.42)

T ) /x @—x)"""(Dy_f) @) — (D}_f) )| dz
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(we assume that
1—
|(DY_f) @ = (Dy_f) )] < Aalz = xPT7, (7.3.43)

X >0, forall y, z, x € [a,b] withy > z > x)

y
_ v—1 _ +1—v _
=< - (V)/x z—x)"(z—x)? dz = (7.3.44)

=0
r(y)/(z_x)pdz Tw) p+l

We have proved, for y > x, that

(y —x0)P*!
lf)—fmM—A-(Nx ) @x==p PRSI (7.3.45)
where p; := Vi) > 0.
Set X := max (A, \y) and p := ﬁ > 0.
Conclusion We have proved (7.3.1) that
lx — yP*!
lf)—f—A-(NENE=nl=p FES (7.3.46)

for any x, y € [a, D].
(IIT) Let again f € C? ([a,b]), p € N, x,y € [a, b].
By Taylor’s formula we have

f)—-fO)=

LERrI(9]
zf ()’)( _ )k

k=1

! S (1®) gy - f
(» —1)!/y =" (1P 0 - 1P ) dr (7347

Vx,y€la,b].
‘We define the function

f(“(v) k=1
(Ao (f)) (x.y) :=[%§ b x:yy). L XFEY (7.3.48)
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Then it holds
(Ao () (%) = (Ao () oI =[PV ) = fP V(| (7349
<[ fP) lx =yl Vx.yelabl,

so that condition (7.3.2) is fulfilled.
Next we observe that

Lf () = f () = (Ao (f) (x, y) (x = ¥)| =

(k) 1 X
ALY R i [ w0 =1 w)ar
. s
= (7.3.50)
f‘k’ O (|
k=1
— / =0 (fP 0 - fP ) di| = ©. (135D
Here we assume that
P @) = fP | <elt—yl, Vi yelabl, c>0. (7.3.52)
(1) Subcase of x > y: We have that
© = [ a0 0 0 - 1 ) <
(p—=D'Jy
(p_l)!/y (x —0)P =y tdr = (7.3.53)
F(p)T Q) o (= o
Gt Y TG e ¢ Y
e —yrt!
 (p+ D!
Hence i1
© <V (7.3.54)

(p+ D!
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(2) Subcase of y > x.
We have that

1
(»— D!

©) =

/ ' =) (P - fP@)dt| < (7.3.55)

T - D! /y =" P 0 = f70]dr <

y

c y _ B
- 1‘>z/x G =0T —xrldr= (7.356)
c TQTLP 0 ¢ (=D
PR TR N e TR P T
_.0 — x)Pt!
T o(p+
That is el
y—x)
Therefore it holds
© < ST ey e [a, b] such that x # (7.3.58)
We have found that
lx — y|P*!
l[f)—FfO)—Ao(H))ENE—y<c———, ¢>0, (7359
(p+ D!

forall x # y.
When x = y inequality (7.3.59) holds trivially, so (7.3.1) it is true for any x, y €
[a, b].
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Chapter 8

Convergence Analysis for Extended
Iterative Algorithms and Fractional
and Vector Calculus

We give local and semilocal convergence results for some iterative algorithms in order
to approximate a locally unique solution of a nonlinear equation in a Banach space
setting. In earlier studies the operator 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 iterative algorithms. In the third part of the
study we present some choices of the operators involved in fractional calculus and
vector calculus where the operators satisfy the convergence conditions. It follows [5].

8.1 Introduction

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

F (x) =0, (8.1.1)

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 (8.1.1) using Mathematical Modelling [8, 13, 17, 19, 20]. 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 iterative algorithm; 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.

© Springer International Publishing Switzerland 2016 127
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128 8 Convergence Analysis for Extended Iterative Algorithms ...
We introduce the iterative algorithm defined for eachn =0, 1,2, ... by
Xn1 = Xy — (A (F) ()7 F () (8.12)

where xo € D is an initial point and A (F) (x) € 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 iterative algorithm (8.1.2) provided that the operator A is
an approximation to the Fréchet-derivative F’ [1, 2, 6-16]. In the present study we
do not assume that operator A is related to F’. This way we expand the applicability
of iterative algorithm (8.1.2). Notice that many well known methods are special case
of interative algorithm (8.1.2).

Newton’s method: Choose A (F) (x) = F’ (x) foreach x € D.

Steffensen’s method: Choose A (F) (x) =[x, G (x); F],where G : X — X is
a known operator and [x, y; F] denotes a divided difference of order one [8, 13, 16].

The so called Newton-like methods and many other methods are special cases of
iterative algorithm (8.1.2).

The rest of the chapter is organized as follows. The semilocal as well as the
local convergence analysis of iterative algorithm (8.1.2) is given in Sect. 8.2. Some
applications from fractional calculus are given in Sect. 8.3.

8.2 Convergence Analysis

We present the main semilocal convergence result for iterative algorithm (8.1.2).

Theorem 8.1 Let F : D C X — Y be a continuous operator and let A (F) (x) €

L (X,Y). Suppose that there exist xo € D, n > 0, p > 1, a function h : [0, n] —
[0, 00) continuous and nondecreasing such that for each x,y € D

(A(F) (@) e LY, X), (8.2.1)

(A (F) (xo)™" F (xo)|| <, (8.2.2)

[CAF) )N F () = F () = AF) () (y =) | <~ (llx = yID) llx = plIP*,

(8.2.3)
g:=hmn’ <1 (8.2.4)
and -
U (xo,r) €D, (8.2.5)
where,
n
r=—. (8.2.6)
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Then, the sequence {x,} generated by iterative algorithm (8.1.2) is well defined,

remains in U (xo, 1) foreachn =0, 1,2, ... and converges to some x* € U (x0, 1)
such that
%01 — xall < B lxn — X0t 10 — X0t ||p+l <qllx, — x5l (8.2.7)
and \
Jn — x| < 2L (8.2.8)
l—gq

Proof The iterate x; is well defined by iterative algorithm (8.1.2) for n = 0
and (8.2.1) for x = xp. We also have by (8.2.2) and (8.2.6) that ||x; — xo| =
(A (F) (xo))™ F (xo)|| < n < r, so we get that x; € U (xo,7) and x, is well
defined (by (8.2.5)). Using (8.2.3) for y = x; , x = xo and (8.2.4) we get that

2 = x1ll = ||(A (F) (x1)) "' [F (x1) = F (x0) — A (F) (x0) (x1 — x0)]|
< h(llx1 = xoll) Ix1 — xoll”*" < g llx1 — xoll
which shows (8.2.7) for n = 1. Then, we can have that

llx2 — xoll < llx2 — 21l + llx1 — xoll < g llx1 — xoll + [lx1 — xoll

qZ
n<r,

1 —
= (1+q)In —xoll < ——

SO Xy € U (x0, r) and x3 is well defined.
Assuming |[xi41 — x|l < g llxx — x|l and xz4; € U (xo,7) for each k =
1,2,...,n we get
lxk2 — Xps1ll =

1A (F) (k1)) [F (o) — F () — A (F) () (i1 — 0] |
< I (lxer — xell) xeer — xell P!

< h(llx1 = xolD) lxr — xoll” lxkr1 — xell < g Nxer — xel

and
lxes2 — xoll < lxkq2 — Xt Il + lxger — 2kl + - - -+ llxr — xol|

k+1 k 1—f1k+2
< (¢ +qg" +-+1) ||x1—xo||§ﬁ||xl—xo||

Ui

< — =,
1—g¢q



130 8 Convergence Analysis for Extended Iterative Algorithms ...

which completes the induction for (8.2.7) and x4, € U (x9, r). We also have that
form >0

1xnrm — Xall < NXngpm — Xngm—tll + -+ X001 — Xl
< (@ " 1) o — Xl
_ m
< q
1 —

q" lIx;y — xoll .

It follows that {x,} is a complete sequence in a Banach space X and as such it
converges to some x* € U (xg, r) (since U (xg, ) is aclosed set). By lettingm — oo,
we obtain (8.2.8). U

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

Proposition 8.2 Let F : D C X — Y be a continuous operator and let A (F) (x) €
L (X,Y). Suppose that there exist x € D, n > 0, p > 1, ¥ > 0, a function
hy : [0, n] — [0, 00) continuous and nondecreasing such that for each x,y € D

AF)(x) ' e L, X),

AFE)) ! = ¢, |(AFE) o))" F (xo)| <,
(8.2.9)
hy (lx =yl

[F()—F&x)—AWFE) @) Q-0 = — lx = yI7*", - (8.2.10)

qr:=h(mn’ <1

and o
U(XO,]"]) g Da

where,
n

S l-gq

ry

Then, the conclusions of Theorem 8.1 for sequence {x,} hold with h, q1, r1, replacing
h, q and r, respectively. Moreover, x* is a solution of the equation F (x) = 0.

Proof Notice that
(A CF) )™ [F (0) = F (t-1) = A (F) (1) (6 = X0-1)] |
= ” (A(F) (xn))71 “ IF (x0) — F (xp—1) — A (F) (xp—1) (X0 — Xp=0)|l

1
< hi (1xn = Xu—t D) %0 — X1 ||p+ < qi 1%y — xp-1ll -
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Therefore, the proof of Theorem 8.1 can apply. Then, in view of the estimate
I1F Gl = I1F (xn) = F (Xa—1) — A (F) (Xn—1) (Xp — Xp-D) || =

hl (”xn - xnfl”)
(U

we deduce by letting n — oo that F (x*) = 0. ]

1
”xn - )Cn—alJr < q1 ”xn - xn—l” 5

Concerning the uniqueness of the solution x* we have the following result:
Proposition 8.3 Under the hypotheses of Proposition 8.2, further suppose that
qlr{’ < 1. (8.2.11)
Then, x* is the only solution of equation F (x) = 0 in U (x0, 1) -

Proof The existence of the solution x* € U (xo, r1) has been established in Propo-
sition 8.2. Let y* € U (xp, r1) with F (y*) = 0. Then, we have in turn that

[t = ¥ = |20 — ¥ = (AF) ) ' F ()| =

A

(A (F) ) A (F) () (%0 — ¥*) = F (x) + F (y%)]|
[AF) )| F (%) = F () — AF) (x) (0" — x) | <

hl (”xn - y*H)

p+1
(el bl MR S el S
so we deduce that lim,,_, o, limx, = y*. But we have that lim,,_, o, limx, = x*.
Hence, we conclude that x* = y*. O

Next, we present a local convergence analysis for the iterative algorithm (8.1.2).
Proposition 8.4 Let F : D C X — Y be a continuous operator and let A (F) (x) €

L (X, Y). Suppose that there exist x* € D, p > 1, a function h, : [0, 00) — [0, 00)
continuous and nondecreasing such that for each x € D

F(x*)=0, (A(F)(x)) ' eL (. X),
[(AF) )T [F () = F (x*) = A(F) () (x —x")]| =

hy (||x - x*“) Hx - x*” Pl , (8.2.12)

and

U (x*, rz) Cc D,
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where r, is the smallest positive solution of equation
h* @) :=hy (@) t? — 1.

Then, sequence {x,} generated by algorithm (8.1.2) for xo € U (x*,ry) — {x*} is
well defined, remains in U (x*, r,) for each n = 0, 1,2, ... and converges to x*.
Moreover, the following estimates hold

|p+1

o = %7 [ = b2 (e = 2[) on =2 < o =27 <

Proof We have that h* (0) = —1 < 0 and A* () — 400 ast — —+o00. Then,
it follows from the intermediate value theorem that function 2* has positive zeros.
Denote by r, the smallest such zero. By hypothesis xo € U (x*, r,) — {x*}. Then,
we get in turn that

[x1 = x*| = [x0 — x* = (A (F) (x0)) ™' F (x0)|| =
[(A(F) (xo) ™" [F (x*) = F (x0) — A (F) (x0) (x* — xo)]| <
ha ([0 = x* ) Jxo = x* |7 < 2 (ra) Pl [0 — x* || =
[0 = x*[ < ra,

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

|t — x| = [Jxe —x* = (A(F) )™ F (x| <
[(A(F) i)™ [F (x*) = F (i) — A (F) (xi0) (x* — xi)]|| <
hy (=) e = x| < ha ) rf o = 2% = e = 5% < 7,

which shows limy_, o, limx; = x* and x;4; € U (x*, rp). U

Remark 8.5 (a) Hypothesis (8.2.3) specializes to Newton-Mysowski-type, if A (F)
(x) = F’ (x) [8, 13, 17]. However, if F is not Fréchet-differentiable, then our results
extend the applicability of iterative algorithm (8.1.2).

(b) Theorem 8.1 has practical value although we do not show that x* is a solution
of equation F (x) = 0, since this may be shown in another way.

(c) Hypothesis (8.2.12) can be replaced by the stronger

[(A(F) )™ [F (x) = F (y) — A(F) (x) (x = )| < ha(llx =yl lx — yI7*.
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The preceding results can be extended to hold for two point iterative algorithms
defined for eachn =0, 1,2, ... by

Xp1 = X — (A (F) (s x0-1)) " F (3) (8.2.13)

where x_1, xo € D are initial points and A (F) (w, v) € L (X, Y) foreachv, w € D.
If A(F) (w, v) = [w, v; F], then iterative algorithm ( 8.2.13) reduces to the popular
secant method, where [w, v; F'] denotes a divided difference of order one for the
operator F. Many other choices for A are also possible [8, 13, 17].

If we simply replace A (F) (x) by A (F) (y, x) in the proof of Proposition 8.2 we
arrive at the following semilocal convergence result for iterative algorithm (8.2.13).

Theorem 8.6 Let F : D C X — Y be a continuous operator and let A (F) (y, x)
€ L(X,Y) foreach x,y € D. Suppose that there exist x_1,xyo € D,n >0, p > 1,
¥ > 0, afunction h; : [0, n] — [0, 00) continuous and nondecreasing such that for
eachx,y € D:

(A(F)(y,x) ' e L(¥,X),

(AF) (y, )| < v, (8.2.14)

min {||xo — x_1 |, [|(A (F) (xo. x-)) ™" F (xo0) |} < .

h _
IF ()= F ()= AF) (rox) (y =) < 2= o

, (8.2.15
” ( )

q <1, qrl <1

and o
U (x0,71) € D,

where,

U
rn=—
1 —qi

and q\ is defined in Proposition 8.2.Then, sequence {x,} generated by iterative al-
gorithm (8.2.13) is well defined, remains in U (xo, r1) for eachn =0, 1,2, ... and

converges to the only solution of equation F (x) = 0 in U (xo, r1). Moreover, the
estimates (8.2.7) and (8.2.8) hold with h,, q replacing h and q, respectively.

Concerning, the local convergence of the iterative algorithm (8.2.13) we obtain
the analogous to Proposition 8.4 result.

Proposition 8.7 Let F : D C X — Y be a continuous operator and let
A(F)(y,x) € L(X,Y). Suppose that there exist x* € D, p > 1, a function
hy 1 [0, 00)2 = [0, 00) continuous and nondecreasing such that for each x,y € D

F(x*) =0, (A(F)(y,x))" e L(,X),
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1A (F) o)™ [F () = F (x*) = A(F) (v, %) (y —x%)]| <

ha (ly = > [

e =27]) [y =7

3

and
U (x*, rz) C D,

where ry is the smallest positive solution of equation
A (t) ;== hy (t, 1)t — 1.
Then, sequence {x,} generated by algorithm (8.2.13) for x_1, xo € U (x*, ry) —{x*}

is well defined, remains in U (x*, rp) for eachn = 0, 1,2, ... and converges to x*.
Moreover, the following estimates hold

_ x*HﬁH

B

< ||x,l —x*” <.

i =2 8z (50 = 27 s = 5°])

Remark 8.8 1In the next section, we present some choices and properties of operator
A (F) (y, x) satisfying the crucial estimate (8.2.15). In particular, we choose

t
hy(t) = %, for some p > 0, (see (8.3.22)),
P
hy (1) v f 0 (see (8.3.36))
=—"— forsomec > 0 (see (8.3. ,
: (p+ 1)
and rh
KapvP
h; (t) = ————, (see (8.3.60)),
1 (D) (p+1)!( ( )

if |g(x) —g ()| <~vl|x — y| for some K > 0 and v > 0.
Hence, Theorem 8.6 can apply to solve equation F (x) = 0. Other choices for
operator A (F) (x) or operator A (F) (y, x) can be found in [6-8, 11-18].

8.3 Applications to Fractional and Vector Calculus

We want to solve numerically

f&x)=0. 8.3.1)
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(I) Application to Fractional Calculus
Let p e N—{1}suchthat p — 1 <v < p,wherev ¢ N,v > 0,ie. [v] = p

(-] ceiling of the number), a < b, f € C? ([a, b]).
We define the following left Caputo fractional derivatives (see [3], p. 270)

(D5 1) ()= ﬁ / (x =P P @y, (832)
y
when x > y, and

1 y
(D:xf) ¥ = m/ (y =P P 1) dr, (8.3.3)

when y > x, where I is the gamma function.
We define also the linear operator

1 ro — X
/I:1f(V)( Y)kl ( f)()(F(I)J)rl)’ =Y
N ®) (y _ X
(AL )= 1 30 20 (p — )bl (DY, f) () S5 v >
f“’ ”(x>, x=y.

(8.3.4)

By left fractional Caputo Taylor’s formula (see [9], p. 54 and [3], p. 395), we get that

f)—-f)=

pz:(k)(y) Y N
Y) +r(y) (x =)' DY, f()ydt, forx >y, (8.3.5)

and
fO)—fx)=
p—l f®
x)k +m/ (y—0)""' D! f(t)dt, forx <y. (8.3.6)
k=1

Immediately, we observe that
(A1 () (e, x) = (AL () G| = £V ) — £~ () (8.3.7)

<[f?) lx=vl, Vx,yela,bl,
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We would like to prove that

lx —yl|?
If )= f ) — (A1 (f) &, ) (x =) SCT, (8.3.8)

for any x, y € [a, b] and some constant 0 < ¢ < 1.
When x = y, the last condition (8.3.8) is trivial.
We assume x # y. We distinguish the cases:

(1) x > y: We observe that

If () = fF () = (A (f) (x, y) (x = )| = (8.3.9)

f(k) (y) k v—1 v
— X ( — ) +m/ ()C l) D*yf(t)dt—

p—1
SO k y x—y"|
g A x =y _(D*)’f)(x)r(y+1) -

‘Fzy)/yx(x—t)”_l (DL, f) (t)dt——r( )/ (x =)’ (DL, f) (x) dt| =

1 ' - v v
T (v) /V (x =" (DL, f) (1) — (DL, f) (x)) di| <

1 o )
F(V)/y =" H(DL, f) () = (DL, f) (o] dr (8.3.10)

(assume that

|(DL,f) 1) = (DL, f) @) < At —xP77, (8.3.11)
forany t,x,y € [a,b] : x >t > y, where \; < ' (v),1ie. p := TL) <D
vlx — )PV dr = (8.3.12)
A x A —y)? —y)P
! / PP P PR B G R ) LN C R ) (8.3.13)
rw ./, rw p P
We have proved that

(x —y)?

If )= fO) =AD& )&=y =mpm (8.3.14)
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where 0 < p; < 1,and x > y.
(2) x < y: We observe that
lf )= F )= A () y)(x—y)l= (8.3.15)
[f ) =)= A ())& —x)l=
p—1
f(k) ()C) k 1 ? v—1 v
2 +m/x (v =" (DL f) @) di—
p—1 f(k) (x) k (DV f)( ) (y _x)l/ 3
k=1 SRS v+
v—1 v _ v—1 v _
‘r(u)/ (v =0 (DL f) w)dr ) )/ (v =0’ (DL f) () dt| =
(8.3.16)
! /y -0 ((DY.f) () — (D" dt| <
Ty ) O (DL O = (DLf) ) dr| <
y _ -1 v _ v
o AR R (RS N R CANALCo) A LR
(we assume that
(DL, f) @0) = (DL f) )] < Ml —yIP”, (8.3.18)
foranyf,y,x € [a,b]:y >t > x)
“ro )/ ="y =0 d =
g e G
1"(1/)/ (y—0f~dt = F(y) » (8.3.19)
Assuming also
Py = X2 (8.3.20)
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(i.e. \ < ' (1)), we have proved that

(y—x?"
[f @) —fO)—Ar ()& @x=—yl= pzT, forx <y. (8.3.21)
Conclusion: Choosing A\ := max (A, ;) and p := ﬁ < 1, we have proved
that
lx —yI”
lf@)—fO—Ar(N)ENE=—n=p P forany x, y € [a, b].

(8.3.22)

(II) Application to Vector Calculus

(II;) Background

(see [20], pp. 83-94)

Let f (¢) be a function defined on [a, b] C R taking values in a real or complex
normed linear space (X, ||-||). Then f (¢) is said to be differentiable at a point #y €
[a, b] if the limit

S o+ h) — f (1)

f () = lim P (8.3.23)

exists in X, the convergence is in ||-||. This is called the derivative of f (¢) att = t,.
We call f (¢) differentiable on [a, b], iff there exists f' (t) € X forall ¢t € [a, b].
Similarly and inductively are defined higher order derivatives of f, denoted

f7 9, f® k e N, just as for numerical functions.

For all the properties of derivatives see [20], pp. 83-86.

From now let (X, ||-||) be a Banach space and f : [a, b] — X.

We define the vector valued Riemann integral fa b f (t)dt € X as the limit of the
vector valued Riemann sums in X, convergence is in ||-||. The definition is as for the
numerical valued functions.

If fab f (t)dt € X we call f integrable on [a, b]. If f € C ([a, b], X), then f is
integrable, [20], p. 87.

For all other properties of vector valued Riemann integrals see [20], pp. 86-91.
We mention some of them here.

Let f, g vector valued Riemann integrable functions, we have that (see [20], p. 88)

b b
/ af(t)dt:a/ f@®dt, aeRoraeC, (8.3.24)
b b b
/ (f@)+g@)dt = / f@)dt +/ g@)dt (8.3.25)

c b b
/f(t)dt+/ f(t)dt:/ f(Hdt, a<c<b, (8.3.26)
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b
/ f@de| <b—-a) max If@l, (8.3.27)
b b

[ o< [Cirolar (8.328)

By [10], also we get by convention that

g a
/ f(t)dt:—/ f@dt, fora<p<a<bh. (8.3.29)
« ol

Let f : [a,b] — R Riemann integrable function, i.e. f: f (t) dt exists as a real
number, and ¢ € X. Then clearly it holds

b b
c/ f(x)dx =/ cf (x)dx € X. (8.3.30)

We define the space C? ([a, b], X), p € N, of p-times continuously differentiable
functions from [a, b] into X; here continuity is with respect to ||-|| and defined in the
usual way as for numerical functions.

Let (X, ||-||) be a Banach space and f € C? ([a, b], X), then we have the vector
valued Taylor’s formula, see [20], pp. 93-94, and also [19], (IV, 9; 47).

It holds

L 00 (o) (y — 0y~

1
f(y)—f(x)—f/(x)(y—X)—Ef”(x)(y—x)z—--—

(p— D!
1 y
= —/ (=Pt P @)ydt, Vx,yela,b]. (8.3.31)
(p— D!
In particular (8.3.31) is true when X = R”, C", m € N, etc.
Clearly it holds that
fFO—-fx)=
P k) 1 y
L0 (g [ o= - 1 w)ar
rariLL -/,
(8.3.32)
Vx,y¢€la,b].

We will use (8.3.32).
We need also the mean value theorem for Banach space valued functions.

Theorem 8.9 (see [14], p. 3) Let f € C ([a, b], X), where X is a Banach space.
Assume f' exists on [a, b] and || f (t)|| <K,a<t<b,then

If® —f@ll<K®-a). (8.3.33)
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(II,) From now on we assume that f € C?*! ([a, b], X), p € N.
We define the function

f‘k’(x) k-1
(A2 (f)) (x, ) ::[%@Ex) x:y_x) L FEY (8.3.34)

Then it holds
(A2 () (x. %) = (A2 () G0 = [ fP @) = P )]
<P e =yl Yx,yela,bl, (8.3.35)

where
I, = sup | £V < oo

We would like to prove that

lx — y|PH!

If ) = F &)= (A2 (f) (x, ) (v =0l = C)Zp-i-—l)!’ (8.3.36)

where ¢ > 0.
When x = y inequality (8.3.36) is trivially true. We will prove it for x # y.
We observe that

If ) = f () = (A2 () () (v =0l = (8.3.37)
- S ) - ’ p=1 () )
o 0 —1)'/ =0 (fP @) — P x)de
k=1 T
(k)
=~ f (x) b — o
k=1
TN / =" (P @ = P ) de| =2 ©). (8.3.38)

Let y > x: we observe that

1 Y
(p— D! / O =0 P @ = [P 0 dr

(p+1)
_|||f 1’)|'| /(y 01 (¢ — 02 dt (8.3.39)

© =
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1| PN @)

_ )Pl —
STo-n T YT
[P 0 = D R PRl .
(p— 1! (p+1)!(y_x) T (p+ D! & =x"
Hence,
I+ 1
(f)STI)‘OO(y—x)“, fory > x.

Let now x > y: we observe that

1

€)= =1

/ ) o= (P @) — fP)dt
y

1
(p = D!

_ sl

=

/ Ce— P O () — £ @) di

/x (=0 —y)rhdr
y

(p—1)
(p+1)
_ Ml rmre oo
(p—=D1D! T(p+2)
I£2#0]] L (p = 1! o e 1
oD pEn Ty T

We have proved that

[Lrr=2ll

& =< (p_i_l)'oo(x—y)pﬂ, for x > y.

Conclusion: We have proved the following:
Let p e Nand f € C?*! ([a, b]). Then

If )= f )= (A2 () (x,y) - (v =)l

< \Hf(p+1)|||oo |X _ y|p+l ,

TR Vx,y € [a,b].

(ITT) Applications from Mathematical Analysis

141

(8.3.40)

(8.3.41)

(8.3.42)

(8.3.43)

(8.3.44)

(8.3.45)

In [4], pp. 400-402, we have proved the following general diverse Taylor’s

formula:
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Theorem 8.10 Let f, ', ..., fP); g, g be continuous from [a, b] (or [b, a]) into
R, p € N. Assume (g’l)(k), k=0,1,..., p are continuous. Then

p—1
f) =@+ ) WD) (b~ g @)t + Ry @by, (3346)
k=1
where
b
Ry@h) = = [ @B =50 (Fog™)” @) 0)ds (8347

1 o -1 N
=m/g(a) (@) =" (fog™ )" () dt.

Theorem 8.10 will be applied next for g (x) = e*. One can give similar applica-
tions for g = sin, cos, tan, etc., over suitable intervals, see [4], p. 402.

Proposition 8.11 Let fP) continuous, from [a, b] (or [b, a]) into R, p € N. Then

p—1 (f o ln)(k) (ea)]

fb)=f(+ (e —e) +R,(a,b), (8348
k=1
where ,
R, (a,b) = ( ! 1)'/ (" — t)”“ (f o) (1) dt (8.3.49)
P — - Jed
1 b ool
= T / (eh — e") (f oln)®» (ex) -é'ds.

We will use the following variant.

Theorem 8.12 Let f, f',..., fP, p € Nand g, g be continuous from [a, b] into
R, p € N. Assume that (g‘l)(k), k=0,1,..., p, are continuous. Then

(fog ) (g ()
k!

p
fFB=f@=] (9 (B) = g @) + R (., 8), (83.50)

k=1

where

7 ») )
@B =g ((Fog)” G6» = (fog™)" @) g ()ds

(8.3.51)

«



8.3 Applications to Fractional and Vector Calculus 143

B /9(3) (4 (B) — P! ((f o _1)(/7) (1) — (f o —1)(17) ( (a))) dt
-0 ! ’ i g ’

(8.3.52)
Ya,Be€la,b].
Proof Easy. (]
Remark 8.13 Calll = f o g’l. Then I,l', ..., 1P are continuous from g ([a, b))
into f ([a, b]).
Next we estimate R; (o, 8): We assume that
((Fog )" 0= (fog™)” @) =Klt—g@l, (8.3.53)

Vt,g(a) elg(a),g®)]orVit, g(a) €lg),g(a)] where K > 0.
We distinguish the cases:
(1) if g (B) > g (), then
IR (. B)| <

: " -1 -1 N0
(p—1>'/ @B =" (fog™ )" W= (fog™)" (g(an|dr <
cJg

(@)
9(3)
/ @B -t —g()tdr = (8.3.54)
(P - 1)' g(a)
K T({IQ

— p+1 —

K (p—1! 9@ —yg ()P _

- = 8.3.55
=Dl (p 1) (g (B) — g () TEST ( )
We have proved that
_ p+l1
R (0, )| < K (95 zp f ic;')) , (8.3.56)
when g (8) > g (o).
(i) if g (o) > g (), then
R}, (e, )] =

=

1 g(e)
oo /(3) =g ((Fog)” O (fog™)" @@)ar
e
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1 9@ - ENG! ~1y®)
[ a—g@r(reg )" w0 (rog™) " g @p|ar <
g

(p— D! Jyp
(8.3.57)
K g(a) - .
—/ (@) =t)" (t—g (B dt =
(p— D!y
-DIT(r+2) () —g BN = (8.3.58)
K (p—1! B pil _ g @@ =g (B 835
G- Dl W TIOT =TT 83
We have proved that
IR (0, )] = kL —g (O (8.3.60)
P (p+ 1! ’
whenever g (o) > g ().
Conclusion: It holds
. lg () —g (B)I"*!
|RY (o, B)| < K TESTE (8.3.61)
Ya,f € la,b].
Both sides of (8.3.61) equal zero when o = S3.
We define the following linear operator:
(A3 () (x,y) =
>, L) () g ) wheng ) £ 90D 83.62)
SO V), x =y,
for any x, y € [a, b].
Easily, we see that
(A3 () (. %) = (A3 (1)) 0o = [FP7V @) = £270 ()]
< || 1x=yl., Vx.yela bl (8.3.63)

Next we observe that (case of g (x) # g (y))

lf () = F () = (A3 () &, y) - (g(x) =g ) =
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u og) (9 ()
2.

k=1

p og-! (k)
(Z < ) SAS (g(x)—g(y))k“(g(x)—g(y)))‘=

k=

(g(x) =g N + R (3, x) (8.3.64)

—_

8.3.61 — p+l
( = >Klg(x) gl

IR, 020 (p+ 1!

) (8.3.65)

Vx,yela,bl:gx) #g®).
We have proved that

lg (x) — g (|7

(p+ D! ’
(8.3.66)

If ) =f ) =A@y (g —g =K

Vx,y € la,b]
(the case x = y is trivial).
We apply the above theory as follows:

(ITI,) We define
p (foln)(“(e) PRI
(A3t (f) (x.) :=[J§,k, b ooy! x_(y’ ey X E Y, (8.3.67)
for any x, y € [a, b].
Furthermore it holds
x _ Ly|p+l
£ ) = £ O) = (Ast (F) () - (5 — )| = m%, (8.3.68)
Y x,y € [a, b], where we assume that
oln — oln )| < K|t —e|, 3.
|(f o I)® (1) — (f o I)® (&*)] < Ky |1 — €] (8.3.69)

Vit el e [e”,eb],a < b, with Ky > 0.
gllz) Ne;(tfliet fhe Ccr ([—% +e, 5 — s]) p € N, e > 0small.
ere we define that
P (fosin’l)(k)(siny) . . k—1
(A2 (F)) (e, y) i= | Zgeep g (Sinx =siny) 0, whenx 7,
[V, x=y,
(8.3.70)
forany x,y € [-3 +¢,5 —¢].
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We assume that

(fosin™)” ) = (fosin™)” siny)| < Kol —sinyl. 8371

Vi, siny € [sin (—% + 5) , sin (% — 5)], where K, > 0.
It holds

i . |sin x — sin y|P*!
lf () = f () = (A (f)) (x,y) - (sinx —siny)| < Kp—————,

P+ (8.3.72)
Vx,ye€ [—% + &, % —5].
(IIT3) Nextlet f € C? ([e,m—¢€]), p € N, ¢ > 0 small.
Here we define
fo -1)® ) _
(Ans () (. y) 1= | Zhoy VP (cosx —cos )~ whenx # 3.
fo V@, x=y,
(8.3.73)
forany x,y € [, m —€].
We assume that
N0 -1\
‘(f ocos )" (1) = (focos!) (cosy)‘ < K3 |t —cosy|, (8.3.74)

Vt,cosy € [cose, cos (m — €)], where K3 > 0.
It holds

— p+1
£ (0 = £ () = (Ass () (5, 3) - (cos.x — cos )] < Ky 85— O8N

(p+ D!
(8.3.75)

Vx,ye€lem—c¢l
Finally we give:
() Let f € C? ([-5+¢e.5 —¢]). p €N, e > 0 small.
We define

(fotan“)(k) (tan y)

. po A ) Y (tanx — tan y)FT!, wh ,
(Aza (f)) (x,y) := { %lg:i) (x),xk': N (tanx — tan y) when x # y

(8.3.76)
forany x,y € [-5 +¢,5 —¢].
We assume that
‘(f otan~)" (1) = (f otan™")” (tan y)‘ < Ky |t —tan y|, (8.3.77)

Vi, tany € [tan (—% +€) , tan (% — 5)], where K4 > 0.
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It holds that

_ p+1
£ ) = £ () = (Ass (F) () - (tanx — tan y)]| < Ky 120X — W00

(p+ D!
(8.3.78)

Vx,y€ [—%-FE,%—E].
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Chapter 9
Convergence Analysis for Extended Iterative
Algorithms and Fractional Calculus

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 operator 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 the third part
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 [16]. It
follows [5, 6].

9.1 Introduction

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

F(x)=0, 9.1.1)

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 (9.1.1) using Mathematical Modelling [9, 13, 17]. 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.

© Springer International Publishing Switzerland 2016 149
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We introduce the method defined for eachn =0, 1,2, ... by
Xpgt =X — A () F (xa), (9.1.2)

where xo € D is an initial point and A (x) € 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 (9.1.2) provided that the operator A is an approximation to the
Fr échet-derivative F’ [1, 2, 7-17]. 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 (9.1.2). Notice that many well known methods are special case of method
9.1.2).

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

Steffensen’s method: Choose A (x) = [x,G (x); F], where G : X — X isa
known operator and [x, y; F] denotes a divided difference of order one [9, 13, 17].

The so called Newton-like methods and many other methods are special cases of
method (9.1.2).

The rest of the chapter is organized as follows. The semilocal as well as the local
convergence analysis of method (9.1.2) is given in Sect.9.2. Some applications from
fractional calculus are given in Sect. 9.3. In particular, we first correct the generalized
fractional Taylor’s formula, the integral version extracted from [16]. Then, we use
the corrected formula in our applications.

9.2 Convergence Analysis

We present the main semilocal convergence result for method (9.1.2).
Theorem 9.1 Let F : D C X — Y be a continuous operator and let A (x) €
L (X,Y). Suppose that there exist xy € D, n > 0, p > 1, a function g : [0, n] —
[0, 00) continuous and nondecreasing such that for each x,y € D
Ax) teLy, X)), 9.2.1)
|A (x0)™" F (xo)| <. (9.2.2)

[AG) ' FO)—F@) =A@ G —x)| <gdlx—ylDlIx—yI”t", 9.2.3)

qg:=gmn’ <1 (9.2.4)
and o
U (xo,7) C D, 9.2.5)
where,
=1 (9.2.6)
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Then, the sequence {x,} generated by method (9.1.2) is well defined, remains in

U (xg,r) foreachn =0, 1,2, ... and converges to some x* € U (x9, ) such that
11 = 2nll < g (%0 = Xna 1) 16w = X0t 17! < g Nl — 201l 9.2.7)
and
[ — x| < % 9.2.8)

Proof The iterate x; is well defined by method (9.1.2) for n = 0 and (9.2.1) for
x = xo. We also have by (9.2.2) and (9.2.6) that ||x; — x|l = ||A (xo) ™" F (x0)|| <
n < r,sowe getthatx; € U (xo, r) and x; is well defined (by (9.2.5)). Using (9.2.3)
for y = x1, x = x¢ and (9.2.4) we get that

lx2 = x1ll = | A e) " [F (x1) = F (x0) — A (x0) (x1 — x0)]|
< g (lxr = xolD) llx1 — xollP*" < g llxy — xoll
which shows (9.2.7) for n = 1. Then, we can have that

lx2 — xoll < llx2 — x¢ll + llx1 — x0ll < g llx1 — xoll + [lx1 — xoll

2

1 —
= (1+q)In —xoll < ———n <.

sox, €U (xo, r) and x3 is well defined. o
Assuming || xg+1 — Xkl < ¢q llxx — Xk—1ll and xz+; € U (xp,r) for each k =
1,2,...,n we get

Ixer2 — Xkt | = || A Qo)™ [F (k) = F () — A () (e — 20| |

i
< g (e — xilD) Nlxesr — xell?”*

= g lxr = xolD) lIx1 = xoll” lIxe+1 — xicll < g l1xps1 — xill

and
x4 — xoll < lxk42 — Xt Il + X — 2kl + - - -+ llxr — xoll

2
gt
llx1 — xoll

1
=@ g+ D ol = ——
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which completes the induction for (9.2.7) and x4, € U (x9, r). We also have that
form >0

1xnrm — Xall < NXngpm — Xngm—tll + -+ X001 — Xl

< (qm—l +qm—2 + .4 1) ||xn+l — X, |l

<114
=C

q" lIx;y — xoll .

It follows that {x,} is a complete sequence in a Banach space X and as such it
converges to some x* € U (xg, r) (since U (xg, ) is aclosed set). By lettingm — oo,
we obtain (9.2.8). U

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

Proposition 9.2 Let F : D C X — Y be a continuous operator and let A (x) €
L (X,Y). Suppose that there exist x € D, n > 0, p > 1, ¥ > 0, a function
g1 : [0, n] — [0, 00) continuous and nondecreasing such that for each x,y € D

AW el X), A =v. AT Fxo)| <n, 9.2.9)

g1 (lx =y

" lx — It (9.2.10)

£ ) —F&x) —AX) (-—xl =

gri=g(mn’ <1

and

U(X(),r]) g Da

where,
__"
I—q

r

Then, the conclusions of Theorem 9.1 for sequence {x, } hold with gy, q,, r\, replacing
g, g and r, respectively. Moreover, x* is a solution of the equation F (x) = 0.

Proof Notice that
A )™ [F () = F (xa1) — A (=) (6 — x0—1)] |
<A@ IF () = F (1) — A (xamt) (0 — X0 0) l

1
=q (”xn - xn—l”) ”xn - xn—1||p+ =q ”-xn - xn—l” .
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Therefore, the proof of Theorem 9.1 can apply. Then, in view of the estimate
I1F Gl = I1F (xn) = F (Xxa—1) = A (Xp—1) (X0 — X)) || <

g1 (”)C,, - Xn71||)
(U

we deduce by letting n — oo that F (x*) = 0. ]

1
”xn - xn—l||p+ < q1 ”xn - xn—l” )

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

Proposition 9.3 Under the hypotheses of Proposition 9.2, further suppose that

qrl < 1. (9.2.11)
Then, x* is the only solution of equation F (x) = 0 in U (xg, r1) .

Proof The existence)f the solution x* € U (xo, r1) has been established in Propo-
sition 9.2. Let y* € U (xo, r1) with F (y*) = 0. Then, we have in turn that

Hxn-‘rl - y* H = H-xn - y* —A (xn)_l F (xn)” =
[A )™ [A () (30 — ") = F () + F (y9)]]| <

IA G |F (v) = F () = A(x) (0" = x0) || <

g1 (lxn = y*ID
(G

v o =317 < anr o = < o = »*

’

so we deduce that lim,,_,» x, = y*. But we have that lim,_, ., x, = x*. Hence, we
conclude that x* = y*. (]

Next, we present a local convergence analysis for the method (9.1.2).

Proposition 9.4 Let F : 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 g, : [0, c0) — [0, 00)
continuous and nondecreasing such that for each x € D

F(x*)=0, Ax)"'eL¥.,X),

A [F@ = F @) =A@ =2 =0 (Jx =) [« ="
9.2.12)
and

U (x*, r2) c D,
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where r, is the smallest positive solution of equation
h(t) =g (t)t? — 1.

Then, sequence {x,} generated by method (9.1.2) for xo € U (x*,ry) — {x*} is
well defined, remains in U (x*, r,) for each n = 0, 1,2, ... and converges to x*.
Moreover, the following estimates hold
* * +1
[nsr = [ < g2 (2 = x*[) o0 = 27|77 < la =57 < 7.

Proof We havethath (0) = —1 < Oandh (t) — +o0ast — +o0. Then, it follows
from the intermediate value theorem that function 4 has positive zeros. Denote by 7,
the smallest such zero. By hypothesis xo € U (x*, r,) — {x*}. Then, we get in turn
that

Hx1 —x*|| = ||x0 —x* — A(x0)"" F (x0) || =

4G [F () = F (x0) = 4 o) ( —20)]] =

"

92 (o = x7[) o = x| < g2 oy 1 [ xo — 7] =

Jvo— '] <

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

[xksr = x*| = e = x* =A™ F ()| <

A6 [F ()~ F o0 — Ao (5"~ )] =

g (o = ]) e =177 < g2 ) oo = = o = ] < 2,

which shows limy_, oox; = x* and x4 € U (x*, 1p). U

Remark 9.5 (a) Hypothesis (9.2.3) specializes to Newton-Mysowski-type,if A (x) =
F’ (x)[9, 13, 17]. However, if F is not Fréchet-differentiable, then our results extend
the applicability of iterative algorithm (9.1.2).

(b) Theorem 9.1 has practical value although we do not show that x* is a solution
of equation F (x) = 0, since this may be shown in another way.

(c) Hypothesis (9.2.12) can be replaced by the stronger

A F )= F () =A@ x =1 <g2(lx =yl lIx = yI”*".
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The preceding results can be extended to hold for two point methods defined for
eachn=0,1,2,...by

Xni1 =Xy — A (X, Xam1) " F (X0) (9.2.13)

where x_1, xo € D are initial points and A (w,v) € L (X, Y) foreachv, w € D. If
A (w,v) = [w, v; F], then method (9.2.13) reduces to the popular secant method,
where [w, v; F] denotes a divided difference of order one for the operator F. Many
other choices for A are also possible [9, 13, 17].

If we simply replace A (x) by A (v, x) in the proof of Proposition 9.2 we arrive
at the following semilocal convergence result for method (9.2.13).

Theorem 9.6 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,xy0 € D, n >0, p > 1,
¥ > 0, a function g; : [0, n] — [0, 00) continuous and nondecreasing such that for
eachx,y € D:

A, ) e L, X), A0 <, (9.2.14)

min {[|lxo — x_ 1, | A (xo. x_) 7' F (o) ||} < .

IF () = F&) —=AQly,x) (-0l = Gl lx = yII7+t,

9.2.15
” ( )

q1 <1, q]rf’ <1
and
U (x0,71) € D,

where,

n
r = ——
l—q

and q, is defined in Proposition 9.2.

Then, sequence {x,} generated by method (9.2.13) is well defined, remains in
U (xo, 1) for eachn = 0, 1,2, ... and converges to the only solution of equation
F(x)=0inU (xq, r1).

Moreover, the estimates (9.2.7) and (9.2.8) hold with g, ¢g; replacing g and ¢,
respectively.

Concerning, the local convergence of the iterative algorithm (9.2.13) we obtain
the analogous to Proposition 9.4 result.
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Proposition 9.7 Let F : D C X — Y be a continuous operator and let A (y, x) €
L (X, Y). Suppose that there exist x* € D, p > 1, a function g, : [0, 00)2 — [0, 00)
continuous and nondecreasing such that for each x, y € D
F(x*)=0, A(y.x)"' e L(¥,X),
A0 [FO) = F ) =AG,x (y=x9]] <

p+1

g (Iy =1 e =x*[) |y = 7|
and

U (x*,r) € D,
where ry is the smallest positive solution of equation

h(t) :=qgr(t,1)t7 — 1.

Then, sequence {x,} generated by method (9.2.13) for x_1, xog € U (x*,rp) —{x*}
is well defined, remains in U (x*, rp) for eachn =0, 1,2, ... and converges to x*.
Moreover, the following estimates hold

’

-

e = x*1 = g2 (e = 2" framy = 27[) [
< ”xn — x*” < r.
Remark 9.8 In the next section we present some choices and properties of operator

A (y, x) from fractional calculus satisfying the crucial estimate (9.2.15) in the special
case when,

g1 (t) =cyp  forsome ¢ > 0 and each ¢ > 0.

(see the end of Sect. 9.3 for a possible definition of the constant c).
Hence, Theorem 9.6 can apply to solve equation F (x) = 0. Other choices for
operator A (x) or operator A (y, x) can be found in [7-9, 11-17].

9.3 Applications to Fractional Calculus

Let f : [a, b] — Rsuchthat f" € L, ([a, b]), the left Caputo fractional derivative
of order o ¢ N, a > 0, m = [a] (-] ceiling) is defined as follows:

1 X
(DS f) (x) = m/ (x — )"t £ () dt, 9.3.1)

where I is the gamma function, V x € [a, b].
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We observe that

« 1 ! _ pym—a—1 (m)
(051) )] = s [ =0 1 o] ar
(m) X (m) _ o ym—a
< “f Hoo (/ (x — t)m—a—l dl) — ||f ||oo (x —a)
'm-—ao) \J, Frm—-a) (m—a)
AR o
We have proved that
o |7 ) mea 1" s no
R L S T,
(9.3.3)
Clearly then (D¢ f) (a) = 0.
Letn € N we denote D} = Dy D5 ... DY (n-times).
Let us assume now that
D’a‘“f e C(la,b]), k=0,1,....,n+1;neN,O0O<a<l. (9.3.4)

By [16], we are able to extract the following interesting generalized fractional
Caputo type Taylor’s formula: (there it is assumed that Df,“‘" fx) € C((a,b),
k=0,1,....n+1;0<a<l

n

N
fx) = ZO: ot D (DI ) (a) + (9.3.5)

m/x - t)(rH—l)a—l (Dén-i—l)af) (t)dt, Vx € (a,b].

Notice that [16] has lots of typos or minor errors, which we fixed.
Under our assumption and conclusion, see (9.3.4), Taylor’s formula (9.3.5)
becomes

n

f@=f@=>

i=2

(.X — a)i(Y i

Tiasn e @+

. ((n_l‘_ 1) a) /x (x _ t)(n-H)oz—l (D(gn-H)af) (t) dl, Vx € (a’ b], 0<a<l.

' (9.3.6)
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Here we are going to operate more generally. Again we assume 0 < o« < 1, and
f :la,b] — R, such that f' € C ([a, b]). We define the following left Caputo
fractional derivatives:

@ _ 1 * _N—a gt
(DY f) () = —F(l_a)/y (x =) f' (0 dr, (9.3.7)
forany x > y; x,y € [a, b], and
a 1 Y o
(DY f) ) = Fd—a a)/x y=—0""f(@)dt, (9.3.8)

forany y > x; x,y € [a, b].

Notice D‘l,f = f', D! f = f’ by convention.

Clearly here (D; f) . (D¢ f) are continuous functions over [a, b], see [3], p. 388.
We also make the convention that (D;I f) (x) =0, forx < y, and (Df} f) (y) =0,
fory < x.

Here we assume that D’;“f, DX f e C(la,b]), k =0,1,....n+1,n e N;
Vx,y€la,b].

Then by (9.3.6) we obtain

P = £ ) =3 E 2 (D) o)+
i=2
1 X
s Gt et odn 039)
y
Vx>y;x,y€ela,b]l,0<a<l.
And also it holds
POV =)= 2 L (D) 0+
i=2
1 y
T ((n " 1) a) / (y _ t)(n+l)a—l (D)(C’H_l)af) (t) df, (9310)

Vy>x;x,y€ela,b],0<a<l.
We define the following linear operator

(A x,y) =
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)(n+])u—]

n (Xiy)i(kfl . +1 (xfy
D TGatD) (D;af) )+ (D;n o f (x)) T+hatn: * =)

)[a—l )(n+l)a—]

n —x i n «a O—x
2= m (Dx f) (x) + (ch Fhef (Y)) T+ Datn: Y =% ©.3.11)
f'(x), whenx =y,

Vx,y€la,b],0<a<l.
We may assume that

(A () (x, %) = (A G =|f )= )] 9.3.12)
<®|x—y|l, Vx,yé€la,b], with®d > 0.

‘We estimate and have:
(i) case of X > y:

lf )= f =AU &, y) (x ==
; ) _ m+DhHa-1 n+a
)F GTDo [ (x—1) (DR f) (1) di (9.3.13)

(x =yt

_ (n+1a
D O) T has D

1
C((n+1a

/x (x — t)(n+1)a—1 ((D;"H)af) (1) — (D;"H)af) (x)) dt
y

1

s x _ \(m+Da-1 (n+Da _ (n+1a
SF((n+1>oz>/y(" & DY 1) = (D ) o de

(we assume here that
DD (6) = DUV f ()] < Al — x] (9.3.14)

Vit,x,y €la,b]:x >t >y, where \; > 0)

Ay ! _ mEDa—1 _
S—F((n+1)a)/y (x—1) (x —1t)dt =

X _ (n+1a+1
L/ (x — 1)+Da gy — A @ =y . (93.15)
F((n+Da)/, Frn+DHa)(n+Da+1)
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We have proved that

B )\1 (x _ y)(nJrl)aJrl
Lf ) = f ) = (AU &, y) (x =y = T+ Dho) (that D
(9.3.16)

forany x,y € [a,b] : x > y,0 < a < 1.
(ii) case of x < y:

lf ) =f ) =AU &y & =-=
lf ) =f@&) =AU &y =-0l=

‘m /y (y — 1)ntha=l (D)(Cn+1)af) (1) dt ©93.17)
(y _ x)(nH)a
_ (n+1a IS\ 2 A
(D f ) F T e s D

1 y
—F GTDha / (y — t)(n+1)a71 ((D)(CnJrl)af) (t) — (D)(Cn+1)af) (y)) dt

1 y
- _ #\(ntDHa—1 (n+Da _ (n+Da
= F((n—l—l)a)/x =1 (DD f) (6) = (DD f) ()| de
(we assume that

|(DID2 £) (1) — (DUFD F) ()] < Aot =yl (9.3.18)

Vit,y,x €la,b]l:y >t > x,where \; > 0)

< Ts / -0 i =
BRN(CEIOA

#/y (y — )nhe gy — A2 (y =0t (9.3.19)
rmn+a) Frc+hHa)y(n+1)a+1)
We have proved that

N (=)t

@ =S =ANENE =< e (- DatD

3.20)
Vx,yela,bl:y>x,0<a <.
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Conclusion Let \ := max (A, A,) . It holds

A |.X _yl(n-‘rl)a-H
_ — (A , — < ,
[fx)=fF =AU &, y)x=yl= TG+t Do) (it DatD
(9.3.21)
Vx,y€la,b],where) <o < 1,n eN.
One may assume that m < 1.

(Above notice that (9.3.21) is trivial when x = y.)

Now based on (9.3.12) and (9.3.21), we can apply our numerical methods pre-
sented in this chapter, to solve f (x) = 0.

Tohave (n +1)a+ 1 > 2, we need to take 1 > o > ﬁ,wheren e N.

Then, returning back to Remark 9.8, we see that the constant ¢ can be defined by

A
TT+ Do)+ Dat1]

provided thatn = p, (p + 1) « < p and
|y —x| < 1foreachx,y € [a,b]. (9.3.22)

Notice that condition (9.3.22) can always be satisfied by choosing x, y (i.e. a, b)
sufficiently close to each other.
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Chapter 10
Secant-Like Methods and Fractional
Calculus

We present local and semilocal convergence results for secant-like methods in
order to approximate a locally unique solution of a nonlinear equation in a Banach
space setting. In the last part of the study we present some choices of the operators
involved in fractional calculus where the operators satisfy the convergence condi-
tions. It follows [5].

10.1 Introduction

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

F(x) =0, (10.1.1)

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 (10.1.1) using Mathematical Modelling [8, 12, 16]. 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 methods 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 iterative algorithm; 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.

© Springer International Publishing Switzerland 2016 163
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We introduce the secant-like method defined for eachn =0, 1, 2, ... by
Xp1 =X = A (s X)) F (), (10.1.2)

where x_j, xg € D are initial points and A (x, y) € 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 (10.1.2) provided that the operator A is an ap-
proximation to the Fréchet-derivative F’ [1, 2, 6-16]. In the present study we do
not necessarily assume that operator A is related to F’. This way we expand the
applicability of iterative algorithm (10.1.2). Notice that many well known methods
are special case of method (10.1.2).

Newton’s method: Choose A (x, x) = F’ (x) foreach x € D.

Secant method: Choose A (x, y) = [x, y; F], where [x, y; F] denotes a divided
difference of order one [8, 12, 15].

The so called Newton-like methods and many other methods are special cases of
method (10.1.2).

The rest of the chapter is organized as follows. The semilocal as well as the local
convergence analysis of method (10.1.2) is given in Sect. 10.2. Some applications
from fractional calculus are given in Sect. 10.3.

10.2 Convergence Analysis

We present the main semilocal convergence result for method (10.1.2).

Theorem 10.1 Let F : D C X — Y be a continuous operator and let A (x, y) €
L (X,Y). Suppose that there exist x_j,x9 € D, n > 0, p > 1, a function g :
[0, 00)? — [0, 00) continuous and nondecreasing such that for each x,y,z € D

A, ) ' e L (Y, X), (10.2.1)

max {flx—1 = xoll, [ A (xo, x-D 7' F (xo) |} < m, (10.2.2)

4@y F@-Fo -a0.06-m|=gdz= 10y =x Iz = y17*!
(10.2.3)

g:=gmmn’ <1 (10.2.4)

and B
U (xo,r) € D, (10.2.5)
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where,

r=—1 (10.2.6)

= 1 — q .
zhen, the sequence {x,} generated by method (10.1.2) is well _deﬁned, remains in
U (xo,r) foreachn =0, 1, 2, ... and converges to some x* € U (xg, r) such that

||xn+l - -xn” =< g (”xn — Xn—1 ” ) ”xn—l - xn—2||) ”xn - xn—l”p-‘r1

< q llxp — xp-1l (10.2.7)

and )
<5177.

< (10.2.8)
l—gq

e =]

Proof The iterate x; is well defined by method (10.1.2) for n = 0 and (10.2.1). We
also have by (10.2.2) and (10.2.6) that

lx1 — xoll = ||A (xo, x_1) ™" F (x0)| < n < r, so we get that x; € U (xo, r) and
x; is well defined (by (10.2.5)). Using (10.2.3) and (10.2.4) we get that

lx2 = x1ll = || A G, x0) ™ [F (x1) = F (x0) — A (x0, x-1) (x1 — x0)]|
< g Ulxt = xoll, llxo — x_1 ) lx1 — x0lI”™ < g llx; — xoll,
which shows (10.2.7) for n = 1. Then, we can have that

llx2 = xoll < llx2 — x1ll + llxr — xoll < g llxr — xoll + [lx1 — xoll

q2
n<r,

1 —
= (1+q) I =%l < 7=

sox, €U (x0, r) and x3 is well defined.
Assuming ||xg1 — x¢ll < g llxx — xx—1ll and xz41 € U (xo,7) for each k =
1,2,...,n we get
lxk42 — xpq1ll =

—1
IA G, 207" [F Ges) — F () — A (o xm1) G — x0) ]| <
1
g (xer — xill s e — xx1 D) Ixeer — xll7T' <
g (Ix1 = xoll , 1xo — x—1 1) 1x1 — xoll” X1 — xxll < q et — xil

and
Ixe42 — xoll < lIxk42 — Xt Il + X — 2l + - - -+ llxr — xoll
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k+1 k 1—qk+2
< (""" +q +'~'+1)||x1—xo||Sﬁﬂxl—xoﬂ

which completes the induction for (10.2.7) and x4, € U (x0, ). We also have that
form >0

1Xnrm — Xall < NXngm — Xngm—tll + -+ X001 — Xl
<(@" g "4 1) g — xall

.

q" lIx; — xoll .

It follows that {x,} is a complete sequence in a Banach space X and as such it
converges to some x* € U (xg, r) (since U (xg, ) is aclosed set). By lettingm — oo,
we obtain (10.2.8). ([l

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

Proposition 10.2 Let F : D C X — Y be a continuous operator and let A (x, y) €
L (X,Y). Suppose that there exist x_1,x9 € D, n >0, p > 1, u > 0, a function
g1 : [0, 00)? — [0, 00) continuous and nondecreasing such that for each x,y € D

A, el X), [Ax, | =m
max {[x_1 — xol, | A (xo, x_1) "' F (x0) |} < m. (10.2.9)
grlz—=yl, llx =yl
IF @) —F()—A@y,x)@z-yl<= p lz —ylPt!,
(10.2.10)
g =g (n,mn’ <1
and o
U (x0,71) € D,
where,
ry = _77
I—q

Then, the conclusions of Theorem 10.1 for sequence {x,} hold with g1, q1, r1, replac-
ing g, q and r, respectively. Moreover, x* is a solution of the equation F (x) = O.
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Proof Notice that
| A Cons x0T [F () = F (1) = A (ot Xam2) (6 — %01 |
< A G xa-D T IF () = F () = A oty Xam2) (6 = X1 |
< g1 (= Xl et = Xn2lD) 1260 — X0t 177 < g1 e — x|l
Therefore, the proof of Theorem 10.1 can apply. Then, in view of the estimate
IF )l = I1F (xn) = F (Xa—1) = A (Xn—1, Xn—2) (Xn — Xn—) || <

g1 (Ixn — X1 h
T o — Xt 1P < gl — Xl

we deduce by letting n — oo that F (x*) = 0. ]
Concerning the uniqueness of the solution x* we have the following result:

Proposition 10.3 Under the hypotheses of Proposition 10.2, further suppose that
there exists g» : [0, 00)> — [0, 00) continuous and nondecreasing such that

(z=xI. lly = xI
IFG@) —F@) —A@y) —xl <2 . Y Iz — x|+
(10.2.11)
and
@ rin+r)rf <1. (10.2.12)

Then, x* is the only solution of equation F (x) = 0in U (xo, r1) .

Proof The existence of the solution x* € U (xo, r1) has been established in Propo-
sition 10.2. Let y* € U (xp, r1) with F (y*) = 0. Then, we have in turn that

|nsr = ¥ =[x = y* = Ao xa) ™ F ()| =
1A Gens %)™ [A (s Xaz1) (%0 = ¥*) = F () + F (%)]|| <

HA (-xnv -)Cnfl)_1 || ||F (y*) —F (xn) —A (-xnv xnfl) (y* - xn)“ =<

91 (1 = ¥ 1t — ¥*ID
o I

|p+1 <
)%

Xn _y*i

@ rion+r)r] ||x, — x| < [x =y,

so we deduce that lim x,, = y*. But we have that lim x,, = x*. Hence, we conclude

n—oo n—00

that x* = y*. O
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Next, we present a local convergence analysis for the iterative algorithm (10.1.2).

Proposition 10.4 Let F : D C X — Y be a continuous operator and let A (y, x) €
L (X, Y). Suppose that there exist x* € D, p > 1, a function g3 : [0, 00)*> — [0, 00)
continuous and nondecreasing such that for each x,y € D

F(x*)=0,A(y.x)"' e LY, X),
4G [F ) = F (") =A@, (x—x)]| =

e =) Jy =2 (10.2.13)

g (|y —»*

’

and

U (x*, rz) c D,
where ry is the smallest positive solution of equation
h(t) :=g;3(t,t)t" — 1.
Then, sequence {x,} generated by method (10.1.2) for x_1,x9 € U (x*,ry) — {x*}

is well defined, remains in U (x*, rp) for eachn = 0, 1,2, ... and converges to x*.
Moreover, the following estimates hold

p+1

[ensr = [ = g2 (|0 =" s = 27[) e =7 < g =27 < 2.
Proof Wehavethath (0) = —1 < Oandh (f) - +ooast — +o0. Then, it follows
from the intermediate value theorem that function /4 has positive zeros. Denote by r;,
the smallest such zero. By hypothesis x_1, xo € U (x*, r,) — {x*}. Then, we get in
turn that

|21 = x*| = [0 = x* = A (o, x-) 7' F ()| =

A Gro, x0) ™' [F (6%) = F (x0) = A (x0, x 1) (x* = x0)]| <

El

)

92 (oo =2 [lx=1 = ") [ xo < g3 (o) rf xo = x*| =
”xo — x*” <1,

which shows that x; € U (x*, r;) and x, is well defined. By a simple inductive
argument as in the preceding estimate we get that

ki1 — x| = [Jox = x* = A (e ;i)™ F ()| <

[A Goe i)™ [F (x%) = F () = A (xis ximp) (5 = xi) ]| <
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2 (e = '] i = ) o — 57" <
03 a1 [ =" = e — "] <
which shows lim x; = x* and x4 € U (x*, rp). U
k—o00

Remark 10.5 (a) Hypothesis (10.2.3) specializes to Newton-Mysowski-type, if
A(x) = F'(x) [8, 12, 15]. However, if F is not Fréchet-differentiable, then our
results extend the applicability of iterative algorithm (10.1.2).

(b) Theorem 10.1 has practical value although we do not show that x* is a solution
of equation F (x) = 0, since this may be shown in another way.

(c) Hypothesis (10.2.13) can be replaced by the stronger

A, F) - F@—-AQ,x0) &= <

g3 (lz =yl iz = x ) llz = 17+

10.3 Applications to Right Fractional Calculus

We present applications of Proposition 10.2.
Let f : [a,b] — R such that £ e L., ([a, b]). The right Caputo fractional
derivative of order a ¢ N, o > 0, m = [a/] (-] ceiling), is defined as follows:

_1\m b
(D&fﬂ”::_%f%zi/(Z‘“m””fWW@dL (10.3.1)

r
¥ x € [a, b], with D] f (x) := (=1)" f™ (x), D)_f := f, where I is the gamma

function.
‘We observe that

1 b
(08N 0] = s [0t 7 0l s

m) b (m) _ m—o
A Y (/ (Z—x)m_“_ldz)_ 0 (1032)

“I'(m— o« T T(m—a) m-—a«

_ e @ —ome
T T'm—a+1)
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We have proved that

[r @ -0 ™ -

DY < 10.3.3
(P O = o D = Tn—asD (1039
Clearly here (Dl‘j_f) b)=0,0<a¢N.
Let n € N. We denote
D, :== Dy’ Dy ...D;_ (n-times). (10.3.4)

The right Riemann-Liouville fractional integral of order «, is defined as follows:

1 h
(1) @ = / (-0 f () de. (10.3.5)

V x € [a, b], I} := I (the identity operator).
‘We denote also
%= I8 I8 ... IS (n-times). (10.3.6)

From now on we assume 0 < «« < 1, thatism = 1.
In [4] and Chap. 24, we proved the following right generalized fractional Taylor’s
formula:

Theorem 10.6 Suppose that D'ﬁf € C ([a,b]), fork = 0,1,...,n+ 1, where
0<a<1. Then

n

N =07
fx = ; TiasD Prf)®+ (103.7)

m/@ (z — x)r Do (Dl()n_+1)af) (@) dz. Vx € la.b].

‘We make
Remark 10.7 In particular, when f' € Ly ([a,b]), 0 < o < 1, we have that
Dy f (b) =0, also (D)_f) (x) = —f (x), and

-1 b
(D,‘}_f) (x) = m/ (z=x)""f' (z)dz, Vx €la,b]. (10.3.8)

Thus, from (10.3.7) we derive

n

fO—fmy=>Y

i=2

(b _ x)ia

TGatD (D)2 f) () + (10.3.9)
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b
m/ (7 — x)r+ha-1 (D},”_“)”‘f) ()dz, Vxelabl: 0<a<]1.

Here we are going to operate more generally. Again we assume 0 < o < 1, and
f :[a,b] — R, such that f' € C ([a, b]). We define the following right Caputo
fractional derivatives:

—1 y
(DS_f) (x) == m/ t —x)"" f @) dt, (10.3.10)

forany x < y; x,y € [a, b], and

« _ —« g/

(DS_f) () = T _a)/y t—y)"*f () dt, (10.3.11)
forany y < x;x,y € [a, b].

Notice D}_f = —f', D;_f = —f’, by convention.

Clearly here D;*_ f, D{_ f are continuous functions over [a, b], see [3]. We also
make the convention that (D_ f) (x) = 0, for x > y, and (D{_f) (y) = 0, for
y > x.

Here we assume that

D f, DX f € C ([a, b)), (10.3.12)

k=0,1,....n+1,neN;Vx,yela,bl;and0 < a < 1.
By (10.3.9) we derive

n

P = F 0 =3 S (D) o)+
i=2
,
NCEST) Jlr Do / (z =)0 (DI f) (@) dz, (10.3.13)

Vx <y;x,y €la,b];0 <a < 1,and also it holds

n

()C _ y)ia

f—f)= ; e D (DI f) (x) +
; ) _ (n+hHa—1 (n+a
T((n+1Da) /v =) (Dxf f) (2)dz, (10.3.14)

Vy<x;x,yela,b;0 <a< 1.
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We define the following linear operator

(AN (x,y) =

(y— X)(n+])(x 1

n .

(yfx)’“’ (n+l)a
Z TGatD) (DY) ) = ( fx )) Tn+hatn’ ~* <Y
l:

G=y i (n+1) (x—y)tho-l (10.3.15)
Z Sl (Dl f) 0 = (DI ) Bt €= v,

f’ (x), whenx =y,

Vx,yela,b;0<a<l.
We may assume that

A @)= A0 =] &)= fF O] <@lx—yl, VYx,yelabl],

(10.3.16)
with & > 0.
We estimate and have:
(i) case x < y:
If)—f =AU &) &x—y)=
lfO)—=f@) =AU &G -—x= (10.3.17)

1 y
_— _ y)(mnt+Dha-1 (n+Da _
‘F((n+1>a)/x =0 (D1 f) @ d=

(y _ x)(rH-l)(Jz

(n+1)a _
(D f())l"((n+l)a+l) B

/’V (z — x)FDa=l (D;”f””f (2) — D;”f”“f (x)) dz| <
) (10.3.18)

C((n+1)a)

e () e o - oy i)

(we assume here that

DY f @) = DY (0| = Al = xl, (10.3.19)
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Vz,x,yela,bl:y>z>x; A\ >0)

M /y (z —x)Vel (7 _ yydz =
" I'((n+ Do)

L /y ( _ x)(n-H)a _ )\1 (y _ x)(n+])a+]
RN TT@+ha) (@t hat D)

(10.3.20)

We have proved that

)| - )\1 (y _ x)(n-‘r])a-‘rl
N T )+ Dat D

If ) = f )= (A (xy) (x =

(10.3.21)
foranyx,y ela,b]:x <y;0<a < 1.
(i1) Case of x > y: We have
lfO)—f@)—AU) & —x= (10.3.22)

1 X
- _ y\(+ha—1 (n+1)a B
‘F((fl-i-l)oz)/y @=» (Dxf f) (x)dz

(n+1)a

(n+a (X - y)
(DX‘ f(y)) T+ Datl)

1
C((n+1) )

/,, (= (D8 ) @ = (D 1) () dz
(10.3.23)

/y (2= )| (DI ) @) = (DI ) ()] d2

-t
“TT((n+1a)

(we assume that

(D) @ = (D7 F) 0] = dale = w1, (103.24)

Vz,y,x €la,b] :x >z2>y; Aa > 0)
A2 /X 1+ Da—1
<= ="z —y)dz =
NCENTS y( y) (z—y)

# /X (z — y)a gz — A2 (x — y)(rthotl |
'((n+DHa)l, T+ Do) ((n+Da+1)

(10.3.25)
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We have proved that

Ay (x — y)rhatl
lf )= f)—(A) @, y) (x =y = G tho) (it Dat D’
(10.3.26)
forany x,y € [a,b] : x > y; 0 < a < 1.
Conclusion 10.8 Let A = max (A, \2). Then
\ lx — y|@r+Dat!
lf )= f)—=(A) @ y) (x =y = G +ho) (it Dat D’
(10.3.27)
Vx,y€la,b]l; where0 <a < 1,neN.
One may assume that
A (10.3.28)

— <1
C((n+1a

Above notice that (10.3.27) is trivial when x = y.

Now based on (10.3.16) and (10.3.27), we can apply our numerical methods
presented in this chapter to solve f (x) = 0.

Tohave (n +1)a+ 1> 2, weneedtotake 1 > o > ﬁ,wheren e N.

Returning back to Proposition 10.2 we see by (10.2.10) and (10.3.27) that crucial
estimate (10.2.10) is satisfied, if we choose p = (i + 1) , i € N fixed and

Als —t|?

D = G
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Chapter 11
Secant-Like Methods and Modified

g-Fractional Calculus

We present local and semilocal convergence results for secant-type methods in order
to approximate a locally unique solution of a nonlinear equation in a Banach space
setting. In the last part of the study we present some choices of the operators involved
in fractional calculus where the operators satisfy the convergence conditions. It fol-
lows [5].

11.1 Introduction

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

F(x)=0, (11.1.1)

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 (11.1.1) using Mathematical Modelling [8, 12, 16]. 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 methods 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 iterative algorithm; 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.

© Springer International Publishing Switzerland 2016 177
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We introduce the secant-type method defined for eachn =0, 1,2, ... by
Xt = Xy = A (F) (6, %m0 7 F (35) (11.1.2)

where x_;,xp € D are initial points and A (F) (x,y) € 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 (11.1.2) provided that the operator A is
an approximation to the Fréchet-derivative F’ [1, 2, 6-16]. In the present study we
do not necessarily assume that operator A is related to F’. This way we expand the
applicability of iterative algorithm (11.1.2). Notice that many well known methods
are special case of method (11.1.2).

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

Secant method: Choose A (F) (x,y) = [x, y; F], where [x, y; F] denotes a
divided difference of order one [8, 12, 15].

The so called Newton-like methods and many other methods are special cases of
method (11.1.2).

The rest of the chapter is organized as follows. The semilocal as well as the local
convergence analysis of method (11.1.2) is given in Sect. 11.2. Some applications
from fractional calculus are given in Sect. 11.3.

11.2 Convergence Analysis

We present the main semilocal convergence result for method (11.1.2).

Theorem 11.1 Let F : D C X — Y be a continuous operator and let A (F) (x, y)
€ L(X,Y). Suppose that there exist x_1,xy € D, n > 0, p > 1, a function ¢ :
[0, 00)? — [0, 00) continuous and nondecreasing such that for each x,y,z € D

AF)(z,y) ' e L(Y,X), (11.2.1)

max {llx_1 = xoll, | A (F) (xo, x-1) ™" F (xo) [} < m, (11.2.2)

|A(F) @) (F@) —F@) —AF) (%) (=) <
@ lz =yl Ly = x) Iz = yI7*, (11.2.3)
g=pmmnn’ <1 (11.2.4)

and -
U (xo,r) € D, (11.2.5)
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where,
r=_1_ (11.2.6)
l—g
zhen, the sequence {x,} generated by method (11.1.2) is well _deﬁned, remains in
U (xo,r) foreachn =0, 1, 2, ... and converges to some x* € U (xg, r) such that
||xn+l - xn” =< 2 (”xn - xn—l” 5 ”xn—l - xn—Z”) ”xn - xn—l”p-‘_1
< q llxa — xp1ll (11.2.7)
and )
[, — 2] < 1L, (11.2.8)
l1—¢q

Proof The iterate x; is well defined by method (11.1.2) for n = 0 and (11.2.1). We
also have by (11.2.2) and (11.2.6) that

Ix1 — xoll = || A (F) (xo, x_1)~" F (x0)|| <0 < r, so we get that x; € U (xo, r)
and x; is well defined (by (11.2.5)). Using (11.2.3) and (11.2.4) we get that

X2 —xill =
A F) Geraxo) ™ [F (r) = F (x0) = A (F) (x0, x-1) (x1 = x0) ] |
< ¢ (Ilxr = xoll , o — x—111) lx1 — xoll”*" < g lx1 — xoll,
which shows (11.2.7) for n = 1. Then, we can have that

llx2 — xoll < llx2 — x1ll + llx1 — x0ll < g llx1 — xoll + [lx1 — xoll

1—q2
={+g) llx1 —xll < 1_q77<r,

SO Xy € U (x0, r) and x3 is well defined.
Assuming |[xi41 — x|l < g llxx — x|l and xz4; € U (xo,7) for each k =
1,2,...,n we get
lxk2 — Xps1ll =

A (F) G, 207" [F Goerr) — F (i) — A (F) (o, Ximt) (gt — x0)] |
< o (Ixir = xell s e = xima 1) s — 17!

<@ lx1 = xoll s llxo = x=1 1) llx1 = x0lI” lxxt1 — xell < g X1 — Xkl
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and
lxk+2 — xoll < lxk+2 — Xeat | + k1 — xell + -+ + llxr — xoll
k+2

l—g¢
<@+ 4+ 1) lx = xoll < g lx1 — xoll

Ul
< — =,

1—q_

which completes the induction for (11.2.7) and xz4, € U (xo, r). We also have that
form >0

1xnm — Xall < NXngm — Xngm—tll + -+ X001 — Xl
< (@ " Hg" 1) I —
_ m
< q
1 —

q" lIx;y — xoll .

It follows that {x,} is a complete sequence in a Banach space X and as such it
converges to some x* € U (xg, r) (since U (xg, ) is aclosed set). By lettingm — oo,
we obtain (11.2.8). O

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

Proposition11.2 Letr F : D C X — Y be a continuous operator and let
A(F)(x,y) € L(X,Y). Suppose that there exist x_j,x9 € D, n > 0, p > 1,
w > 0, afunction ¢, : [0, 00)> — [0, 00) continuous and nondecreasing such that
foreachx,y € D

A(F) (x,y) ' e LY, X),

AF) (e, 07 <,

max {[lx_y — xoll, [ A (F) (xo.x_1)"" F (xo) |} <, (11.2.9)

@1 (lz =yl lx =yl

1F @) —FQ) —AWFE) (3, x) = < Iz —ylIP*!,
(11.2.10)
q:=¢1(n,mn’ <1
and o
U(-x()’rl) g Da
where,
n
r

S l-gq
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Then, the conclusions of Theorem 11.1 for sequence {x,} hold with @1, q, r1, replac-
ing o, q and r, respectively. Moreover, x* is a solution of the equation F (x) = Q.

Proof Notice that
A CF) (s 200 [F (6n) = F (1) = A (F) (1 X-2) (6 — X1 |
< A F) G xam )T IF ) = F (1) = A (F) (it X0-2) (6 = Xn-1)
< @1 (I = X1l %=1 = Xa2 D) low — X0t 17F" < g1 20 — X011l
Therefore, the proof of Theorem 11.1 can apply. Then, in view of the estimate
I1F )l = 1 F (xn) = F (x4—1) = A (F) (Xu—1, Xn—2) (Xp — Xp—) || <

P1 (”xn _xn—ln) 1
Ik — X 1P < g X — Xl

we deduce by letting n — oo that F (x*) = 0. (]
Concerning the uniqueness of the solution x* we have the following result:

Proposition 11.3 Under the hypotheses of Proposition 11.2, further suppose that
there exists @, : [0, 00)? — [0, 00) continuous and nondecreasing such that

IF @) = F () — AF) 2 y) -0l < 9"2("2_)‘2’ 1y =Dy e
(11.2.11)
and
o (ri,n+r)rf < 1. (11.2.12)

Then, x* is the only solution of equation F (x) = 0 in U (xg,71) .

Proof The existence gf the solution x* € U (xo, r1) has been established in Propo-
sition 11.2. Let y* € U (xp, r1) with F (y*) = 0. Then, we have in turn that

s =% =[x =y = AF) G xa) ™ F ()| =

|A (F) G x0m) T A (F) (o X0m1) (0 — ¥°) = F (x) + F ()]

IA

A (F) Gy x0e) ™| | F (0) = F (x0) = A(F) (6 x0—1) (vF = x) | <

<

o1 U = y*N 5 llxa—1 — y*ID
1 [

I
I

*
xn_y‘

w2 (4] o =27 < o = 5"

’
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so we deduce that lim,,_, x,, = y*. But we have that lim, . ..x, = x*. Hence, we
conclude that x* = y*. ]

Next, we present a local convergence analysis for the iterative algorithm (11.1.2).

Proposition 114 Let F : D C X — Y be a continuous operator and let
A(F)(y,x) € L(X,Y). Suppose that there exist x* € D, p > 1, a function
3 1[0, 00)2 = [0, 00) continuous and nondecreasing such that for each x,y € D

F(x*)=0, A(F)(y,x)'eL(¥,X),
[AE) o0 [F @) = F (@) = AFE) (v.0) (x = 27)]| <

|,

|p+l

o3 (v = x| |Jx = x*])) |y — x| (11.2.13)

and o
U (x*, r2) g D,

where ry is the smallest positive solution of equation
h():=@;(@,1)t" —1.
Then, sequence {x,} generated by method (11.1.2) for x_, xg € U (x*,ry) — {x*}

is well defined, remains in U (x*, rp) for eachn = 0, 1,2, ... and converges to x*.
Moreover, the following estimates hold

’

s =) b =7 < =27 <

oo =] = 2 (00 =+

Proof Wehavethath (0) = —1 < Oandh (f) - +ooast — +oc. Then, it follows
from the intermediate value theorem that function /4 has positive zeros. Denote by r,
the smallest such zero. By hypothesis x_;, xo € U (x*, rp) — {x*}. Then, we get in
turn that

1 =2 = 60 =2 = A(F) (xo. x-) 7' F (o) | =

|A(F) (xo. x-1)™" [F (x*) = F (x0) — A (F) (x0. x-1) (x* — x0)]| <

|p+1

o2 (|0 =27 - = x7[) o = [ < 3 (ras 2y 1 xo — x| =

9’
o =27 <72

which shows that x; € U (x*, rp) and x, is well defined. By a simple inductive
argument as in the preceding estimate we get that

et — x| = [Jxe —x* — AF) (e, im) ™' F (o) | <
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|A (F) G ) 7H[F (x%) = F () — A (F) G, xp) (x5 = x) ]| <

er (=2 e =27 e = 27| <
oo ] [ = x°] = [ = x*] < o
which shows limy_, oox; = x* and x5y € U (x*, rp) . 0

Remark 11.5 (a) Hypothesis (11.2.3) specializes to Newton-Mysowski-type, if
A(F)(x) = F'(x) [8, 12, 15]. However, if F is not Fréchet-differentiable, then
our results extend the applicability of iterative algorithm (11.1.2).

(b) Theorem 11.1 has practical value although we do not show that x* is a solution
of equation F (x) = 0, since this may be shown in another way.

(c) Hypothesis (11.2.13) can be replaced by the stronger

|A(F) (y.x)™ [F (x) = F (z) = A(F) (y.x) (x — 2)]| <

o3 (z =yl llz = xl) llz = yI7*

11.3 Applications to Modified g-Fractional Calculus

Let0 < a < 1,m = [a] = 1 ([-] ceiling of number), g is strictly increasing and
g € AC ([a, b]) (absolutely continuous functions, f : [a,b] — R. Assume that
(fog™) € AC(g(a), g (b)]) (so the above imply that f € C ([a, b])).

Also assume that (f o gil)/ og € Ly ([a,Db]). In both backgrounds here we
follow [4] and Chap.24.

(I) The right generalized g-fractional derivative of f of order « is defined as
follows:

—1 b ’
(Dy_yf) (x) = m/ GO =g g @ (fog™") (@),

(11.3.1)
a<x<h.
If0 < o < 1, then (D;,L;gf) € C (la, b).
Also we define
Dy f) 0 == ((fog™") og) @), (1132)

(D)_.,f) (x¥) == f (x), Vx€la,b].
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When g = id, then
Dy f(x)=Dj ;,f x)=Dj_f(x), (11.3.3)

the usual right Caputo fractional derivative.
Denote by

D,’jf;g = D,‘)"_;gDZ‘_;g ... D,‘,’_;g (n times), n € N. (11.3.4)

We consider the right generalized fractional Riemann-Liouville integral

(I, f) ) = @ )/ () —gx)N*"g @) f@)dt, a<x<b.
(11.3.5)
Also denote by
I;’_a;g = I[?_;gl,?_;g ... I,f‘_;g (n times). (11.3.6)

We will be using the following modified g-right generalized Taylor’s formula.

Theorem 11.6 ([4]) Let here 0 < o < 1, k = 0,1,...,n + 1; and denote
F} := D,°. o[- Assume that Flog™' e AC(lg(a), g (D)), and (Ft og™") og e
Ly ([a, b]) forallk—O, 1,.. ,n+ 1. Then

Z”: (gb) — g (x)™

f&x)—fi)= TGat D

(D)., f) (b)+ (11.3.7)
i=1

1 b
CESIYS) / (g (1) —g )"y (@) (D,i’if;>” f) (t)dt,

Vxé€la,b].

Here we are going to operate more generally. We consider f € C! ([a, b]). We
define the following right generalized g-fractional derivative:

o ,
(Dy_., f) (x) == —_a)/ GO =g g @) (fog™") (g)dt,
) (11.3.8)
alla <x <y;ye€la,b],

(D!, f) ) = — ((f og!) og) (x), Vxelab]. (11.3.9)
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Similarly we define:

« e -1 ! _ —a o/ o -1y’
(DY, f) () = Fd—o) _O[)/y GO —=gON g @) (fog™) (g)dr,
(11.3.10)
alla <y <x;x €la,b],
(D!_,f) () = — ((f ogy og) (), Vyela,b]. (11.3.11)

When0 < a < 1, Dy g fand DY _. g f are continuous functions on [a, b]. Note here
that by convention we have that

(D;’_;gf) (x) =0, forx >y
and (11.3.12)

(Dii;gf) (y) =0, fory>ux
Denote by

Fl =D\ f.F =D f. Vx,yelab]. (11.3.13)

X—3g9

We assume that
Fiog' € AC(lg(a),g ()], and (Ff og—‘)’ og € Lo ([a,b]), (11.3.14)

k=0,1,....n+ 1;forz=x,y;Vx,yela,b]; 0 <a<l1.
We also observe that (0 < a < 1)

1 b /
[(Dy_., f) )] < i—o / (g0 —g@N g (t)‘(fog’l) (g (r))(dr <
(11.3.15)
[rog™) og]
ra-—o

b
led] / (9@ —g@x) g (dt =

H (fog™!) °9”m.[a,h] (g®) —g ()™ _
rd-—o 1 -«

(7007 od]
r2-—aw

= (g(b) —g (D', Vxela, bl
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We have proved that

\(Du f) ()C)| < H (fog_l)/ogHoo,[a,b] ( (b) . (x))lfa (11.3 16)
b—:g — F(Z—Oé) g g L.
H(fog“)/ogﬂoola ) |
= To_a B —g@), ¥xyeclabl.

Clearly here we have
(D;‘f;gf) b)=0, 0<a<l. (11.3.17)

In particular it holds
(Dj}_;gf) x) = (D;‘_;gf) (»)=0, Vx,yela,b]; 0<a<l1. (11.3.18)

By (11.3.7) we derive

f(x)_f(y)zz(g(y)—g(x»

TaagrD (Pl )+ (11.3.19)

i=

m / (91 =g ()™ (1) (DY) f ) (@,

Vx <y;x,y€la,bl;0<a<1,and also it holds:

an (g(x) —g )™

FO—fx= , E (D, f) () + (11.3.20)

1 x o
T+ Dha) / (g0 =gty () (D;_f; f) (1) dt,

Vy<x;x,yel[a,b;0 <a < 1.
We define also the following linear operator

(A1 (f) (x,y) =

GW=gp ! i (n+Da (g(y)—g(x)) Dot
3 GO (D, ) 00 = (DI ) U x <y,
)(n+l)n—l

G@—gyn™" a (n+Da g&x)—g(y)
Z T(ia+1) (D)lc— qf) (x) — (Dx—;g f (y)) C((n+Da+1) x>,

f (x) when x =y,
(11.3.21)
Vx,yela,b;0 <a< 1.
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We may assume that
[(A1L () (%) = (AL () 0o L= | ) = 1 ()]
=|(fog7) @@ = (fog ) g = @lg) —gI.  (11.322)
Vx,y € la,b]; with® > 0.
We estimate and have:

(i) case x < y:

Lf ) =)= (A () (x, y) (g x) —g )l =

‘m/ (g@) — g(x))(nJrl)a lg/ () (D(n+1)af) (t) di—

(n+Da (g () —g )"l
(D) ) Foinasn 1= (11.3.23)
—1 .
F'n+1)a)

/X @0 - g g o (DI ) () - (D) ) | <

1
T((n+ha)

/x @0 =g g 0D ) ) - (D2 £) s

(11.3.24)
(we assume that

‘(Dyzf;;)af) OF (Di"f;j)“f) (x)‘ <M lg @) —gWl, (11.3.25)

Vt,x,y€la,bl:y>t=>x; A\ >0)

L ! _ (n+a—1 s _ o
= F((nJrl)a)/x (g (1) —g(x)) g W@t —gx)dt = (11.3.26)

NN — (n+a 7
1‘*((n+1) )/ (g () —g(x)) g (t)dt =
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A (g (y) — g (x))+hot!

(11.3.27)
Frm+DHa) ((+Da+1)
We have proved that
If ) —f )= AL x,y) (@) —gO)l <
o (n+1D)a+1
Al (g (y) —gx)) (113.28)
Fe+ho)  (+Da+l)
foranyx,yela,b]:x <y;0<a< 1.
(ii) case x > y:
[f )= f )= (AL ()& )@ —g)l =
[f ) —f )= (A1 () &, ) @O —g&x)l = (11.3.29)

1 X ’
'm[ (g () — g ()" g (1) (Dfﬁ;)af) () di—

)(n+1)a

(D(n+l)af) ) (g(x) —g ()

Ny CETTE (11.3.30)

1
FT'((n+Da)

/ @0 - g0 g 0 (DD ) @ - (DI ) 00) | <

—F((n+1) )/ (g —g )ty HF @) - D("H)af(y)‘dt

(we assume that

DI f (1) = DI ()] < dalg (0 — g W, (11.331)

Vt,y,xela,bl:x>t>y; A >0)

A2 * _ (n+a—1 s _ _
= Tl ((n+1)a)/y (g () —gk) g @) (g@)—g(y)dt= (11.3.32)

_— _ (n+Da 7
F((n+1) )/ (9@ —g9(k) g ()dt =
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X2 (g (x) — g (y))r+hett
FT((n+Da) (n+Da+l)

We have proved that

lf )= f ()= A (f) &, ) (g&x) =gl =

A (g (x) — g (y)r+het!
Fe+ho)  (+Da+l)

: (11.3.33)

Vx,yela,bl:x >y;0<a<1.
Conclusion 11.7 Set A = max (A\;, A\»). We have proved that
1f )= F )= A (), y) () —g)l =

A lg (x) — g (y)| Dot
F(n+Da) ((r+Da+1)

, (11.3.34)

Vx,yela,b]l;0 <a<l,nelN

(Notice that (11.3.34) is trivially true when x = y.)
One may assume that
A

—_— <1 (11.3.35)
F'((n+1a)

Now based on (11.3.22) and (11.3.34), we can apply our numerical methods presented
in this chapter to solve f (x) = 0.

Tohave (n +1)a+1 > 2, we need to take 1 > o > ﬁ,wheren e N.

Some examples of g follow:

g(x)=¢€", x €la,b] CR,

g (x) = sinx,

g(x) =tanx,

where x € [ +¢, 5 —¢], £ > 0 small.

(11.3.36)

Indeed, the above examples of g are strictly increasing and absolutely continuous
functions.

(IT) The left generalized g-fractional derivative of f of order « is defined as
follows:

« — ; * _ —a ./ ° —1\/
(Diyg ) ) = & i / (@) =g g () (fog™") (g)dt,
(11.3.37)
Vx €la,b].

If0 < a < 1, then (Dgwf) e C (la, b)).
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Also, we define

DL, f(x) = ((fogfl)’og) ), (11.3.38)

a+ qf (x) = f(x), Vxé€la,b].

When g = id, then
a+gf Da+ldf:D>(:af’

the usual left Caputo fractional derivative.
Denote by

DI, = Dy Dy D,

at;g a+;g

(n times), n € N. (11.3.39)

We consider the left generalized fractional Riemann-Liouville integral

(s ) 0 = 5 )/ G =g @) g @) fDdt, a<x<b.
(11.3.40)
Also denote by
Ly =Lk Ly - Iy, (ntimes). (11.3.41)

We will be using the following modified g-left generalized Taylor’s formula:

Theorem 11.8 (/4]) Let here 0 < a < 1, k = 0,1,...,n + 1; and denote
G{:= Dt o[- Assume that G{ o g e AC(lg(a), g ()]), and (G og_l)/ og €
Lo ([a, b]) forallk 0,1,...,n+ 1. Then

Z": (g (x) —g (@)™

f&x) = fla)= Mot 1)

(D%, f) @+ (11.3.42)

1 X
m/ﬂ (g (x) —g(;))<n+1>af1g/ (t) (foémf) (1) dt.

Vxé€la,b].

Here we are going to operate more generally. We consider f € C! ([a, b]). We
define the following left generalized g-fractional derivative:

1 * ’
(D5ass ) 0 = 57— / @@ =g g @ (fog™) (@),

(11.3.43)
forany y <x < b; x,y € [a, b],

(D)) f) @)= (fog™) (g(x)). Vxela,bl. (11.3.44)
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Similarly, we define

1 Y /
(DY f) ) = m/ GO =g g @) (fog™") (g)dt,

(11.3.45)
forany x <y < b; x,y € [a, b],

(D) /) =(fog ™) (9. Vyelabl. (11.3.46)

WhenO < a < 1, D;‘ g S and D g f are continuous functions on [a, b]. Note here

that by convention, we have that

y+ig

and (11.3.47)
(Dg+;gf) (y) =0, wheny < x.

(D“ f) (x) =0, whenx <y,

Denote by

Gy :=D!. f. Gj =D

y+ig x+;gf’ V-x7 y € [a’ b] . (11348)

We assume that
Giog ' € AC(lg(a),g(®)]), and (Giog™') og e Lo (la,b]), (11.3.49)

k=0,1,....,n+ 1;forz=y,x;Vx,y€ela,b]; 0 <a< 1.
We also observe that (0 < a < 1)

|(Dfy f) )] = ﬁ / @@ =9 g O|(7 0g™) G O)]dr <
—1y/
H (f Oi (1):’21‘00,[0,1:] /ax (GxX)—g@®)) ¢ () dt =
[(ro 19:(‘1)’:’ i‘m,w,m 0@ —g@)_ (113.50)
[oryed

2l (g (x) — g (@)

re—-o
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We have proved that

og! /o
(D5, f) @] < lv i(j_zl‘“’[”’b] (g (x) =g (@)™

(o o]
<

00,[a,b] 11—«
b) — v ,b]. 11.3.51
< TG (g) —g(a) , Vxela,b] ( )
In particular it holds
(D:j+gf) (@a)=0, 0<a<l, (11.3.52)

and

()+(/f)(y) (x+;gf)(x)=0,‘v’x,y€[a,b]; O<a<l1. (11.3.53)

By (11.3.42) we derive

Z": (g(x) —gy)™™ (

f)—=fQ)= TGar D

Dly(j-gf) )+
i=2

1 X
CESYS) / (g (x) =g )" g (1) (D;’f;)“f) ()dt,  (11.3.54)
y

forany x > y : x,y € [a, b]; 0 < o < 1, also it holds

Dl()z

M( oL f) () + (11.3.55)

fMO=fm=> FiasD

i=2

1 y
m/x (g(y) =g @)t ’(t)( fc’f:;)”‘f) (1) dt,

foranyy >x:x,y€[a,b;0 <a < 1.
We define also the following linear operator

(A2 () (x,y) =
(g@—gn" (n+Da (g)—g(y) -t
z TGatl) (Dl»i gf) ) + (Dwrg ) ) T Gtharn 0 ¥ > Y
z (=g (DZO. f) (x) + (D(n+1)a ) ) (g(y)—g(x)) o= 1’ .

T(a+1) x+ig x+ig T((ni+Da+1)

f (x) when x =y,
(11.3.56)
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Vx,ye€la,b;0 <a< 1.
We may assume that

[(A2 () (x,x) = (A2 () o ) = | f ) = £ )] (11.3.57)
< cD*'g(x)_g(y)" vay € [a,b],
with ®* > 0.
We estimate and have

(i) case of x > y:

Lf () = f () = (A2 (f) (x, y) (g (x) =g (V)| = (11.3.58)

1 X
‘m/} (g(x) — g(t))(Vl-H)u—l g (1) (D;’f:;)”f) () di—

(n+ha (g (x) —g ("
(D5 r) T(n+Dat+1) |

1
T(n+Da)
/y (90 = g )" g @0 (DU 1) 0 = (DY) ) (0)) | =
(11.3.59)
—1 .
C((n+1)a)

| @ =g@ g o] (D) ) @ = (D ) oo
y
(we assume here that
(D f) o = (DU ) | <plg® -9l (11360
Vt,x,yela,bl:x>t>y;p; >0)

L ' _ (n+Da—1 s _ _
= I'((n+ l)a)/y (g(x) = g®) g ) (g(x)—g@)dt =
P1

_— ’ _ (n+Da 7 _
F((n—{—l)a)/y (@) —g @)™ g () dt =
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_ (n+1Da+1
1 (g(x) =g (k) (113.61)
Frm+DHa) ((+Da+1)
We have proved that
1f )= F ()= (A2() (x, y) (g (x) —g ()] =
o (n+1D)a+1
P1 (g(x) —g () (113.62)
Fe+ho)  (+Da+l)
Vx,yela,bl:x >y;0<a<1.
(ii) case of y > x:
[f ()= f )= (A2 () x, y) (g(x) —g )l = (11.3.63)

If )= f () = (A2 () (. ») (9 () = g () =

1 y
- _ (n+a—1 1 (n+1)a _
‘F TEEYS / (9 () =g @) g 0 (DL r) () ar

)(IH—l)n,

(14 Da (g(y) —gx)
(wa f)() F'((n+Da+1)

1
T+ Da)

/x @) — @) g 0 (D8 ) @ - (D) o)) ar

<

1
T((n+1a)

/ 00 g ) g (D0 ) 0 — (DU ) () ar

(11.3.64)
(we assume here that
(Do) 0 = (D F) W] < mlg—g 1. (11365)

Vi,y,x €la,bl:y=t=x;pp>0)

L ’ — (n+a—1 7 _ _
= F((”-F])Oz)/x (g —9g®) g @) (g(y)—g@)dt =
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P (g (y) — g (x))+hot!

(11.3.66)
Frm+DHa) ((+Da+1)

We have proved that

lf ()= f () — A2 () x, ») (g (x) —g ) =

P2 (g (y) — g (x))+het!

rn+1) ) (n+DHa+1

)

Vx,yela,bl:y>x;0<a<1.

Conclusion 11.9 Set p = max (p1, p2). Then

lf ()= f ()= (A2 () (x, ) (g (x) —g )] =

p lg (x) — g (y)| Dot

F(n+Da) ((r+Da+1)

: (11.3.67)

Vx,yela,b]l;0<a< .

(Notice (11.3.67) is trivially true when x = y.)

One may assume that
p

—_— <1 (11.3.68)
F'((n+1Da)

Now basedon (11.3.57) and (11.3.67), we can apply our numerical methods presented
in this chapter to solve f (x) = 0.

Remark 11.10 (a) Returning back to Conclusion 11.7, we see that Proposition 11.2
canbeused,if g(r) =1¢, F(t) = f(t), A(F)(s,t) = A1 (f) (s,t) foreach s, t €
[a,b], p=(G+1)a,i € N fixed and

Als —t|?

2D = o B+ e

foreach s, t € [a, b].
(b) According to Conclusion 11.9, as in (a) but we must choose A (F) (s, t) =
Ay (f) (s, t) and
pls —t|?

PO G s

foreach s, t € [a, b].
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Chapter 12
Secant-Like Algorithms and Generalized
Fractional Calculus

We present local and semilocal convergence results for secant-like algorithms in
order to approximate a locally unique solution of a nonlinear equation in a Banach
space setting. In the last part of the study we present some choices of the operators
involved in fractional calculus where the operators satisfy the convergence condi-
tions. It follows [5].

12.1 Introduction

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

F(x) =0, (12.1.1)

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 (12.1.1) using Mathematical Modelling [8, 12, 16]. 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 methods 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 iterative algorithm; 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 secant-type method defined for eachn =0, 1,2, ... by

Xl = X — A (F) (X, Xa—) "' F (x,) (12.1.2)
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where x_;, xop € D are initial points and A (F) (x,y) € 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 (12.1.2) provided that the operator A is
an approximation to the Fréchet-derivative F’ [1, 2, 6-16]. In the present study we
do not necessarily assume that operator A is related to F’. This way we expand the
applicability of iterative algorithm (12.1.2). Notice that many well known methods
are special case of method (12.1.2).

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

Secant method: Choose A (F) (x,y) = [x, y; F], where [x, y; F] denotes a
divided difference of order one [8, 12, 15].

The so called Newton-like algorithms and many other methods are special cases
of method (12.1.2).

The rest of the chapter is organized as follows. The semilocal as well as the local
convergence analysis of method (12.1.2) is given in Sect. 12.2. Some applications
from fractional calculus are given in Sect. 12.3.

12.2 Convergence Analysis

‘We present the main semilocal convergence result for method (12.1.2).

Theorem 12.1 Let F : D C X — Y be a continuous operator and let A (F)
(x,y) € L(X,Y). Suppose that there exist x_1,xy € D, n >0, p > 1, a function
[0, 00)? — [0, 00) continuous and nondecreasing such that for each x,y,z € D

AF)(z,y) ' e LY, X), (12.2.1)

max {[lx_; — xoll . | A (F) (xo.x-1)™" F (xo) |} = . (122.2)

IA(F) @) " (F)—F () —AF) (y.x)z—y)| <

elz =yl lly =xID llz = ylI**", (12.2.3)
g=pmmn’ <1 (122.4)
and o
U (x0,r) € D, (12.2.5)
where,
=1 (12.2.6)
l—gq

Then, the sequence {x,} generated by method (12.1.2) is well defined, remains in
U (xo,r) foreachn =0, 1,2, ... and converges to some x* € U (xo, r) such that
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||xn+l - xn” =y (”xn — Xn—1 ” s ”xn—l - xn—Z”) ”xn — Xn—1 ||p+1
< q llxp — xp-1 (12.2.7)
and .
|, — %] < 2L (12.2.8)
l—¢q

Proof The iterate x; is well defined by method (12.1.2) for n = 0 and (12.2.1). We
also have by (12.2.2) and (12.2.6) that [|x; — xoll = [|A (F) (xo,x_1)"" F (x0)| <
n < r,so we get that x; € U (xg, r) and x, is well defined (by (12.2.5)). Using
(12.2.3) and (12.2.4) we get that

Iz — x1ll = | A (F) (x1, %)~ [F (x1) = F (x0) — A (F) (x0, x-1) (x1 — x0)] |
< @ (llx1 = xoll , llxo — x—11D) llx1 — xoI”* < g llx1 — xoll,
which shows (12.2.7) for n = 1. Then, we can have that

llx2 = xoll < llx2 — x1ll + llxr — xoll < g llxr — xoll + llx1 — xoll

2

| —
={+g) llx —xll < <"

so x, € U (x¢, r) and x3 is well defined.
Assuming ||xg+1 — Xkl < g llxx — xx—1]] and x4 € ﬁ(xo, r) for each k =
1,2,...,n we get
lxk42 — xpq1ll =

A (F) Goerr, x0) ™ [F (on) = F () — A (F) (s xk—1) (1 — 20 |
< o (lxesr — xell s e — 21D lxesr — x|
<@ lxr —xoll, llxo — x=1 1) llx1 — xoll? Ixk1 — x|l < g llxge1 — x|l

and
lxk12 — xoll < lxrs2 — Xegt I + X1 — xell + - - - + [lx1 — xoll

k+1 k 1—qk+2
S(CI+ +q +"'+1) ||x1—xo||§ﬁ||x1—xo||
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which completes the induction for (12.2.7) and x4, € U (xo, r). We also have that
form >0

||xn+m — Xn ” = ”xn+m — Xnt+m—1 ” +---+ ||xn+l - xn”

<@ "+ q" P+ 1) X — xall

m

-
=14

q" lIx; — xoll .

It follows that {x,} is a complete sequence in a Banach space X and as such it
converges to some x* € U (xg, r) (since U (xo, ) is a closed set). By lettingm — oo,
we obtain (12.2.8). O

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

Proposition 12.2 Let F : D C X — Y be a continuous operator and let
A(F)(x,y) € L(X,Y). Suppose that there exist x_j,xo € D, n > 0, p > 1,
w > 0, a function ¢, : [0, 00)2 — [0, 00) continuous and nondecreasing such that
foreachx,y € D

A(F)(x,y) ' e LY, X),

AF) (e, 7 = p

max {[lx_; — xoll, | A (F) (xo.x_1)™" F (xo) |} <, (12.2.9)

IF () = F ()= AF) () (2 =y < 22022 y;”[ e =y e

(12.2.10)

gri=p1(mnn’ <1

and o
U()C(),rl) g Da

where,
n

S l-gq

ry

Then, the conclusions of Theorem 12.1 for sequence {x,} hold with @1, q1, r1, replac-
ing @, q and r, respectively. Moreover, x* is a solution of the equation F (x) = 0.

Proof Notice that
IA (F) Gy x0e) ™ [F (x0) = F (x—1) — A (F) (=1, Xa—2) (X5 — X0—1) ]|
< |AF) Gy xam) ™| IF () = F (xym1) — A(F) (X1, X0—2) (X0 — Xp—1) |

1
=1 (”xn - -xnfl” P ”-xnfl - xan”) ”xn — Xn—1 ||p+ =q ”xn - -xnfl” .
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Therefore, the proof of Theorem 12.1 can apply. Then, in view of the estimate
|F (x)ll = I1F (xp) — F (xp—1) — A (F) (=1, Xp—2) (X0 — Xa—D)|| <

@1 (1xn = xp—11D
i

1
”xn - xn—alJr < q1 ”xn - xn—l” 5

we deduce by letting n — oo that F (x*) = 0. ]
Concerning the uniqueness of the solution x* we have the following result:

Proposition 12.3 Under the hypotheses of Proposition 12.2, further suppose that
there exists ¢, : [0, 00)? — [0, 00) continuous and nondecreasing such that

IF () = F () — A(F) (2, ) e — x| < 22022 x/”j Iy =Dy et
(12.2.11)
and
o2 (ri,n+r)rf < 1. (12.2.12)

Then, x* is the only solution of equation F (x) = 0 in U (xg, r1).

Proof The existence of the solution x* € U (xo, r1) has been established in Propo-
sition 12.2. Let y* € U (xo, r;) with F (y*) = 0. Then, we have in turn that

[ = ¥* = [0 — ¥ = A(F) Gty x0m) ™' F ()| =

IA

A (F) Gy x0m) ™ [A (F) Gty xam1) (60 — ¥*) = F (x) + F (y9)]|

A (F) Gy xue) ™| | F (v) = F (x0) = A(F) (s x0—1) (vF = x) | <

o1 (1% = Y11 et — ¥*ID)
1 [

|p+1
o

<

*
xn_y|

)

@2 (rion+ryr! | — x| < |lx = y*

so we deduce that lim,,_, » x, = y*. But we have that lim,_, ., x, = x*. Hence, we
conclude that x* = y*. ([

Next, we present a local convergence analysis for the iterative algorithm (12.1.2).

Proposition 124 Let F : D C X — Y be a continuous operator and let
A(F)(y,x) € L(X,Y). Suppose that there exist x* € D, p > 1, a function
w3 [0, 00)? — [0, 00) continuous and nondecreasing such that for each x, y € D
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F(x*)=0, A(F)(y,x)"' e L(Y,X),
JAF) o0 [F ) = F (x*) = AF) (5,0 (x =x)]| <
o3 (ly =l e = =) |y = =7 (122.13)

and

U (x*,r) € D,
where r; is the smallest positive solution of equation
h(t):=@3(,t)t" —1.
Then, sequence {x,} generated by method (12.1.2) for x_1,x9 € U (x*, ;) — {x*}

is well defined, remains in U (x*, ry) for eachn =0, 1,2, ... and converges to x*.
Moreover, the following estimates hold

|p+l

R X (e Y e ) R R R s
Proof Wehave thath (0) = —1 < Oandh (t) - +ooast — +oc. Then, it follows
from the intermediate value theorem that function /4 has positive zeros. Denote by r,
the smallest such zero. By hypothesis x_1, xo € U (x*, r;) — {x*}. Then, we get in
turn that

|1 = x*] = [x0 — x* = A (F) (xo, x-) ™" F ()| =

|4 (F) o, x-) ™' [F (x*) = F (x0) = A (F) (x0, x-1) (x" = x0) ]| =

_ x*Hp+1

©2 (on —x*|, [x= —x*H) ”Xo < @3(ra,r)ry ”xo —X*” =

9,
Jvo— '] <7

which shows that x; € U (x*, r;) and x;, is well defined. By a simple inductive
argument as in the preceding estimate we get that

|k = x*|| =[x = x* = A(F) (i, xm1) ™ F ()| <
|4 (F) G, i) [F (x%) = F (i) = A (F) G, ) (7" = ) ]| <

<

)

-

o2 (b= ] s = 2°]) I
ool '] = '] <

which shows limy_, oo Xy = x* and x;1 € U (x*, rp). O
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Remark 12.5 (a) Hypothesis (12.2.3) specializes to Newton-Mysowski-type, if
A(F) (x) = F'(x) [8, 12, 15]. However, if F is not Fréchet-differentiable, then
our results extend the applicability of iterative algorithm (12.1.2).

(b) Theorem 12.1 has practical value although we do not show that x* is a solution
of equation F (x) = 0, since this may be shown in another way.

(c) Hypothesis (12.2.13) can be replaced by the stronger

|A(F) (v, )" [F(x) — F(2) — A(F) (y,x) (x — )| <

o3 (lz =yl iz = xl) llz = yI7*"

12.3 Applications to g-Fractional Calculus

Here both backgrounds needed come from [4] and Chap. 24. See also the related [3].
(I) We need:

Definition 12.6 Let o > 0, [a] = n, [-] the ceiling of the number. Here let g €
AC ([a, b]) (absolutely continuous functions) and strictly increasing. We assume

that (f 0 g7')™ 0 g € L ([a, b]), where f : [a, b] — N.
We define the left generalized g-fractional derivative of f of order « as follows:

1 * n
(D5, f) () = To—o / @) =g g ) (Fog )" g adr,

(12.3.1)
a < x < b, where I is the gamma function.
If a ¢ N, we have that D, gf e C ([a, b)).
We set "
Dy f (1) = ((f og™") og) (), (12.3.2)
a+ gf x)=f&x), Vxela,b].
When g = id, then
(D5, gf) (DS, .iaf) = (DL f) (12.3.3)

the usual left Caputo fractional derivative.
We will use the following g-left fractional generalized Taylor’s formula from [4].

Theorem 12.7 Let g be strictly increasing function and g € AC ([a, b]). We
assume that (f og™) € AC"(lg(a),g ) (it means (fog™)" " e AC

(lg (@), g (D)), where N > n = [a], a > 0. Also, we assume that (f o g’l)(n)
og € Ly (la, b]). Then
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n—1 _1 (k)
f&x)—fla)= f g (9 (@) (g (x) — g (@) + (12.3.4)

k=1

—1 ' a—1 7
F(a)/a (g () =g @) g () (Dgy,, f) 0 at,

Vx €la,b]
The remainder of (12.3.4) is a continuous function in x € [a, b].

Here we are going to operate more generally. We consider f € C" ([a, b]). We
define the following left g-fractional derivative of f of order « as follows:

1 * n
(DS, f) () = oo / @@ =g @) g ) (fog™ )" (g))dr,

(12.3.5)
foranya <y <x < b;
Dl f ()= ((f og )" o g) (x), Vx,y€la,bl, (12.3.6)
and
v+ gf x)=f(x), Vxela,b]. (12.3.7)
For o > 0, a ¢ N, by convention we set that
(D§f+ qf) (x) =0, forx <y, Vx,yela,b]. (12.3.8)

Similarly, we define

1 Y n
(Pia ) O) = 50— / GO =g @)™ g ) (fog )" (g dr,

(12.3.9)
foranya <x <y < b;
Dr, 0 =((Fog)”og)», Yryelabl, (12310
and
D) ., fOM=f(QG), Vyelab]. (12.3.11)

For a > 0, o ¢ N, by convention we set that

(D;“Jrgf) (y) =0, fory <x, Vx,yé€Ela,b]. (12.3.12)
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By assuming (f o g—l)(n) o g € Ly ([a, b]), we get that

(n)
(i) @) = 5 a)/ (@0 =g g W |(fog™) @w|dr
(12.3.13)
” (f Ogil)(n) ogHoo la,b] * 1
< T / (g() =g @) g (dt =
H(fog_])(n)o 00,[a,b] '
e W —g @) s
H (f ° g_l)(n) Hoo la,b]
T (g(b) —g@)"™™, Yxelabl. (12.3.14)
That is
(D2, f) (@) =0, (12.3.15)
and
(DS, f) ) = (D2, f) ¥) =0, Yx,yela,bl. (12.3.16)

Thus when o > 0, o ¢ N, bothDy+gf DHgfeC([a,b]).

Notice also, that (fog™') € AC"(lg(x),g®)]) and (fog )" oyg €
Ly ([x, b]), and of course g € AC ([x, b]), and strictly incrasing over [x, b],
Vx € la,b].

Hence, by Theorem 12.7 we obtain

—1
FO—fO)= Z ) GO (40— g0+

k=1

1 /
F(a)/ (gx) —g@)* g @) (D, f) )dt, Yxelybl, (123.17)

and

=l e~ ®
f(y)—f(x):z(f g ])d (g ()

k=1

(g — g+

M )/ GO =g g @) (DY, f))dt, Vyelxbl, (123.18)
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We define also the following linear operator

(A1 (f) (x,y) =

! (fcg") ) 1 (po (g —g()""!
XA (g @) = g ) (D, ) (0 SR forx >,

" (Fog )Y (9 1 (po (@) —g(x))*
3 () — ) (D2 f) () ORI forx <y,
f(”) (x), whenx =y,

(12.3.19)
Vx,y€la,bl;a>0,n=7Tal.
We may assume that
I(A1 () (x,x) = (AL () 0. 0 =[P @) = £ ()] (12.3.20)

[(F™og ) (@) = (f"og O] =®lgx) —gOI. Yx,yelabl;

where ® > 0.
We estimate and have:
(i) case of x > y:

Lf () = () = (A (f) (x, y) (g (x) —g )l =

T )/ (g(x) —g @) "¢ @) (D, f) (0)di—

(D2, f) () % — (12321

—] ! a—=1 s a a
I (a) /‘, (&) =g @)™ g @ ((Der;gf) () — (Dergf) (x))dt| <

1 ) a—1 s o
—a)/ (gx) =g g @ |(Dy,.,f) @) — (D, f) x)|dt  (12.3.22)
y

(we assume that

(D2, f) @) = (D, ) ()] < At lg (0) — g ). (123.23)

Vt,x,y€la,b]l:x >t >y, \y >0)
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)\ X
< —l/ GE) —g@N* g @O (gx)—g@)dt =
I'(a) Jy

A [T " A ) =g
@) /} Gx)—g@)g (t)dt = ) 2 . (12.3.24)
We have proved that
lf )= f )= (A ())& )@ —gOl =
_ a+l
N (9() —9 () (123.25)
I' () (a+1)
Vx,y€la,b]l:x>y.
(ii) case of y > x: We have that
[f ) =)= (A ())& )@ =gl = (12.3.26)

|f ) = f @) = (AL () (e, ) (g () — g ()| =
T )/ (g —g @) g @) (DL, f) @) di—

(g =g _

1 y
T (@) / GO —g@)* g (1) ((Df_,_;gf) ) — (D,(:+;gf) (y)) dt‘ <
x (12.3.27)

M )/ (g =g g (DS, f) @) — (DL, f) |dr (12.3.28)
(we assume here that

[(DSy., f) @) = (D4, f) D] < Xalg () —g DI, (12.3.29)

Vi, y,x €la,bl:y>1t>x; A >0)

< F( )/ (G =g @) g Oy —g@)dr= (12.3.30)

X (g () —g )t

(12.3.31)
[ (@) (a+1)

/\2 ’ a / _
r(a)/x G —g@®)'g (t)dt =
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We have proved that

If ) = f ()= (AL () x,y) (g(x) =g )| = (12.3.32)

X (g () — g )t
T () (a+1)

, Yx,y€la,b]l:y> x.

Conclusion 12.8 Set \ := max (A, \») . Then

lf )= f ()= (AL (H) . y) (@) =gl =

A g (x) —g (et
M@  (a+1)

, VYx,yela,b]. (12.3.33)

Notice that (12.3.33) is trivially true when x = y.
One may assume that

AR (12.3.34)

Now based on (12.3.20) and (12.3.33), we can apply our numerical methods presented
in this chapter to solve f (x) = 0.
(II) In the next background again we use [4]. We need:

Definition 12.9 Let o > 0, [a] = n, [-] the ceiling of the number. Here let g €
AC ([a, b]) and strictly increasing. We assume that (f o g‘l)(") 0g € Lo ([a, b)),
where f : [a, b] - R.

We define the right generalized g-fractional derivative of f of order « as follows:

o (_1)" b n—a—1 _/ -1\
(D) ) = 5= s / (GO —g @) g 1) (Fog )" (g,
(12.3.35)
Y x €la,b].
If a ¢ N, we have that (D;}l_;gf) € C ([a, b)).
We set that .
Dp_. f (x) = (=1)" ((f og )" o g) x), (12.3.36)
DY, f)=f(), Vxelabl (12.3.37)
When g = id, then
Dy f ) = Di_suf (x) = Dj_f (x), (12.3.38)

the usual right Caputo fractional derivative.
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We will use the following g-right fractional generalized Taylor’s formula from

[4].

Theorem 12.10 Let g be strictly increasing function and g € AC ([a, b]). We
assume that (f o g’l) € AC" ([g (a), g (b)]), where N 5 n = [a], a > 0. Also we

assume that (f o g_l)(") 0g € Ly ([a, b]). Then

(g(x)—g )+

—1 —1\*k)
o iS00 ) (g (&)

k=1

M )/ (g(1) —g N~ g @) (Dy_,f) @) dt, (12.3.39)

alla < x <b.
The remainder of (12.3.39) is a continuous function in x € [a, b].

Here we are going to operate more generally. We consider f € C” ([a, b]). We
define the following right g-fractional derivative of f of order « as follows:

—D" y n
(DS f) () = ﬁ / GO =g g ) (fog )" (g,
! (12.3.40)
YV x € la,yl; where y € [a, b];

(D}_.,f) x) = (=1)" ((f og™H)" og) (x), Vx,yela,b], (12341
(D_,f) (¥) = f (), Vxelabl. (12.3.42)

For o > 0, a ¢ N, by convention we set that
(Dy_.,f) (x) =0,forx >y, Vax,yela,b]. (12.3.43)

Similarly, we define

/ GO =g g0 (fFog™)" (g,

(D)(: gf)(y)=m :
(12.3.44)

Yy € la, x], where x € [a, b];
(D) =" ((Fog™) " og) 0, Vryelabl, (12345

(DY_,f) M =f(). Vyelab]. (12.3.46)
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For o > 0, o ¢ N, by convention we set that

(Df_;gf) (y) =0,fory >x, Vx,ye€la,b]. (12.3.47)

By assuming (f 0 g~')™ 0 g € L ([a, b]), we get that

H(f"gl)(n)oguw[a”]( () =g (@)™ = (12348)
'h—a+1) ! ! - -

(D f) )] =

H(fOQ—l)(n)ogHOO[abJ .
Th—at) (gb)—g@)'*, Vxelabl.

That is
(D, f) (b) =0, (12.3.49)

and
(Dy_.,f) ) = (Dg_.,f) (x) =0, Vx,y€la,b]. (12.3.50)

Thus when a > 0, ¢ N, both DY . f. Dy_. f € C ([a, b)).

Notice also, that (fog™!) € AC"(lg(a),g(x)]) and (fog )™ oyg €
L ([a, x]), and of course g € AC ([a, x]), and strictly increasing over [a, x], Vx €
[a, b].

Hence by Theorem 12.10 we obtain

Fog ) @)

1 (gx) =g+

n—1
f(x)—f(y>=2(
k=1

/ (g —g @) g (1) (DQ f) (t)dt, alla<x<y<b.
(12.3.51)

I (o)

Also, we have

_ i (fog™)" @)

FW=f)= 1 (9 =g @)+

k=1

/ (g0 —gN*'g @) (D, f)@)dt, alla<y<x<b.
(12.3.52)

I (o)
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We define also the following linear operator

(A2 () (x,y) =

"il (fO!J") —00D (g (x) — =1 (po @) =ge) " .
= gx g() f (X)W’ orx <y,

n—1

o) " (gx) - . IO —a(y))0~
3, e S (g (3) = g ) = (D, ) () S for sy,
f(") (x), whenx =y,

(12.3.53)
Vx,yela,bl;a>0,n=/[a].
We may assume that
(A2 () (x, %) = (A2 (f) 0. 0 = |7 ) = f™ ()| (12.3.54)
<P |g(x)—g(I. Yx,ye€la,bl;
where &* > 0.
We estimate and have
(i) case of x < y:
lf ) —fO)—(A2(H) & GE)—g) =
T / (g —g )" g @) (D}, f) (@) di—
(Dgﬁgf)(x)ggﬁzl:£1921— = (12.3.55)

T'(a+1)

) —g @) g @) ((Dy_.,f) @) — (Dj_.,f) (x))dt| <

F()/’@()—QQDQIJUH( of) @ = (Dy_., f) x)|dt  (12.3.56)

(we assume that
|(DY_,f) @) — (D5, f) @] < pilg (1) — g )], (12.3.57)

Vt,x,yela,b]:y>t>x;p >0)

g g () (g(t) —g(x)dt =

pr (g () —g @)t

I'(o) (+1)

y
/ (g() —g@)N*g (1)dr =

p1
T /. (12.3.58)
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We have proved that
lf ) = f ) — (A ()X, (@) —gO)l =

pr (g () —g )"

(12.3.59)
I'(o) (a+1)
Vx,y€la,bl:x <y.
(ii) case of x > y:
[fx)—f ) — (A ()&, ) @) —g)l =
[f () —f )= (A2 () &, ) (@) —g&x)] = (12.3.60)

fO) =)+ A ()&, GE)—g) =

@ / (g —gON*"g @) (DS, f) (@) di—

(g(x) =g _

(Dpf) O T+ 1)

O =g g @) ((Ds_.,f) @) — (DS, f) <y>)df's
(12.3.61)
1
) / (g0 =g g (D, f) @) — (DL, f) »|dt  (123.62)
y

(we assume that

|(Dg_.,f) @) = (DS_., f) D] < p2lg (1) —g (D], (12.3.63)

Vt,y,x€la,b]: x >t >y; p» >0)

g g O (g —g(y)dt =

T (a )/ (gO)—gON*g ()dt = (12.3.64)

P2 (g(x) =gt

' () (a+1)

(12.3.65)
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We have proved that

lf ) = f () = (A2 () (x, ¥) (g(x) =g W) =

P2 (g (x)—g Nt

' (@) (a+1)

, VYx,y€la,b]l:x>y. (12.3.66)

Conclusion 12.11 Set p := max (p, p2). Then

If () = f ()= (A2 () (. ») (g (x) —g ) =

plgx) =gt
I'(a) (a+1)

, Vx,y¢€la,b]. (12.3.67)

Notice that (12.3.67) is trivially true when x = y.
One may assume that

LA ) (12.3.68)

Now based on (12.3.54) and (12.3.67), we can apply our numerical methods presented
in this chapter to solve f (x) = 0.

In both fractional applications o + 1 > 2, iff a > 1.

Also some examples for g follow:

g(x)=¢€", x €[a,b] CR,

g (x) = sinx,

g(x) =tanx,

where x € [—% + €, % — 6], where ¢ > 0 small.

(12.3.69)

Indeed, the above examples of g are strictly increasing and absolutely continuous
functions.

Remark 12.12 (a) Returning back to Conclusion 12.8, we see that Proposition 12.2
canbe applied,if p=a,g(@) =t, F(t) = f (), A(F)(s,t) = A; (f) (s, ¢t) and

Als —t|?

S = DT @a

foreach s, t € [a, b].
(b) According to Conclusion 12.11, as in (a) but we must choose A (F) (s, t) =
Az (f) (s, 1) and
pls —1”

2D = DT (@

foreach s, t € [a, b].
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Chapter 13
Secant-Like Methods and Generalized
g-Fractional Calculus of Canavati-Type

We present local and semilocal convergence results for secant-like methods in order
to approximate a locally unique solution of a nonlinear equation in a Banach space
setting. Finally, we present some applications from generalized g-fractional calculus
involving Canavati-type functions. It follows [5].

13.1 Introduction

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

F(x)=0, (13.1.1)

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 (13.1.1) using Mathematical Modelling [8, 12, 16]. 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 methods 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 iterative algorithm; 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 secant-like method defined for eachn =0, 1, 2, ... by

X1 = Xn — A (X, X01) T F (X)) (13.1.2)
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where x_;, xo € D are initial points and A (x, y) € L (X, Y) the space of bounded
linear operators from X into Y. There is a plethora on local as well as semilo-
cal convergence theorems for method (13.1.2) provided that the operator A is an
approximation to the Fréchet-derivative F’ [1, 2, 6-16]. In the present study we do
not necessarily assume that operator A is related to F’. This way we expand the
applicability of iterative algorithm (13.1.2). Notice that many well known methods
are special case of method (13.1.2).

Newton’s method: Choose A (x, x) = F’ (x) foreach x € D.

Secant method: Choose A (x,y) = [x,y; F], where [x,y; F] denotes a
divided difference of order one [8, 12, 15].

The so called Newton-like methods and many other methods are special cases of
method (13.1.2).

The rest of the chapter is organized as follows. The semilocal as well as the local
convergence analysis of method (13.1.2) is given in Sect. 13.2. Some applications
from fractional calculus are given in Sect. 13.3.

13.2 Convergence Analysis

‘We present the main semilocal convergence result for method (13.1.2).

Theorem 13.1 Let F : D C X — Y be a continuous operator and let A (x, y) €
L (X,Y). Suppose that there exist x_1,x9 € D, n > 0, p > 1, a function g :
[0, 00)? — [0, 00) continuous and nondecreasing such that for each x,y,z € D

A, ) e L, X), (13.2.1)

max {[lx_; — xoll . [ A (xo. x_1)"" F (xo) |} < . (1322)

[AG W' (F@Q-F(»)—-A@.x) -y =

gUlz =yl lly =xID llz = ylI”*", (13.2.3)
qg:=gmmn’ <1 (13.2.4)
and B
U (x0,r) € D, (13.2.5)
where,
n
r=—. (13.2.6)
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Then, the sequence {x,} generated by method (13.1.2) is well defined, remains in
U (xg,r) foreachn =0, 1,2, ... and converges to some x* € U (xq, r) such that

1
||xn+1 - xn” =g (”xn — Xn—1 ” s ||Xn71 - xn72||) ||.X,, - xn71“p+
=q ”xn - xn—l” (1327)

and n
[, — 2 < L1, (13.2.8)
I—gq

Proof The iterate x; is well defined by method (13.1.2) forn = 0 and (13.2.1). We
also have by (13.2.2) and (13.2.6) that

lx1 — xoll = ||A (xo,x_l)_l F (xo) H <n < r,sowe getthat x; € U(xo, r) and
x5 is well defined (by (13.2.5)). Using (13.2.3) and (13.2.4) we get that

2 = x1ll = || A Ger, x0) ™ [F (x1) = F (x0) — A (x0, x-1) (x1 — x0)]|
< g (lx1 = xoll, llxo — x_1 1) lx1 — xoll”*" < g llx1 — xoll,
which shows (13.2.7) for n = 1. Then, we can have that

llx2 — xoll < llx2 — x1ll + llxr — xoll < g llxr — xoll + llx1 — xoll

qZ
n<r,

1—
=1+ g)llx = xoll = -

sox, e U (xo, r) and x3 is well defined.
Assuming |[xi41 — x|l < g llxx — xe—1 ]| and xz41 € U (xo,7) for each k =
1,2,...,n we get
lxki2 — xe1ll =

—1
|A (gt x) ™' [F (agr) = F () — A (50 Xim1) (i — x0)] | <
1
g (lxksr = xiell s e — 21 ) Mo — xie I <
g (lxi = xoll, llxo — x—1 1D llxr — x0ll” Nxe1 — xell < g lxegr — xeell

and
lxk2 — xoll < lxrq2 — Xt |+ xegr — xell + - - + llx1 — xoll

k+2

l1—g¢
< (@ g 1) I —xoll < g el

Ui

< —=r,
l—gq
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which completes the induction for (13.2.7) and x4, € U (xo, r). We also have that
form >0

1xnrm — Xall < NXngpm — Xngm—tll + -+ Xp1 — Xl

<(@" "+ q" P+ A 1) e — xall

<114
=C

q" lIx;y — xoll .

It follows that {x,} is a complete sequence in a Banach space X and as such it
converges to some x* € U (xg, r) (since U (xg, ) is aclosed set). By lettingm — oo,
we obtain (13.2.8). (Il

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

Proposition 13.2 Let F : D C X — Y be a continuous operator and let A (x, y) €
L (X,Y). Suppose that there exist x_1,x9 € D, n >0, p > 1, u > 0, a function
g1 : [0, 00)? — [0, 00) continuous and nondecreasing such that for each x,y € D

A, eL@.X), J[A@ ] =p

max {[x_1 — xoll, | A o, x-1) " F (x) |} < m, (13.2.9)

g1 (lz =yl llx =yl

IF(2)—F()—A@y.x) -yl =< . lz —ylPt!,
(13.2.10)
qr:=g1(m,mn” <1
and o
U (XO, rl) g Da
where,
n
ry = .
I—q

Then, the conclusions of Theorem 13.1 for sequence {x,} hold with g1, q1, 1, replac-
ing g, q and r, respectively. Moreover, x* is a solution of the equation F (x) = 0.

Proof Notice that
||A (Xn, xn—l)71 [F (xn) = F (xu—1) — A (Xn—1, Xu—2) (x5 — xn—])] ”
< A Cons v )T IF (o) = F (o) = A (int, X02) (6 = X0 0) |

1
=g (”xn - xn—l” ) ”xn—l - xn—2||) ”xn - xn—l||p+ = qi ”xn - xn—l“ .
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Therefore, the proof of Theorem 13.1 can apply. Then, in view of the estimate

”F (xn)” = ”F (xn) - F (xn—l) —A (xn—la xn—2) (xn - xn—l)” =

g1 (1xn — xn—1l)

I — Xt 1P < gl — Xl

W

we deduce by letting n — oo that F (x*) = 0. ]
Concerning the uniqueness of the solution x* we have the following result:

Proposition 13.3 Under the hypotheses of Proposition 13.2, further suppose that
there exists g : [0, 00)2 — [0, 00) continuous and nondecreasing such that

IF @)= F@) —A@y) —n) < 20y =2l

(13.2.11)

and
g (ri,n+ryrf <1 (13.2.12)
Then, x* is the only solution of equation F (x) = 0 in U (xg, 7).

Proof The existence of the solution x* € U (xo, r1) has been established in Propo-
sition 13.2. Let y* € U (x, r;) with F (y*) = 0. Then, we have in turn that

||xn+1 - y*H - ”xn - y* - A (xn’ xn—l)71 F (xn)” -

A Gons x0m) ™ A Gy x0mt) (X0 — ¥°) = F () + F ()]

A

”A (-xna )Cnfl)_1 || ”F (y*) - F (xn) —A (xnv xnfl) (y* - xn)” =

g1 (1%n = I [t — ¥*ID
1 I

‘p+1
o

<

Xn _y*’

G ri,n+r)rf ||xe —x* < |x =y,

so we deduce that lim,,_, » x, = y*. But we have that lim,_, ., x, = x*. Hence, we
conclude that x* = y*. ([

Next, we present a local convergence analysis for the iterative algorithm (13.1.2).

Proposition 13.4 Let F : D C X — Y be a continuous operator and let A (y, x) €
L (X, Y). Suppose that there exist x* € D, p > 1, a function g3 : [0, 00)> — [0, 00)
continuous and nondecreasing such that for each x,y € D
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F(x*)=0, A(y.x)"'eL¥,X),

[AG)T [F@) = FE) =AQx) (x—x7)]] <

|p+1
9

g3 (ly = x|+ Jx = x*]) |y — x*| (13.2.13)

’

and

U (x*,r) € D,
where r; is the smallest positive solution of equation
h(t) :=g;(t,t)t? — 1.
Then, sequence {x,} generated by method (13.1.2) for x_1,x9 € U (x*, ;) — {x*}

is well defined, remains in U (x*, ry) for eachn =0, 1,2, ... and converges to x*.
Moreover, the following estimates hold

|p+1

[nir = x| < g2 (en =" fns = 7[) [oen = 777 < Joen = 57 < 2.
Proof Wehave thath (0) = —1 < Oandh (t) - +ooast — +oc. Then, it follows
from the intermediate value theorem that function /4 has positive zeros. Denote by r,
the smallest such zero. By hypothesis x_1, xo € U (x*, r;) — {x*}. Then, we get in
turn that

||x1 —x*” = on —x*— A, x_) ' F (x0)|| =

|4 o, x0T [F () = F (x0) = A (x0, x1) (x* = x0)] | <

_ x*Hp+1

92 (o = x7[ s fre=r = 27)) [0 <93 (2,21 |xo — x| =

Jvo— '] <ra

which shows that x; € U (x*, r;) and x;, is well defined. By a simple inductive
argument as in the preceding estimate we get that

ks = x*|| =[x = x* = A G, 1) ™' F ()| <
|4 o )™ [F (6%) = F () = A Go ) (2" = ) ]| <

+1
ol

i (=] s =) I
g3 (r2, 1)1y ”xk —x*” = ”xk —x*H <,

which shows lim;_, o Xy = x* and x4 € U (x*,12) . O
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Remark 13.5 (a) Hypothesis (13.2.3) specializes to Newton-Mysowski-type, if
A(x) = F'(x) [8, 12, 15]. However, if F is not Fréchet-differentiable, then our
results extend the applicability of iterative algorithm (13.1.2).

(b) Theorem 13.1 has practical value although we do not show that x* is a solution
of equation F (x) = 0, since this may be shown in another way.

(c) Hypothesis (13.2.13) can be replaced by the stronger

A, F) - F@-AQ,x0)x-2]] <

g3 (lz =yl iz = x ) llz = yI”*"

13.3 Applications to g-Fractional
Calculus of Canavati Type

Here both needed backgrounds come from [4] and Chap. 25.

Let v > 1, v ¢ N, with integral part [v] = n € N. Let g : [a,b] — R be
a strictly increasing function, such that g € C' ([a, b]), g~' € C" ([a, b]), and let
f € C"(la, b]). It clear then we obtain that (f o g’l) € C"([g(a),g(D)]). Let
a=v—[vl=r—-n0<a<l).

(D Leth € C([g(a),g(b)]), we define the left Riemann-Liouville fractional
integral as

20 . 1 ‘ _ -1
(J°h) (2) == ) /zo (z—0)"""h(r)dt, (13.3.1)

for g (a) < zo < z < g (b), where I is the gamma function.
We define the subspace ng(x) ([g (@), g )]) of C" ([g (a), g(b)]), where x €
[a, b]:
C};(x) (g (a),g®)]) =

{hectag@. g S ectagw g}, (1332

Soleth € C ;’(x) ([g (@), g (b)]); we define the left g-generalized fractional derivative
of h of order v, of Canavati type, over [g (x), g (b)] as

D’ b= (Jg(")h("))/. (13.3.3)

g(x) l—«

Clearly, for h € C,

o ([g (@), g (b)]), there exists

1 4 (7
v . _ —a 7,(n)
(DYh) (2) = Td—w & /W) (z—1)""h™ @) dt, (13.3.4)

forall g (x) <z < g (b).
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In particular, when f o g~! € C¥

v (g (@), g (b)]) we have that

Z

T —a)dz Jy

(Dyy (feg™)) @ = @=07"(f Og_l)(n) () dt,

(13.3.5)
forallz:g(x) <z <g(b).

We have that D} (fog™") = (fo gil)(") and D) (fog™)=fog™"

In [4] we proved for (f o g’l) € C;f(x) (lg (@), g (b)]), where x € [a, b], (left
fractional Taylor’s formula) that

n—1 ° 1\ ()
For - =3 Y ])d o)

k=1

(9 —g @)+ (13.3.6)

1 9(y) - ) i
I ) /gm (g(y) =) (Dg(x) (foyg 1)) (t)dt, forally €la,b]:y > x.

Alternatively, for (f o g’l) € ng(y) ([g (@), g (b)]), where y € [a, b], we can

write (again left fractional Taylor’s formula) that:

n—1 ° —1\ k)
f(x)_f(y)zz(f g ])d (g (»")

k=1

(gx) =g+ (13.3.7)

1 g(x) . ) )
') /g(y) (9(x) =" (Dg()’) (f °g ])) (t)dt, forall x € [a,b]:x > y.

Here we consider f € C”" ([a, b]), such that (f o g’l) € Cg”(x) (lg (@), g (D)),
for every x € [a, b]; which is the same as (f o g’l) € Cg”(y) ([g (@), g (b)]), for

every y € [a,b] (i.e. exchange roles of x and y); we write that as (fog™') €

Cr (g (@), g®)D.
We have that

1 d [* n
(Dg(y) (f og 1)) (z) = mi/‘gm (z—0n¢ (f og l)( ) (1) dt,
(13.3.8)
forallz:g(y) <z <g().
So here we work with f € C”" ([a, b]), such that (f o g’l) € C;‘+ ([g (@), gB)D.
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We define the left linear fractional operator

o) U () — g )+
(Dio (Fo9™)) (9 () Wty
g(x) C+l) ’
A () )= f st G o g
(Dg(y) (fog )) (g(x))%, r=

!4 (13.3.9)

f(n)(x)’ X =Yy.
We may assume that
(A1 (f) (x, 0) — (AL (F) o) =[P ) = FP )| =

[(f"0g™) (@D = (FPog) @] = @lg() —gMI,  (13.3.10)
where @ > 0; for any x, y € [a, b].

We make the following estimations:
(i) case of y > x : We have that

Lf ) = f &)= (AL () x,y) (g(y) —g ()| =

1 g o .
‘ @) Jy (@) =" Dy (fog™)) () di—
; = (G —g@x)'| 1
(Dio (£297) 0 OD 10— | = Ty
9(»)
9 =0 (D (7057 ) O = (Dl (7 097) 0 )
h (13.3.11)
< 1 .
)

9(y)
/ . (g =" (Dl (fog™) @)= (Dyy (Fog™")) (g dr
gx

(we assume here that

(DY (fog™ ) @) = (Dl (fog ™) (@ON| = Milt—g (I, (133.12)

forevery t, g (y),g(x) € [g(a),g(D)]suchthatg(y) >t > g(x); Ay > 0)
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A 9(y)

_ -1 . _
)\1 g(y) , B )\1 (g (y) -9 (x))I/Jrl
T o OO oy 33

We have proved that

A () —g ()"
If ) — f )= (AL () (x5, 9) () — g ()| < ro) W+ D

(13.3.15)
forallx,y € [a,b] :y > x.
(ii) Case of x > y : We observe that

Lf ) = f &)= (A (f) ) g —g))l =
Lf )= f ()= (AL () (x, y) (g(x) =g )| =

1 9(x)
o

(gx) =)' (D, (Fog™)) @) di—

9(»)

@ —-gON"|_ 1
rwv+1 " T'(v)

(D) (fog™")) (g (x) (13.3.16)

g(x)
/( ) (@) =" ((Dyy, (fog™")) 0 = (D, (fog™)) (g (x))dr
gly

r )

g(x)
/ (9 = 0" (D) (Fog7") 1) = (D, (fog7")) (9. )| dr
g

v (13.3.17)
(we assume that

|(DYyy (fog™) @) — (D}, (fog™)) (@] = Xlt—gx)]. (13.3.18)

forallz, g (x),g(y) € [g(a),g(b)]suchthatg(x) >t > g(y); A2 > 0)

g(x)
1 g@x) =" gx)—tdt = (13.3.19)
9(y)

< o
=T ()
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)\ g(x) )\ _ v+1
2 (G () — 1) di = 2 (gx)—g () _
T ) Jyoy Frw) @+
We have proved that

A (9@ —g N
If ) = f @)= (AL (f) (x, ) (g(») — g (X)) < o) w+1)

)

(13.3.20)
forany x,y € [a,b] : x > y.

Conclusion 13.6 Set A\ := max (A, \y). Then

|l/+1

lg (y) —g(x)
If ) — f ) — (A1 () (x, ) (g (») — g ()] < o) + )

bl

(13.3.21)
V x,y € la, b] (the case of x =y is trivially true).

‘We may choose that ﬁ < 1.
Also we notice here that v + 1 > 2.
) Let h € C ([g (a), g (b)]), we define the right Riemann-Liouville fractional
integral as
1

(Ji-h) @) = T

/Zo (t—2)" " h(@)dt, (13.3.22)

forg(a) <z <79 < g(b).
We define the subspace Cy,)_ ([g (@), g (D)]) of C" ([g (a), g (b)]), where x €
[a, b] :

Cly— ([g (@) . g ()] =

{hectqg@.g@n:1Gh” e lg@. gD} (13323

So,leth € C ;’(x)_ ([g (@), g (b)]); we define the right g-generalized fractional deriv-

ative of & of order v, of Canavati type, over [g (a) , g (x)] as

/
v o n—1 l—a 7, (n)
DYy h = (~1) (ngfh ) . (13.3.24)
Clearly, for h € C!‘]’(x)_ ([g (a), g (b)]), there exists
(DY_h) (2) = v d /gm (t—2)""h" (1) dt (13.3.25)
g(x)— Z_F(l—a)dz . Z 3 e

forallg(a) <z<gx)<g®).
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In particular, when f o g~! € C¥

v (g (@), g (b)]) we have that

_ 1)1 g(x)
(Dyy- (feg™)) @ = e 4 -2 (fog")" (s,
(1 —a)dz

) (13.3.26)

forallg(a) <z <gx) <g(®).

We get that
(D (fog™) @ =D (fog™)" @, (13.3.27)
and

(DSr- (fog™)@=(fog™)@. (13.3.28)

forall z € [g (a), g (x)].

In [4] we proved for (f o g™') € Coto-

(right fractional Taylor’s formula) that:

([g (@), g ()], where x € [a,b],v >1

nmle o) ®
f(y)—f(x)zz(f g l)d (g ()

k=1

(GO =g+

1 g(x)
L@ Jyo

t—g) " (D), (fog™))Wdr, alla<y<x. (13329

Alternatively, for (f o g’l) € C;’(y)_ ([g (@), g (b)]), where y € [a,b],v > 1

(again right fractional Taylor’s formula) that:

n—1 ° NG
f(x)—f@):Z(f g ])d (g ()

k=1

(gx) =g+

1 9(y)
L@ Jgw

(t—gx)r! (D;’(yF (f o g_l)) (t)dt, alla <x <y. (13.3.30)

Here we consider f € C" ([a, b]), such that (f o g’l) € C;j(xF (lg (@), g (D)),
for every x € [a, b]; which is the same as (f o g’l) € C;’(y)_ ([g (@), g (b)]), for

every y € [a, b]; (i.e. exchange roles of x and y) we write that as (fog™') €

C,_(g(a),g®)D.
We have that

-n' d
T(1—a)dz

g(»)
(D (Fog™) @ = / -2 (Fog )" (a1,

(13.3.31)
forallg(a) <z<g(Qy) <g®).
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So, here we work with f € C" ([a, b]) , such that (f o g™') € CY (g (a), g ®)D.
We define the right linear fractional operator

2 DT () g
(D= (Fo97)) (0 ) =, x> v,
(A2 (f)) (x,y) = n-! (fog l) GO (4 (x) — g ()
(Dyyy- (Fog7)) (g ) W™y » x,

)k71 _ (13.3.32)

M), x=y.

We may assume that

(A2 (f) (2, x) — (A2 (f) o I = [fP 0) = FP D] < D* g (x) —g W]

(13.3.33)
where @* > 0; for any x, y € [a, b].
We make the following estimations:
(i) case of x > y : We have that
Lf )= f ()= (A2 () (x, y) (g () —g )| =
Lf ) = f &)= (A2 () (x, ) (g (¥) =g ()| = (13.3.34)
Lf )= f )+ (A2 () (x, y) (g (x) —g )] =
1 90 v—1 v -1
‘F & ), IO (D (fog™) @) di-
Y O (gx)—g"| 1
Dy (Foa™ NGO = | =Ty (13.3.35)

g(x)
/ N =g ((Dhy (fog™") @) = (Dliyy_ (fog™")) (g (y))dr
gly

1
rw)

=

9(x)
/ L, E IO TP (fo97) O = (D (£ 097)) (9 G| dr
” (13.3.36)



228 13 Secant-Like Methods and Generalized g-Fractional ...

(we assume here that
(DY (Fog™) @ — (Diy_ (Fog™)) @M <pilt —g (. (133.37)

forevery 7, g (y), g (x) € [g(a), g (b)]suchthat g (x) =7 > g(y); p1 > 0)

g(x)
< P1

= 50 t—g)’' 't —g@)dt =

9(y)

pi (g(x) =g
T (v) w+1)

P1
I )

(13.3.38)

9(x)
/ (t—g@O)'dt=
9(»)
We have proved that

pr (g(x)—g@N"!

If ()= f () — (A2 () (x, ») (g (x) —g ) =

“ ' v+1 ’
(13.3.39)
Vx,y€la,b]l:x>y.
(i1) Case of x < y : We have that
If )= ()= (A2() x,y) (g(x) —g ()] =
[f )= )+ A2 (), ) (g () —g ()| = (13.3.40)

1 9
‘ (=g @) (D)~ (fog™)) (0 d1=

L@ Jym

G»M—geN™ _ 1
Trw+1) | T

(D} (Fog™)) (g(x)

9(»)
[ =9 (D (700N O = (D5, (o 9™) ()
g(x

r )

9(y)
/ (t =g )" [(Dyy- (Fog™")) () = (Dyy— (fog7")) (g (D) dr
g

w (13.3.41)
(we assume that

[(DYyy— (Fog™) @) = (Dl (fog™)) (@) < p2lt —g ()], (13.3.42)

forany 7,9 (x),g(y) €lg(@,g®]:9() =t =g(x);p>0)
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0 9(») .
=ty ) gt —gdr=
g(x)
02 /g(y) ,
(t—gx)"dt = (13.3.43)
@) Jgw

p2 (g () —g )"t
I'(v) rv+1 ’

(13.3.44)

We have proved that

P2 (g(y) —g @)
1f () = F () = (A2 () (x,¥) (g (x) — g ()] < 0 T+ D

’

(13.3.45)
Vx,yela,bl:x <y.

Conclusion 13.7 Set p := max (pi, p2). Then

plgx)—gt!
lf )= £ ) — (A2 (f) (x5, 9) (g (x) — g ) < NI

b

(13.3.46)
VY x,y € la, b]((13.3.46) is trivially true when x = y).

p
One may choose o < 1.

Here again v + 1 > 2.

Conclusion 13.8 Based on (13.3.10) and (13.3.21) of (1), and based on (13.3.33)
and (13.3.46) of (Il), using our numerical results presented earlier, we can solve
numerically f (x) = 0.

Some examples for g follow:

gx)=¢€ x €la,b] CR,

g (x) =sinx,

g(x) =tanx,

where x € [-2 4+ ¢, —¢], withe > 0 small.

Returning back to Proposition 13.2 we see by (13.2.10) and (13.3.21) that crucial
estimate (13.2.10) is satisfied, if we choose g (x) = x for each x € [a, b], p = v,

. Als — P
T+

foreach s, t € [a,b] and A = A; (f).

g1 (Svt)
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la,

Similarly by (13.2.10) and (13.3.46), we must choose g (x) = x for each x €
bl,p=v,
pls —1l?

NED=F oD

foreach s, t € [a,b] and A = A, (f).
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Chapter 14
Iterative Algorithms and Left-Right
Caputo Fractional Derivatives

We present a local as well as a semilocal convergence analysis for some iterative
algorithms in order to approximate a locally unique solution of a nonlinear equation
in a Banach space setting. In the application part of the study, we present some choices
of the operators involving the left and right Caputo derivative where the operators
satisfy the convergence conditions. It follows [5].

14.1 Introduction

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

F(x) =0, (14.1.1)

where F is a Fréchet-differentiable 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 (14.1.1) using Mathematical Modelling [8, 12, 16]. 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 iterative algorithm; 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.

© Springer International Publishing Switzerland 2016 231
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We introduce the iterative algorithm defined for eachn =0, 1,2, ... by
Xnp1 = X0 — A () F (X)), (14.1.2)

where xo € D is an initial point and A (x) € L (X, Y) the space of bounded linear
operators from X into Y. There is a plethora on local as well as semilocal con-
vergence theorems for iterative algorithm (14.1.2) provided that the operator A is
an approximation to the Fréchet-derivative F’ [1, 2, 6-16]. Notice that many well
known methods are special case of interative algorithm (14.1.2).

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

Steffensen’s method: Choose A (x) = [x,G (x); F], where G : X — X isa
known operator and [x, y; F] denotes a divided difference of order one [8, 12, 15].

The so called Newton-like methods and many other methods are special cases of
iterative algorithm (14.1.2).

The rest of the chapter is organized as follows. The semilocal as well as the local
convergence analysis of iterative algorithm (14.1.2) is given in Sect. 14.2. Some
applications from fractional calculus are given in the concluding Sect. 14.3.

14.2 Convergence Analysis

We present the main semilocal convergence result for iterative algorithm (14.1.2).

Theorem 14.1 Let F : D C X — Y be a Fréchet-differentiable operator and
let A(x) € L(X,Y). Suppose that there exist xo € D, n > 0, p > 1, functions
g0 : [0, 7] = [0, 00), g1 : [0, 00)% — [0, 00) continuous and nondecreasing such
that for each x,y € D

AX) ' eL(, X), (14.2.1)

|A (xo)~" F (xo) | <. (14.2.2)

A ™ (F() = F(x) = F (x)(y —x)| < g0lx —yl) lIlx —yI”*,

(14.2.3)

A ™ (A@) = F'@)| < g1 ly = xoll, llx = xol).- (14.2.4)
Moreover, suppose that function ¢ : [0, 00) — R defined by

p@)=(1=(90mMn"+g @, 0))t—n (14.2.5)

has a smallest positive zero r and

U (xo,7) C D. (14.2.6)
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Then, the sequence {x,} generated by iterative algorithm (14.1.2) is well defined,
remains in U (xo, 1) foreachn =0, 1,2, ... and converges to some x* € U (x0, 1)
such that

”anrl — Xn ” = [90 (”xn — Xn—1 ”) ||.X,, — Xn—1 “p + (1427)

9o (Ixn—1 = xo0ID ] %0 — Xu—1 | < g llxn — Xnr
and ;
q"n

, (14.2.8)
I—g

e =] =

where
q:=gomn”+g (r,r) €0, 1).

Proof Notice that it follows from (14.2.5) and the definition of r that ¢ € [0, 1).

The iterate x| is well defined by iterative algorithm (14.1.2) forn = O and (14.2.1)
for x = x¢. We also have by (14.2.2) that ||x; — xo|| = ||A (x0) "' F (x0) || <n<r,
so we get that x; € U (xo, r) and x, is well defined (by (14.2.6)). Using (14.2.3) and
(14.2.4) we get that

ez = x1ll = ||A (x1) ™" [F (x1) = F (x0) — A (x0) (x1 — x0)]| <
A G~ (F () = F (x0) = F' (x0) (x1 = x0)) || +
A GD™ (A o) = F (xo)) | <
(90 M 0?4+ g1 (1, 0)) Ilx; —xoll < g llxi — xoll,

which shows (14.2.7) for n = 1. Then, we can have that

llx2 = xoll < llx2 — x1ll + llxr — xoll < g llxr — xoll + llx1 — xoll

2

1 —
=1+ g)llx = xoll =

n<r,

s0 x» € U (x¢, r) and x3 is well defined. -
Assuming |[xg4+1 — Xkl < q ||xx — xx—1|| and x4 € U (xo,r) for each k =
1,2,...,n we get
642 — xpestll = | A Coer) ™ [F () = F () — A () Geer — 30 |
< |A Grs) " (F (g1 = F (i) — F () o — x0))) |

+|A Gos) ™ (A () — F/ () | <



234 14 Tterative Algorithms and Left-Right Caputo Fractional Derivatives
[90 (et — xelD) 1 = xll” + g1 (lxigr — xoll - Nk — xolD] lloeesn — xell

< g0 M n” + g1 (r. )] k1 — xell < g lxgr — xell

and
X2 — xoll < lxkg2 — Xt Il + Ixger — 2kl + - - -+ llxr — xoll

k+2

—q
llx1 — xoll

1
=@ g+ D ol = =

n

< — =7,

l—q_

which completes the induction for (14.2.7) and x;42 € U (xg, ). We also have that
form >0

||-xn+m — Xn ” = ”-xn+m — Xntm—1 ” +---+ ”xn-H - xn”
-1 -2
<@ " 1) e — xall

.

q" llxr — xoll .

It follows that {x,} is a complete sequence in a Banach space X and as such it
converges tosome x* € U (xy, ) (since U (xp, r) is aclosed set). By lettingm — oo,
we obtain (14.2.8). m|

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

Proposition 14.2 Let F : D C X — Y be a Fréchet-differentiable operator and let
A (x) € L(X,Y). Suppose that there exist xo € D, n > 0, p > 1, A > 0, functions
g0 : [0,n] — [0,00), g : [0,00) — [0, 00), continuous and nondecreasing such
that for each x,y € D

AT e LX), [A@T =, [AGo)TF o) <, (14.2.9)
[F o) = F e~ F -] < 220y aanio)
|AG) - F (0] < M. (14.2.11)

Moreover, suppose that function v : [0, c0) — R defined by

v@)=1—=(gmn’+g@®))t—n
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has a smallest positive zero r| and
U (x0,11) € D,

where,

and gy = go (M) n” + g (r) € [0, 1].

ry =

Ui
1 —q
Then, the conclusions of Theorem 14.1 for sequence {x,} hold with g)\—", %, qi, 11,
replacing go, g, q and r, respectively. Moreover, x* is a solution of the equation
F(x)=0.
Proof Notice that
A )™ [F () = F (tuet) — A (1) (e — X1 |
< AT IF () = F () = A (K1) (i — x|
< (90 (oen = X1 1) 10 = Xa—1 17 + g (10 = x01)) 126 = X1
= q1 llxy —xp .
Therefore, the proof of Theorem 14.1 can apply. Then, in view of the estimate
I1F )l = I1F (xp) = F (x4—1) — A (xp—1) (X — X0l =
| F () = F (vamt) = F' Goamt) (= 2000 | +
| A G = F o) || 2w = a1 | < g Nl — 2
we deduce by letting n — oo that F' (x*) = 0. O
Concerning the uniqueness of the solution x* we have the following result:

Proposition 14.3 Under the hypotheses of Proposition 14.2, further suppose that
g r)rl +g @) < 1. (14.2.12)

Then, x* is the only solution of equation F (x) = 0 in U (xo, 1) .

Proof The existence gf the solution x* € U (xo, r1) has been established in Propo-
sition 14.2. Let y* € U (xg, r1) with F' (y*) = 0. Then, we have in turn that

Jnct = | =[x =y =A™ F (x| =

”A (xn)_l [A (xn) (xn - y*) - F ()Cn) + F (y*)]H =
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[ A G F (%) = F ) = F (o) (v = ) |
+ (A ) = F o) (v = x) | <
Lo (3 = xall) " = xa|” + g CUlxa = x0D] 3" = x| <
(90 ) +g ) | = y*[| < o = 7]

so we deduce that lim,,_, x, = y*. But we have that lim,_,.x, = x*. Hence, we
conclude that x* = y*. O

Next, we present a local convergence analysis for the iterative algorithm (14.1.2).

Proposition 14.4 Let F : D C X — Y be a Fréchet-differentiable operator and let
A (x) € L(X,Y). Suppose that there exist x* € D, p > 1, functions g : [0, 0c0) —
[0, 00), g : [0,00) — [0, 00) continuous and nondecreasing such that for each
xeD

F(x*)=0,Ax)""eL(, X),

[4 @™ [F )= F () = F' @) (r = )] = go (= 2°[) o =]
(14.2.13)
A (A@) — F ()| <g(]x —x*]) (14.2.14)

and o
U (x*, r2) g D,

where ry is the smallest positive solution of equation
h(t)y:=go(®)t" +g@) — 1.
Then, sequence {x,} generated by algorithm (14.1.2) for xo € U (x*,ry) — {x*} is

well defined, remains in U (x*, rp) for each n = 0, 1,2, ... and converges to x*.
Moreover, the following estimates hold

nsr =2 = (g0 (Joew = 2*[) 0 = 2*[|” + g (s = x*[)) 0w — 5]
< ||x,, —x*” <.

Proof We have thath (0) = —1 < Oandh (t) — +o0 ast — +o0. Then, it follows
from the intermediate value theorem that function 4 has positive zeros. Denote by 7,
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the smallest such zero. By hypothesis xo € U (x*, r,) — {x*}. Then, we get in turn
that
ey =] = o — " = Ao F )| =

|4 Geo) ™ [F (x*) = F (xo) = F' (o) (x* = xo)]|
+ | A (x0) ™" (A (x0) — F' (x0)) (x* — x0) || <

=217 4 g (o = ) o = 2] <

g0 ([lxo = x*[) [lxo
(h(r)+1) ||x0 —x*” = on — x*” <1y,

which shows that x; € U (x*, r;) and x, is well defined. By a simple inductive
argument as in the preceding estimate we get that

[tert — x| = | —x* — Au) ™ F (x| <
A @ [F (6*) = F () — A () (= )] || +
A 0™ (A o) = F' () (x* =) | <
90 ([l = ) e = =" [" + g (e = >} e = [ <
(h(rp)+ 1) ||xk — x*” = ka — x*H < r,
which shows lim 4 coxy = x* and x4; € U (x*, 1) . O
Remark 14.5 (a) Hypothesis (14.2.3) specializes to Newton-Mysowski-type, if
A(x) = F'(x) [8, 12, 15]. However, if F is not Fréchet-differentiable, then our
results extend the applicability of iterative algorithm (14.1.2).
(b) Theorem 14.1 has practical value although we do not show that x* is a solution

of equation F (x) = 0, since this may be shown in another way.
(c) Hypothesis (14.2.13) can be replaced by the stronger

[A@™F @) —FQ@) —A® @ =0 <gdx—ylx—yIPH".

The preceding results can be extended to hold for two point iterative algorithms
defined foreachn =0, 1,2, ... by

Xnp1 = Xn — A (X, X01) T F (X)), (14.2.15)

where x_1, xo € D are initial points and A (w,v) € L (X, Y) for each v, w € D.
If A(w,v) = [w,v; F], then iterative algorithm (14.2.15) reduces to the popular
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secant method, where [w, v; F] denotes a divided difference of order one for the
operator F'. Many other choices for A are also possible [8, 12, 16].

If we simply replace A (x) by A (y, x) in the proof of Proposition 14.2 we arrive
at the following semilocal convergence result for iterative algorithm (14.2.15).

Theorem 14.6 Let F : D C X — Y be a Fréchet-differentiable operator and let
A(y,x) € L(X,Y)foreachx,y € D. Suppose that there exist x_1,xg € D, n > 0,
p =1, u > 0, functions gy : [0, n] = [0, 00), g1 : [0, 00)?> — [0, 00) continuous
and nondecreasing such that for each x,y € D:

Ay, x)'eL¥ X),

Ay, 07 =w. (14.2.16)

min{||x0 —x_1ll, |A (x0,x_1) ' F (xo)”} <n,

IF ) = F o) — F' (5 — ) < M e — y[P+,

(14.2.17)
g1 (ly = xoll, lx — xoll)

|AG.x)—F ()] <
"

Moreover, suppose that function ¢ given by (14.2.5) has a smallest positive zero r
such that
Go(r)r? + g1 (r,r) <1

and o
U (x0,7) € D,

where,

and q is defined in Theorem 14.1.

Then, sequence {x,} generated by iterative algorithm (14.2.15) is well defined,
remains in U (xo, 1) for eachn = 0, 1,2, ... and converges to the only solution of
equation F (x) =0in U (xo, ). Moreover, the estimates (14.2.7) and (14.2.8) hold.

Concerning, the local convergence of the iterative algorithm (14.2.15) we obtain
the analogous to Proposition 14.4 result.

Proposition 14.7 Let F : D C X — Y be a Fréchet-differentiable operator and
let A(y,x) € L(X,Y). Suppose that there exist x* € D, p > 1, functions ¢, :
[0, 00)2 — [0, 00), g3 : [0, 00)? — [0, 00) continuous and nondecreasing such that
foreach x,y € D

F(x*)=0 A, x)' e LY, X)),

A0 ' [FO)—F(x*) =A@, x) (y—x%)]| <
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=)y =]

9 (Jy—x*
A ) (AG0)=F )| <g(Jy—x*]. |x =)

and

U (x*, r) € D,
where ry is the smallest positive solution of equation
h(t) =g (t,t)t" +g3(t, 1) — 1.
Then, sequence {x,} generated by algorithm (14.2.15) for x_1, xg € U (x*, rp) —

{x*} is well defined, remains in U (x*, ry) for eachn =0, 1,2, ... and converges to
x*. Moreover, the following estimates hold

B

Xnot = X)) |on = x*|| < [lxn = x*] < ra.

oner =2 = [g2 ([on = %7 fony =27} e — %" +

|,

g5 ([0 — x*

14.3 Applications to Fractional Calculus

In this section we apply Proposition 14.2 and iterative algorithm (14.1.2) to fractional
calculus for solving f (x) = 0.
Let 0 < o < 1, hence [a] = 1, where [-] is the ceiling of the number. Let also
c<a<b<d,and f € C*([c,d]), with f” # 0.
Clearly we have
[ @)= D] < [ lx =yl Yx,y€le,dl. (14.3.1)

‘We notice that

1
f(X)—f(y)=(/O f'(y+9(x—y))d9)(x—y)- (14.3.2)

Therefore it holds
f@ == f@E&—y|=

1 1
‘(/0 f/(y+9(x—y))d0)(x—y)—(/0 f/(X)dG)(x—y)‘=

1
/0 (f G+ —y)—f(x)do

lx —y| <
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14.3.1)

1
(/0 }f’(y+9(x—y))—f’(x)|d0)Ix—yl(5
1
Uf””oo(/ |y+9(x—y)—x|d9)|x_y|=
0
1
||f”||oo(/ (1—9)|x—y|d9) x —yl = (14.3.3)
0
1
NUREUD RS

. (1—-06)°
ENES

We have proved that

’ » 7| 2
(x—y == X (x—y), Vx,y€le,d].
1

"
fO) =) —f @G- = %(y —x)?, Vx,yele.d]. (1434)
(I) The left Caputo fractional derivative of f of order ¢ € (0, 1), anchored at a, is
defined as follows:

o _ 1 ! oo g/
(D*af)(x)_r(l_a)/a (x =0~ f(t)dt,¥ x € [a,d], (143.5)

while (Df:uf) (x) =0,forc <x <a.
Next we consider a < a® < b, and x € [a*, b], also xy € (c, a).
We define the function

A (x) 1= (F (2_)1“)0[ (D2, f) (x), ¥ x € [a*,b]. (14.3.6)
a
Notice that A; (a) is undefined.
We see that
re-
AL () = f ()] = ’(—f‘)a (D%, f) () = f ()| = (14.3.7)
(x —a)
re—a 1 s TQ2-a) x-a)' ‘
(x—a) T —Ol)/a =07 @ x—a)*TrQ2-ow Fo
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‘F(l— / (X—[)af([)dt / (X—f)af(x)dt
1 — X
ﬁ/ @ =0 (f' 1) = f (x))dt| < (14.3.8)
(l;oj)_a/x x — 1)@ |f’ " — ¢ (x)|dt (14.53.1)
(x —a a
1 - " 1"
L ”){ L / (=0 (x — 1) di = )”){ s / - e
(14.3.9)
=) [y x—aP™ (d-a),.,
(x —a||)1_"|‘| 2—a 2 —a) |/ ||oo(x —a). (14.3.10)

We have proved that

40— £ ()] < ( )Hf”ll <x—a><( )Hf”ll b—a),

(14.3.11)
Vx € la*, b].
In particular, it holds that

|AL () = /(0] < ( )Hf”” (x — x0) (14.3.12)

where xy € (c,a),V x € [a*, b].
(IT) The right Caputo fractional derivative of f of order o € (0, 1), anchored at
b, is defined as follows:

-1 b
(Dg,f) (x) = m/ (t — x)_o‘ f/ (t) dt,Vx € [c,b], (14.3.13)

while (D§_ f) (x) =0, ford > x > b.
Next cons1dera < b* < b,and x € [a, b*], also xy € (b, d).
We define the function

r2—owa (
(b _x)lfut

Notice that A, (b) is undefined.

Ay (x) = — Dy f)(x), Vx € [a,b*]. (14.3.14)



242 14 Tterative Algorithms and Left-Right Caputo Fractional Derivatives

‘We see that
rQ
|As (x) = f (x >|—‘—(—)f’)a(02_f) xX)— f )| =

re-—

(b(—x)la)"‘l"(l /(r—x)* F@yde — f ()] = (14.3.15)
re—a 1 L e, TQ-a) (b—)C)1 . ‘
b T = ), @ —x)"" f(t)dt GO T f()

_re-o
_(b_x)l—ot
b B b B
‘F(l—a)/x (t—x) f(t)dt—r(l_a)/x (t —x) f(x)dt‘:
, (14.3.16)
re-— 1
(b(_x)la)wr(l— )/(t—x)’“(f'(t)—f’(X))dt <
1_
((—O‘)/(r 0| f @) — £ olde L
1 — " _ 7
N T PSS =1 Ny ey
K IR (14.3.17)
1— " b — 2—a 1— ”
( i>||{_i|m< o a>_||f ||oo(b_x),
(b —x) 2—a 2—a)

We have proved that

45 = 7] = (o) 171 =0 = (522 ) 15| - o0,

(14.3.18)
Vx €la,b].
In particular, it holds that

|42 () — [ ()] < ( )Hf”H (X0 — X)), (14.3.19)

where xo € (b, d),Y x € [a, b*].
The results of Proposition 14.2 can apply, if we choose A = A;,i = 1,2, p =1,

go () = % and g; (t) = % foreacht € [c,d].
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Chapter 15

Iterative Methods on Banach Spaces
with a Convergence Structure

and Fractional Calculus

We present a semilocal convergence for some iterative methods on a Banach space
with a convergence structure to locate zeros of operators which are not necessarily
Fréchet-differentiable as in earlier studies such as [6-8, 15]. This way we expand
the applicability of these methods. If the operator involved is Fréchet-differentiable
one approach leads to more precise error estimates on the distances involved than
before [8, 15] and under the same hypotheses. Special cases are presented and some
examples from fractional calculus. It follows [5].

15.1 Introduction

In this study we are concerned with the problem of locating a locally unique zero
x* of an operator G defined on a convex subset D of a Banach X with values in a
Banach space Y. Our results will be presented for the operator F' defined by

F(x):=JG (xo +x), (15.1.1)

where x is an initial point and J € L (Y, X) the space of bounded linear operators
from Y into X.

A lot of real life problems can be formulated like (15.1.1) using Mathematical
Modelling [3, 4, 8, 9, 12]. The zeros of F' can be found in closed form only in special
cases. That is why most solution methods for these problems are usually iterative.
There are mainly two types of convergence: semi-local and local convergence. The
semi-local convergence case is based on the information around an initial point to
find conditions ensuring the convergence of the iterative method; while the local
one is based on the information around a solution, to find estimates of the radii of
convergence balls [1, 2, 6-8, 10-17].

The most popular methods for approximating a zero of F' are undoubtedly the
so called Newton-like methods. There is a plethora of local as well as semi-local
convergence results for these methods [1, 2, 6-8, 10-17].

© Springer International Publishing Switzerland 2016 245
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In the present study motivated by the works in [6-8, 15] we present a semi-
local convergence analysis involving operators F that are not necessarily Fréchet-
differentiable (as in [15]). Therefore, we expand the applicability of these methods
in this case. We also show that even in the special case of Newton’s method (i.e.
when F' is Fréchet-differentiable) our technique leads to more precise estimates on
the distances involved under the same hypotheses as in [15].

The rest of the chapter is organized as follows. To make the paper as selfcontinued
as possible, we present some standard concepts on Banach spaces with a convergence
structure in Sect. 15.2. The semilocal convergence analysis of Newton-like methods
is presented in Sect. 15.3. Special cases and some examples from fractional calculus
involving the Caputo fractional derivative are given in the Sects. 15.4 and 15.5.

15.2 Banach Spaces with Convergence Structure

We present some results on Banach spaces with a convergence structure. More details
can be found in [6-8, 15] and the references there in.

Definition 15.1 A triple (X, V, E) is a Banach space with convergence structure, if
(1) (X, |I-I) is a real Banach space.
(i) (V, C, |I-lly) is a real Banach space which is partially ordered by the closed
convex cone C. The norm ||-||y, is assumed to be monotone on C.
(iii) E is a closed convex conein X x V suchthat {0} x C C E C X x C.
(iv) The operator / - / : D — C

/x/:=1inf{q € C| (x,q) € E}
for each x € Q, is well defined, where
QO:={xeX|3dqe€E:(x,q) € E}.

W) llxll = I/x/Ily foreach x € Q.
Notice that it follows by the definition of Q that Q + Q € Q and for each 6 > 0,
0Q C Q. Define the set

U(a) ={xeX|(x,a) e E}.

Let us provide some examples when X = R¥ equipped with the max-norm [6-8,
15]:

@V =R E:={(x.q9) e R xR| x|, = q}.

b)) V=R E :={(x,q9) e R* x R¥||x| < ¢}.

©V=RNE:={(x,q) ecRr ka|O§x§q}.

More cases can be found in [8, 15].



15.2 Banach Spaces with Convergence Structure 247

Case (a) corresponds to the convergence analysis in a real Banach space; case (b)
can be used for componentwise error analysis and case (c) may be used for monotone
convergence analysis.

The convergence analysis is considered in the space X x V. If (x,, g,) € E® is
an increasing sequence, then:

(Xn> gn) < Kngms Gnam) = 0 < Xppm — Xn, Gutm — Gn) -

Moreover, if g, — g (n — 00) then, we get: 0 < (x,4.n — X4, ¢ — gu). Hence, by
(v) of Definition 15.1

||xn+m _xn” S “q - QHHV - 0 (l’l - OO)

That is we conclude that {x,} is a complete sequence. Set ¢, = wy — w,, where
{w,} € C® is a decreasing sequence.
Then, we have that

0 S (xn+m — Xp, Wy — wn+m) f (xn+1n — Xn, wn) .

Furthermore, if x,, — x* (n — 00), then we deduce that /x* — x,,/ < w,,.

Let L (X j) denote the space of multilinear, symmetric, bounded operators on a
Banach space X, H : X/ — X.

Let also consider an ordered Banach space V:

Li(V)={LeL(V)I0<x;=0=<L(x1,x2....x;)}.

Let V., be an open subset of an ordered Banach space V.
An operator L € C 1'(V; — V) is defined to be order convex on an interval
[a,b] € Vi, ifforeachc,d € [a,b]l,c <d = L' (d)— L' (c) € Ly (V).

Definition 15.2 The set of bounds for an operator H € L (X Y ) is defined by:

B(H):={LeL,(V/)|(xi,q) € E=[H (x1.....x;) . L(q1,....q;)] € E}.

Lemma 15.3 Let H : [0,1] — L (Xj) and L :[0,1] - L, (Vj) be continuous
operators. Then, we have that foreacht € [0, 1] : L (t) € B (H (1)) = fol L (t)dt €
B (j;)‘ H (1) dt) .

LetT : Y — Y be an operator on a subset Y of a normed space. Denote by T" (x)
the result of n-fold application of T. In particular in case of convergence, we write

T (x) = lim T" (x).
n—0oQ
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Next, we define the right inverse:
Definition 15.4 Let H € L (X) and u € X be given. Then,

o0
Hu =x"&x*eT®0),T (x):= (1-H)x+u¢>x*=2(1—H)fu,
j=0

provided that this limit exists.

Finally, we need two auxiliary results on inequalities in normed spaces and the
Banach perturbation Lemma:

Lemma 15.5 Let L € L, (V) and a, q € C be given such that
Lg+a<gqgandL'q — 0(n — 00).

Then, the operator
(I —-L)":[0,a] — [0,d]

is well defined and continuous.

Lemma 15.6 Let H € L (X), L € B(H), u € D and q € C be given such that:
Lg+ /u/ <qgand L"q — 0 (n — o0).
Then, the point given by x := (I — H)* u is well defined, belongs in D and

/x/ = —=L)" Ju/ <q.

15.3 Semilocal Convergence

We present the semilocal convergence in this section to determine a zero x* of the
operator (15.1.1) under certain conditions denoted by (A).

Let X be a Banach space with convergence structure (X, V, E), where V =
(V,C, |I‘lly), letoperators F : D — XwithD C X,A(:): D - L(X),K,L, M :
Ve = VwithV, €V, Kog(-),M(-): Vp — Ly (V)andapointa € C be such that
the following conditions (A) hold:

ADU @ € Dand[0,a] C V..

(A)L=K=M,Ko()=MC().

(A3) Ko (0) € B(I — A(0)), (=F (0), K(0)).

(A4) Ko (/x/) — Ko (0) € B(A(0) — A (x)).

(As) Kop(c)(d—c)<K(d)—K(c) and M (c)(d—c) <M (d) — M (c) for
eachc,d € [0,a] withc <d.
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(Ae) L(/x/+/y—=x/)=L(/x/)=M(/x/)/y —x/ € B(F(x)—F(y)
+A ) (y —x)).
(A7) M (a)a < a.
(AQ) M (a)"a — 0 (n — o0).
Next, we can show the following semilocal convergence result of Newton-like
methods using the preceding notation.

Theorem 15.7 Suppose that the conditions (A) hold. Then
(i) the sequences {x,}, {0,} defined by

x0 =0, Xpp1 1= x, + A" (x,) (= F (x))
9 =0, 6n+l =L(6)+M (/X1 /) Yns

where v, ‘= [X,11 — X,/, are well defined, the sequence (x,,9,) € (X X V)]R
remains in ER,for eachn =0,1,2,...,is monotone, and

op <b, foreachn=0,1,2,...,
where b := MS° (0) is the smallest fixed point of M (-) in [0, a].

(ii) The Newton-like sequence {x,} is well defined, it remains in U (a) for each
n=0,1,2,..., and converges to a unique zero x* of F in U (a).

Proof (i) We shall solve the equation
g=UI—-—Ax))g+ (—F (x,)), foreachn=0,1,2,.... (15.3.1)

First notice that the conditions of Theorem 15.7 are satisfied with b replacing a. If
n = 1in (15.3.1) we get by (A3), (A3), (As) and (A7) withg = b

KoO)b+/—-F©0)/=K®b)-KO)+/-F(@©)/=<K(®) <M®b)b<b.

That is x; is well defined and (x;, b) € E.
We get the estimate

x1=U—-A0)x 4+ (—F (0))

S0,
/x1/ < Ko (0) /x1/ + L(0) <M (0)/x1/+ L(0) =5

and by (Aj)
0 =M@O)/x;/+LO)<M@O)b)+L©O)<M@®D)bB-0)+ L0

<M @b)b—M®b)(©)+L©0) <Mb)b<b.
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Suppose that the sequence is well defined and monotone for k = 1,2, ...,n and
0r < b. Using the induction hypotheses and (A¢) we get in turn that

/= F )/ =/—F @)+ F Q1) +AG-1) (X — Xp—1) /
< L(/xn—1/ +vn-1) = L (/Xn—1/) = M (/Xn—1/) Tn-1
< L (Gn—1+ 00 — 0p—1) — L (64—1) = M (/Xn—1/) Tu1 (15.3.2)
=L (6,) — 0. (15.3.3)
By (Az)-(A4) we have the estimate
/T—AGn) [ </T—AQ0)/+/A0)—A(n)/ = Ko(0)+ Ko (/xn/) — Ko (0)
=Ko (/xn/) = M (/x2)).

Then, to solve the Eq. (15.3.1), let ¢ = b — §,, to obtain that

M(/xn/)(b_(sn)+/_F(xn)/+6l EM((Sll)(b_an)"i_L((sn)

<M (b)b < b.

That is x,, 1 is well defined by Lemma 15.5 and ~,, < b — §,,. Therefore, 0,1 is also
well defined and we can have:

Ont1 < L (64) + M (6,) (b—0,) <M (b)b < b.
We also need to show the monotonicity of (x,, 6,) < (Xu+1, Ont1):

7n+67 SM(/xn/)’Yn'i_/_F(xn)/'}_(sn =< M(/xn/)'}/n‘i‘L((Sn) :6n+1-

The induction is complete and the statement (i) is shown.

(i1) Using induction and the definition of sequence {d,} we get M (0)" (0) <
0, < b, whichimplies d, — b, since M (0)" (0) — b. It follows from the discussion
in Sect. 15.2 that sequence {x, } converges to some x* € U (b) (since U (b) is aclosed
set). By letting n — oo in (15.3.3) we deduce that x* is a zero of F. Let y* € U (a)
be a zero of F. Then as in [15] we get that

/y* = xn/ = M" (a) (@) — M" (0) (0),

so, we conclude that x* = y*. 0O
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Remark 15.8 Concerning a posteriori estimates, we can list a few. It follows from
the proof of Theorem 15.7 that

/X*_xn/ Sb_én 561—5;1,
where we can use for g any solution of M (¢) g < gq. We can obtain more precise

error estimates as in [ 15] by introducing monotone maps R, under the (A) conditions
as follows:

R (q) == (I — Ko/xn/)" S (@) + Y,

where
Sn (Q) = L(/xn/+q) - L(/X,,/) - M(/xn/)q'

Notice that operator S, is monotone on the interval /,, := [0, a — /x,,/]. Suppose that
there exists g, € C such that /x,/ + ¢, < a and

Sn (qn) + M (/xn/) (Qn - ’Yn) = qn — Tn-

It then follows that operator R, : [0, ¢,] — [0, g, ] is well defined and monotone by
Lemma 15.5 for eachn =0, 1,2, .... A possible choice g, is a — §,. Indeed, this
follows from the implications

5;1+'Yn §6n+I :>M(a)(a)_L(6n)_M(/xn/)7n Sa_dn_'Yn =
L(a)_L((sn)_M(/xn/)'Yn <a-—9d, — T =
Sn(a_(sn)+M(/xn/)(a_6n_'7n) Sa_én_’}/rw

The proofs of the next three results are omitted since they follow from the corre-
sponding ones in [6-8, 15] by simply using R, and S, instead of

R, (@)= (I =L (/x:)))" Su (@) + s
Sa (@) =L (/xa/ +q) —L(/xn)) =L (/xa))q,

used in the preceding references, where ¢, =+, and for L € C' (V, — L) being
order convex of the interval [a, b] C V.. Let us also define the sequence {d,} by

do=0,dys1 = L(dy)+L (Jxn/)Cn. (15.3.4)

Proposition 15.9 Suppose that there exists q € I, such that R, (q) < q. Then, the
following hold

FYnSRn(q)ZqOEq
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and
Ruy1 (g0 — Y1) < qo — Y-

Proposition 15.10 Suppose that the (A) conditions hold. Moreover, suppose that
there exist q, € I, such that R, (g») < q, . Then, the sequence {p,} defined by

Pn =dn, Pnt1 = Ry (pm) =7 form=n
leads to the estimate [x* — x,/ < pp.

Proposition 15.11 Suppose that the (A) conditions hold. Then for any q € 1, satis-
fying R, (q) < q we have that

/X*_xn/f R;O(O) <q.

The rest of the results in [6-8, 15] can be generalized along the same framework.

15.4 Special Cases and Examples

Special case: Newton’s method
Let us state Theorem 5 from [15] (see also [8]) so we can compare it with Theorem
15.7.

Theorem 15.12 Suppose that X is a Banach space with convergence structure
(X, V,E) with V.= (V,C, |I-llv), let operator F € C' (D — X), operator L €
C' (V, — V) and a point a € C such that the following conditions hold:

(h1) U (a) < D, [0,a] € VL.

(hy) L is order convex on [0, a] and satisfies for each x, y € U (a),

/x/+ [y <a:L'(/x/+[y)) =L (/x)) € B(F' (x) = F'(x + ).

(h3) L' (0) € B (I — F'(0)), (—F (0), L (0)) € E.

(hy) L (a) < a.

(hs) L' (@)"a — 0 (n — o0).

Then, the sequence {x,} generated by Newton’s method for eachn =0, 1,2, ...,

x0 :=0, Xpt1 =Xy + F’ (/xn/)* (—=F (xn))
is well defined, remains in U (a) for eachn =0, 1,2, ... and converges to a unique

zero x* of F in U (a).
Moreover, the following estimates hold

/x* —x,) <b—d,,
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where the sequence {d,} is defined by (15.3.4).

Let LeC'(V, = V), Ax)=F'(x), K=M=1L" and K = L. Then,
Theorem 15.7 reduces to the weaker version of Theorem 15.12 given by:

Theorem 15.13 Suppose that the hypotheses of Theorem 15.12 but with (h;)
replaced by

(1) L is order convex on [0, a] and satisfies for each x,y € U (a), /x/ + [y/ <
a:L(/x/+/y))—L(/x/)=L(/x/)/y—x/€B(F(x)—F()

+F (x) (y = 1)) .

Then, the conclusions of Theorem 15.12 hold.

Remark 15.14 Notice that condition (%) implies condition (%5) but not necessarily
vice versa. Hence, Theorem 15.13 is weaker that Theorem 15.12.

Another improvement of Theorem 15.12 can be given as follows:
(hg) there exists: Ly which is order convex on [0, a] and satisfies for each /x/ <
a:Ly(/x/)—Ly(0) € B(F (0)—F (x)).
Notice however that
Ly<L (15.4.1)

holds in general and f—o can be arbitrarily large [8].

Notice that (hg) is not an additional to (h,) condition, since in practice the com-
putation of L’ requires the computation of L, as a special case.
Condition (&3) can then certainly be replaced by the weaker
(h) Ly (0) € B(I — F'(0)), (—F (0),L(0) € E.
Moreover, if
L(0)0 <L), (15.4.2)

then condition (hg) can be replaced by the weaker
(h}) Ly (0) € B(I — F'(0)), (—=F (0), Lo (0)) € E.
Define sequence {d°} by

d):=0, d} = Lo (d) + L{, (/x0/) co, d5 = Lo (d) + Ly (/x1/) e,
dd =L (d))+Ly(/xu/)cuy n=2,3,....

Then, we present the following improvement of Theorem 15.12.

Theorem 15.15 Suppose that the hypotheses of Theorem 15.12 or Theorem 15.13
hold. Then, the conclusions hold with sequence {dg} replacing {d,} and Lo, Lj
replacing L, L' in (h3) and (hs), respectively. Moreover, we have

d° <d, foreachn=0,1,2,.... (15.4.3)

n
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Proof Simply notice that the following crucial estimate holds:
Ly(/xn/) (b—dd)+ /= F (x,) / +dY
< Ly(/xp/) (b—d)) + L (d)) — L(d)_}) = L' (/xu-1/) ca—
—Lo (/Xn—1/) a1 + Ly (/Xn-1/) Cae1 + d°
< Ly (/xa/) (b= ) + Ly (/xa1 /) eamt = L' (/xam1)) camy + L (d)
= Lo(x/) (b= dy) + L (d)
<L'(d)(b—d))+L(d) <L(b)<b.

Finally, the estimate (15.4.3) follows by the definition of sequences {d,?}, {d,},
(15.4.1) and a simply inductive argument. O

Remark 15.16 Estimate (15.4.3) holds as a strict inequality for n = 1,2, ..., if
(15.4.1) is a strict inequality. Hence, the error estimates are improved in this case
under the hypotheses of Theorem 15.12 or Theorem 15.13. Finally the a posteriori
results presented in Sect. 15.3 are also improved in this special case.

15.5 Applications to Fractional Calculus

In this section we apply our numerical method to fractional calculus.
In our cases we take J the identity map, the function G as f, and xo = 0. We
want to solve
fx)=0. (15.5.1)

D Letl <v <2ie. [v] =2 (][] ceiling of number); x, y € [0,a],a > 0, and
f e ([0, a)).
We define the following left Caputo fractional derivatives (see [3], p. 270) by

v . 1 * _ 1—v g
(DL, f) (x) := —F(2—u)[ x—=0'""" f"@)dt, (15.5.2)

when x > y, and

I y
(DY f) ) : m/ (v =0 f" (1) dt, (15.5.3)

when y > x, where I' is the gamma function.
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We define also the linear operator

oyl
IO+ (D4 f) ) - S8 x>,

(Ao (SN )= f(x)+ (DL f) ) - 0&}/’21’)' y > x, (15.5.4)

0, x=y.

When f is increasing and f > 0, then (Ao (f)) (x, y) > 0.
By left fractional Caputo Taylor’s formula (see [9], p. 54 and [3], p. 395) we get
that

1 X
F@ -0 = O —y)+—/ (=07 DY f () di, forx >y,

@)
(15.5.5)
and

f(y)—f(x)=f(x)(y—x)+m/ (v =0~ DY f (di, forx <y,

(15.5.6)
equivalently, it holds
FO—FO) =f )=y m/ (v ="\ DY f(0ydr, forx < y.
(15.5.7)
We would like to prove that
(x—y?
lf ) —fO)—(A (N Y- x—yl=c- ; (15.5.8)
forany x,y € [0,a],0 <c < 1.
When x = y the last condition (15.5.8) is trivial.
We assume x # y. We distinguish the cases:
(1) x > y : We observe that
lf )= f )= (A ()&, y) - (x =yl = (15.5.9)
x—y)-l—m/ x—0"" : DV f)(l)dl—
/ v C _
(f O+ (D*yf) (x) - m) (x — )’)‘ =
o /X (x — 0" (DY, ) (t)ydt — (DY, f) (x) > — )" (15.5.10)
oA oy oy 5.
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(15.5.11)
1 ! v—1 v _ v
o ‘ /y (x =0 (DL, f) (1) = (DL, f) () dt| <
) AN 2| v _ v .
r(y)/y (x =" (DL, f) (1) = (DL, f) (0)| dt =: (€), (15.5.12)
(assume that
(DY, ) (1) = (DY, f) ()] < Aile —x 7, (15.5.13)
foranyf,x,y € [0,a] : x >t >y, where \| < " (v),1.e. p; := Tzl/) < 1).
Therefore
= m/ x—0)""tx—02"de (15.5.14)
A —y)? =)’
“Tw )/ (x —1)ydt = o) 2 ST (15.5.15)
We have proved that
2
1) = F ) = (Ao () (xra3) - (= 9] < & 2” , (15.5.16)
where 0 < p; < 1,and x > y.
(2) x < y : We observe that
lf )= f ()= (Ao () (x,y)- (x =)= (15.5.17)
y) — m/ (vy—0"""'DY f@)dt—
, . (y _ x)l/—l B B
(f @)+ (D) O = Y ) (x y)‘ =
- /y( — "' DY f(ydt + (DL f) () O-0"|_ (15.5.18)
ro /). 2 - R T o
‘ /y (=0 DY f (tydt — (DY f) () = x)" (15.5.19)
L) J. *" ** v+ -

1 Y v—1 v _ v—1 v _
m/x()’ "7 Dy, f (t)dt —F()/(y n'~" (DY, f) () dt| =
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_1 ! v—1 v _ v
T () ‘/ v =" (DL f () = DL f () di | < (15.5.20)

AN 2| DY
F(V)/ (= 0" DL f () = DL f ()|

(by assumption,
DL f ()= DL f (] < Xalt =y, (15.5.21)

forany z, y,x € [0,a] 1y >t > x).

y
< — 0" "\t — vy dt
=T [ (y—n 2|t =yl
>\2 Y —1 2—
= -1 — 1)V dt 15.5.22
o) =0"0G-1 ( )
y Y — )2
_ /(y—t)dt: 2 (x y).
') Jx ey 2
Assuming also p; = % < 1 (i.e. A\ < T (v)), we have proved that
(x—»°
1f )= F )= (A ()x,y)-(x == p2 5 forx < y.
(15.5.23)
Conclusion: choosing A := max (A, A;) and p := rf\w < 1, we have proved that
(x—»°
[f )= fO) = (A () x,y)- x=y[=<p > forany x, y € [0, a].

(15.5.24)
This is a condition needed to solve numerically f (x) = 0.
D) Letn —1<v<n,neN-—{l},ie. [v] =n;x,y €[0,a]l,a > 0,and f €
" ([0, al).
We define the following right Caputo fractional derivatives (see [4] , p. 336),

D! _f(y)= (_—))/ =" ™ ()dz, fory <x, (15.5.25)
and
DY_f(x)= l/ (z—x)""1 ™ ()dz, forx <y. (15.5.26)

By right Caputo fractional Taylor’s formula (see [4], p. 341) we have
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n—1

f® (y)
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foO=fm=, (x =+ F()/ z =) (D}_f) ) dz,
= (15.5.27)
when x < y, and
n—1
SO ) 1 ! v—1 (v
fo-fw=3" (y‘x’k+m/y (=) (DL_f) @) dz.
(15.5.28)
when x > y.
We define also the linear operator
DR = = (DL f) ) S x>y,
(Ao (f)) (x, y) 1= 1 S0 f“’O) ( W= (DI_f) @) S0y s x
O, X = y
(15.5.29)
When n = 2, and f is decreasing and f > 0, then (Ao (f)) (x,y) <O.
We would like to prove that
lx — yI”
lf ) =)= (A (N y)-x=yl=c- — (15.5.30)
forany x,y € [0,a],0 <c < 1.
When x = y the last condition (15.5.30) is trivial.
We assume x # y. We distinguish the cases:
(1) x > y : We observe that
I(f )= f ()= (A (f) (x,y) - (x =) = (15.5.31)
I(f ) —f ()= (Ao () x,y) - (y—x)| =
n—1
SO ) vl (v
(kz_; o O )"+m/ -y (DY_f) (@ dz |-
n—1 _
AE)) 1 & =" _
(; R A G I Ryl MRl b
' / (@ =" (DL_f) @) dz+ (DL f)(y)w@—x) =
@) re+1
(15.5.32)

_ VIDV d_Dl/
ol AR CR I G I

x=y"|_
Tw+1)|
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1 x o , B X - o , -
T () ‘[ (z—y) (Dx_f) (2)dz /V (z—y) (Dx_f) (y)dz| =

WH((DY_f) @) = (DY_f) (1) dz| < (15.5.33)
1 * v—1 v _ v
o /} (= (DY f) @ — (DY_f) )] dz
(we assume that
|(DY_f) (@) = (DL_f) D] < Milz = yI"™, (15.5.34)
A1 >0, forall x,z, y € [0, a], withx >z > y)
< L/x =) M z—y)"Vdz = (15.5.35)
“TI'() y e
SN yap e MY
“twl/, CTY T re
(assume \; < " (v), i.e. py := le <1)
=)
=p—.
n
We have proved, when x > y, that
F@=F O =@ -a-nl=pn ™2 4553

(2) y > x : We observe that

lf )= f () — A (f) (x, ) - (x =) =

Zl (k)(y)(_)+ (_)ul(DI/f)()d
_F() i—X z)az

k=1

n—1 -
f(k) (y) _ v (y _ x)l/ 1
(; ! (x == (Dy—f) (x) - m (x—y)|= (15537
' /)' (z — x)V—l (D" f) (2)dz — (Dy f) (x) (y —x)” (15:538)
rw ./, y= - 5.
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‘r(u) /xy (z—x)""1(DY_f) () dz — m/ (z—x)""(DY_f) (x)dz| =

y
2—x)""((DY_f) @) — (DY_f) (x))dz| < (15.5.39)
o | Cmo 0 © - (01 ) a:
(we assume that
|(DY_f) @ — (DY_f) )] < Xalz—x", (15.5.40)
Ay > 0, forall y, z, x € [0,a] withy > z > x)
<2 /y( — ) Nz —x)"dz = (15.5.41)
=T ). Z z = 5.
S P it
r(u)/x(z VEEEG T a
Assume now that Ay < I" (v), thatis p; := % < 1.
We have proved, for y > x, that
(y —x)"
lf ) =)= (Ao (), y) - (x == p2 . (15.5.42)
Set A := max (A, \»), and
0<p:= o) < 1. (15.5.43)
Conclusion: We have proved that
[f )= ()= (A (), y) - (x =y = p%» forany x, y € [0, a].
(15.5.44)
In the special case of 1 < v < 2, we obtain that
(x — y)?
lf ) =fF =AM y)-x=y=<p (15.5.45)

2 )

forany x,y € [0,a],0 < p < 1.
This is a condition needed to solve numerically f (x) = 0.
(II) A simple instructive example follows:
Let f € C' ([0, a]), a > 0. We assume that
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| @)= f ()] < Alx—y|, where0 <X <1, (15.5.46)

for every x, y € [0, a]. Here we take Ay (f) (x) := f' (x),all x € [0, a].
We notice that

1
f(X)—f(Y)=(/ f’(y+9(x—y))d9) x—y). (15.5.47)
0
Therefore it holds

Lf )= f ()= (A (f)x)-(x =yl = (15.5.48)

1 1
‘(/0 f/(y+9(x—y))d9) (x—y) — (/0 f/(x)dG) (x—y)‘ =

1
‘/0 (F O +00—y)— f () do|[x — y] <
1
(/0 |f/(Y+9(x—Y))—f/(x)|d9)Ix—ylS (15.5.49)
1
A(/O |y+9(x—y)—XId9)Ix—y|=
1
)\(/ (1—9)|x—y|d0) I —y| = (15.5.50)
0

’ (xr — y)?
T
)Ix vl 5

1

o 2
) ((1 0)
2
proving that

(x —y)?

If ) = f ) = (A () ) (x =y = A=, (15.5.51)

for all x, y € [0, a], a condition needed to solve numerically f (x) = 0.

Next, we connect the results of this section to a special case of Theorem 15.7 for
the real norm ||-||,, as follows:

Define functions F and A by

F(x)=Jf (xo+x) and A (x) = JAg (x), (15.5.52)

where J = (Ag (0))~! and xo = 0.
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Choose L =K =M and Ko (-) = M (), where L (t) = | F (0)|| + %ﬁtz and
Key=M@0 =L ) =pt.p=I71p.
Then, conditions (A1)—(Ag) are satisfied. Moreover, condition (A7) reduces to

25 |IF ()] <1 (15.5.53)

for

a =

1 — V1 =2p[[F )]
> :

Furthermore, condition (Ag) holds, provided that (15.5.53) is a strict inequality.
Hence, we deduce that the conclusions of Theorem 15.7 hold for equation F (x) = O,
where F is given by (15.5.52) provided that the Newton-Kantorovich-type condition
[8, 12] (15.5.53) holds as a strict inequality.
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Chapter 16
Inexact Gauss-Newton Method
for Singular Equations

A new semi-local convergence analysis of the Gauss-Newton method for solving
convex composite optimization problems is presented using the concept of quasi-
regularity for an initial point [13, 18, 22, 23, 25]. The convergence analysis is based
on a combination of a center-majorant and majorant function. The results extend
the applicability of the Gauss-Newton method under the same computational cost as
in earlier studies such as [5, 7, 13—43]. In particular, the advantages are: the error
estimates on the distances involved are tighter and the convergence ball is at least as
large. Numerical examples are also provided in this study. It follows [12].

16.1 Introduction

A lot of problems such as convex inclusion, minimax problems, penalization meth-
ods, goal programming, constrained optimization and other problems can be formu-
lated like

F(x) =0, (16.1.1)

where D is open and convex and F : D C R/ — R™ is a nonlinear operator with its
Fréchet derivative denoted by F’. The solutions of Eq. (16.1.1) can rarely be found
in closed form. That is why the solution methods for these equations are usually
iterative. In particular, the practice of numerical analysis for finding such solutions
is essentially connected to Newton-like methods [2, 6-9, 11, 13, 19, 20, 28, 29, 35,
37]. The study about convergence matter of iterative procedures is usually centered
on two types: semilocal and local convergence analysis. The semilocal convergence
matter is, based on the information around an initial point, to give criteria ensuring the
convergence of iterative procedures; while the local one is, based on the information
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264 16 Inexact Gauss-Newton Method for Singular Equations

around a solution, to find estimates of the radii of convergence balls. A plethora of
sufficient conditions for the local as well as the semilocal convergence of Newton-
like methods as well as an error analysis for such methods can be found in [11, 19,
20]. In the case m = j, the inexact Newton method was defined in [6] by:

Xpgpl = Xp + 80, F'(xp)sp = —F(x,)+r, foreach n=0,1,2,..., (16.1.2)
where X is an initial point, the residual control r, satisfy
lrull < Ml F(x,)|| foreach n=0,1,2,..., (16.1.3)

and {),} is a sequence of forcing terms such that 0 < )\, < 1. Let x* be a solution
of (16.1.1) such that F'(x*) is invertible. As shown in [6], if \, < A < 1, then,
there exists » > 0 such that for any initial guess xg € U(x*,r) = {x € R/ :
lx —x*|| < r}, the sequence {x,} is well defined and converges to a solution x* in
the norm ||y ||, := ||F'(x*)y]|l, where || - || is any norm in R/. Moreover, the rate of
convergence of {x,} to x* is characterized by the rate of convergence of {),} to 0. It
is worth noting that, in [6], no Lipschitz condition is assumed on the derivative F’ to
prove that {x,} is well defined and linearly converging. However, no estimate of the
convergence radius 7 is provided. A pointed out by [16] the result of [6] is difficult
to apply due to dependence of the norm || - ||, which is not computable.

The residual control (16.1.3) is non-affine invariant. The advantages of affine
versus non-affine invariant forms have been explained in [20]. That is why, Ypma
used in [41] the affine invariant condition of residual control in the form:

IF ) rall < Ml F/(x0) "' F(x,)|| foreach n=0,1,2,..., (16.1.4)

to study the local convergence of inexact Newton method (16.1.2). And the radius
of convergent result are also obtained.

To study the local convergence of inexact Newton method and inexact Newton-
like method (called inexact methods for short below), Morini presented in [32] the
following variation for the residual controls:

I Purall < Al PaF(x,)|| foreach n=0,1,2,..., (16.1.5)

where { P} is a sequence of invertible operator from R/ to R/ and {),} is the forcing
term.If P, = I and P, = F'(x,) foreachn, (16.1.5) reduces to (16.1.3) and (16.1.4),
respectively. These methods are linearly convergent under Lipschitz Condition. It is
worth nothing that the residual controls (16.1.5) are used in iterative methods if
preconditioning is applied and lead to a relaxation on the forcing terms. But we
also note that the results obtained in [32] do not provide an estimate of the radius of
convergence. This is why Chen and Li [16] obtained the local convergence properties
of inexact methods for (16.1.1) under a weak Lipschitz condition, which was first
introduced by Wang in [38] to study the local convergence behaviour of Newton’s
method. The result in [16] easily provides an estimate of convergence ball for the
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inexact methods. Furthermore, Ferreira and Gongalves presented in [23] a new local
convergence analysis for inexact Newton-like under so-called majorant condition.

Recent attentions are focused on the study of finding zeros of singular nonlinear
systems by Gauss-Newton’s method, which is defined by

Xps1 =%, — F'(x,) F(x,) foreach n=0,1,2,..., (16.1.6)

where xo € D isaninitial pointand F '(x,)T denotes the Moore-Penrose inverse of the
linear operator (of matrix) F’(x,). Shub and Smale extended in [36] the Smale point
estimate theory (includes a-theory and ~y-theory) to Gauss-Newton’s methods for
underdetermined analytic systems with surjective derivatives. For overdetermined
systems, Dedieu and Schub studied in [18] the local linear convergence properties
of Gauss-Newton’s for analytic systems with injective derivatives and provided esti-
mates of the radius of convergence balls for Gauss-Newton’s method. Dedieu and
Kim in [17] generalized both the results of the undetermined case and the overdeter-
mined case to such case where F’(x) is of constant rank (not necessary full rank),
which has been improved by some authors in [1, 11, 14, 15, 20, 21].

Recently, several authors have studied the convergence behaviour of inexact ver-
sions of Gauss-Newton’s method for singular nonlinear systems. For example, Chen
[15] employed the ideas of [38] to study the local convergence properties of several
inexact Gauss-Newton type methods where a scaled relative residual control is per-
formed at each iteration under weak Lipschitz conditions. Ferreira, Gonc¢alves and
Oliveira presented in their recent paper [26] a local convergence analysis of an inex-
act version of Gauss-Newton’s method for solving nonlinear least squares problems.
Moreover, the radius of the convergence balls under the corresponding conditions
were estimated in these two papers. The preceding results were improved by Argyros
et al. [2—-11] using the concept of the center Lipschitz condition (see also (16.2.8)
and the numerical examples) under the same computational cost on the parameters
and functions involved.

In the present study, we are motivated by the elegant work in [42, 43] and optimiza-
tion considerations. Using more precise majorant condition and functions, we provide
a new local convergence analysis for Gauss-Newton method under the same com-
putational cost and the following advantages: larger radius of convergence; tighter
error estimates on the distances ||x, — x*|| for each n = 0,1, ... and a clearer
relationship between the majorant function (see (16.2.7)) and the associated least
squares problems (16.1.1). These advantages are obtained because we use a center-
type majorant condition (see (16.2.8)) for the computation of inverses involved which
is more precise that the majorant condition used in [21-26, 30, 31, 39—43]. More-
over, these advantages are obtained under the same computational cost, since as we
will see in Sects. 16.3 and 16.4, the computation of the majorant function requires
the computation of the center-majorant function. Furthermore, these advantages are
very important in computational mathematics, since we have a wider choice of ini-
tial guesses x¢ and fewer computations to obtain a desired error tolerance on the
distances ||x, — x*|| foreachn =0,1,2, ...
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The rest of this study is organized as follows. In Sect. 16.2, we introduce some
preliminary notions and properties of the majorizing function. The main result about
the local convergence are stated in Sect. 16.3. In Sect. 16.4, we prove the local con-
vergence results given in Sect. 16.3. Section 16.5 contains the numerical examples
and Sect. 16.6 the conclusion of this study.

16.2 Preliminaries

We present some standard results to make the study as selfcontained as possible.
More results can be found in [13, 35, 38].

Let A : R/ — R™ be a linear operator (or an m x j matrix). Recall that an
operator (or j x m matrix) AT : R™ — R/ is the Moore-Penrose inverse of A if it
satisfies the following four equations:

ATAAT = AT, AATA=A; (AATY" = AAT; (ATA) = ATA,

where A* denotes the adjoint of A. Let ker A and im A denote the kernel and image
of A, respectively. For a subspace E of R/, we use T to denote the projection onto
E. Clearly, we have that

A"A =T, ar and AAT = ;4.

In particular, in the case when A is full row rank (or equivalently, when A is
surjective), AAY = Ipn; when A is full column rank (or equivalently, when A is
injective), ATA = I/ .

The following lemma gives a Banach-type perturbation bound for Moore-Penrose
inverse, which is stated in [25].

Lemma 16.1 ([25, Corollary 7.1.1, Corollary 7.1.2]). Let A and B be m x j matrices
and let r < min{m, j}. Suppose that rankA =r, 1 < rankB < A and ||A|||B —
Al < 1. Then, rankB = r and

jAT
JATIIB = Al

BY| <
I ||_1_

Also, we need the following useful lemma about elementary convex analysis.

Lemma 16.2 ([25, Propositionl.3]). Let R > 0. If ¢ : [0, R] — R is continuously
differentiable and convex, then, the following assertions hold:

P — o(r) <0 —=7) ) foreacht € (0,R)andT € [0, 1].

t
p(u) — o(Tu) - w(v) — p(Tv)
u - v

(a)
(b)

foreachu,v € [0, R),u <vand0) <7 < 1.
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From now on we suppose that the (I) conditions listed below hold.
For a positive real R € R, let

¥ [0, R] x[0,1) x[0,1) - R

be a continuous differentiable function of three of its arguments and satisfy the
following properties:

() 900,00 = 0and S\ 0 =~ +A+0)
t=0

0
(ii) Ez/;(t, A, 0) is convex and strictly increasing with respect to the argument t.

For fixed \, 0 € [0, 1), we write hy g(t) = 1(t, \, 0) for short below. Then the
above two properties can be restated as follows.

(iii) hy9(0) = 0and h’/\ﬁ(O) =—1+X+0).

(iv) h’w(t) is convex and strictly increasing.

(v) g:10, R] — Ris strictly increasing with g(0) = 0.
(vi) ¢ is convex and strictly increasing with g'(0) = —1.

(vii) g(t) < hyp(t), g'(2) < h/w(t)for eacht € [0, R), A\, 0 € [0, 1].
Define

Co :=sup{r € [0, R) : hy (1) <0}, (:=sup{r€[0,R):g'(r) <0}, (16.2.1)

hye(t)
= 0, : - — ,
Po SUP[IG[ o) o) t <t]
h — th],
p= sup[l‘ €0,0): Rao(®) = tho,o () t] (16.2.2)
g'(1)
o :=sup{t € [0, R) : U(x*, t) C D}. (16.2.3)

The next two lemmas show that the constants ¢ and p defined in (16.2.1) and
(16.2.2), respectively, are positive.

thoo(t) — hye(?)

Lemma 16.3 The constant ( defined in (16.2.1) is positive and 0
g

0 foreacht € (0, Q).

Proof Since ¢'(0) = —1, there exists 6 > 0 such that ¢’(t) < 0 for each ¢ € (0, 9).
thiy o (1) — (1)
g'(t)

t € (0, ¢). By hypothesis, functions h’w, g (¢) are strictly increasing, then functions
h.0, g'(t) are strictly convex. It follows from Lemma 16.2 (i) and hypothesis (vii)

that

Then, we get ( > d(> 0). We must show that < 0 for each
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hyo(t) — hyo(0)

; < h)\4(), t€(0,R).

In view of /) 9(0) = 0 and ¢'(t) < O for all r € (0, {). This together with the last
inequality yields the desired inequality. (]

Lemma 16.4 The constant p defined in (16.2.2) is positive. Consequently,

thyo(t) — hyg(t
M < tforeacht € (0, p).

g'(t)
hyo(t hy o (t
Proof Firstly, by Lemma 16.3, it is clear that );’9( ) —1 0’0( ) > (Qfort €
thty (1) g
(0, ¢). Secondly, we get from Lemma 16.2 (i) that
hyg(t hy, (1
tim [ 2200 _ 00 _
=0 tho}o(t) g'(t)
Hence, there exists a § > 0 such that
hyg(t hyy (1
0< (et ";"() <1, 1€(0,0.
thoyo(t) g'(t)
That is p is positive. U
Define
r := min{p, J}, (16.2.4)

where p and § are given in (16.2.2) and (16.2.3), respectively. For any starting point
xo € U(x*, r)\{x*}, let {#,} be a sequence defined by:

t_h)\ﬂ(tn) R0 (tn)
" by o) ) g ()

to = llxo —x*|l, tiy1 = foreach n=0,1,2,...

(16.2.5)
Lemma 16.5 The sequence {t,} given by (16.2.5) is well defined, strictly decreasing,
remains in (0, p) for eachn =0, 1,2, ... and converges to 0.
Proof Since 0 < ty = ||xg — x*|| < r < p, using Lemma 16.4, we have that {¢,}

is well defined, strictly decreasing and remains in [0, p) for eachn = 0, 1,2, ...
Hence, there exists t* € [0, p) such that liT t, = t*. That is, we have
n——+00

0 < = h)\,()(t*) _ ho,o(t*) -
B o(1%) g'(t*)
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If t* #£ 0, it follows from Lemma 16.4 that

hao(t*) Yool
5 —1 — o < t,
ho,o(t*) g'(t*)

which is a contradiction. Hence, we conclude that ¢, — 0 as n — +o0. |

If g(t) = h)g(t), then Lemmas 16.3-16.5 reduce to the corresponding ones in
[42, 43]. Otherwise, i.e., if g(t) < h) ¢(¢), then our results are better, since

Co<C and pg < p.

Moreover, the scalar sequence used in [42, 43] is defined by

_ h)\,ﬁ(un)
hé),o(un)

uo = llxo = x*|I,  py1 = |un foreach n=0,1,2,... (16.2.5)

Using the properties of the functions % g, g, (16.2.5), (16.2.5") and a simple inductive
argument we get that

to =ug, H=uy, t, <uy, b1 —1t, <upy —u, foreach n=1,2,...
and

" <u*= lim u,,
n—+00
which justify the advantages of our approach as claimed in the introduction of this
study.
In Sect. 16.3 we shall show that {#,} is a majorizing sequence for {x,}.
We state the following modified majorant condition for the convergence of various
Newton-like methods in [9-11, 13].

Definition 16.6 Let r > 0 be such that U(x*, ) C D. Then, F’ is said to satisfy
the majorant condition on U (x*, r) if

IF G ()= F (7 =x* DI < B p(lx—x* D =R o (7llx—x*]) (16.2.6)

forany x € U(x*,r) and 7 € [0, 1].

In the case when F’(x*) is not surjective, the information on im F’(x*)* may be
lost. This is why the above notion was modified in [42, 43] to suit the case when
F’(x*) is not surjective as follows:
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Definition 16.7 Let r > 0 be such that U (x*,r) C D. Then, f’ is said to satisfy
the modified majorant condition on U (x*, r) if

IE G IE () = F'(* 7 = XD < B gl — x*) = B p(rlle — x*[)

(16.2.7)
forany x € U(x*,r) and 7 € [0, 1].
If 7 = 0, condition (16.2.7) reduces to
IF' (x*) | F'(x) — F'(x*)|| < Y g(lx — x*|) = k), 4(0). (16.2.7")
In particular, for A = 6 = 0, condition (16.2.7") reduces to
IF' ) IF (x) = F' (x| < gy o(lx — x*|1) = hg (0). (16.2.7")

Condition (16.2.7") is used to produce the Banach-type perturbation Lemmas in
[42, 43] for the computation of the upper bounds on the norms || F’(x)"|. In this
study we use a more flexible function g than % ¢ function for the same purpose. This
way the advantages as stated in the Introduction of this study can be obtained.

In order to achieve these advantages we introduce the following notion [2—-11].

Definition 16.8 Let r > 0 be such that U (x*, r) C D. Then ¢’ is said to satisfy the
center-majorant condition on U (x*, r) if

IF' G F () = ') < g'(llx = x*[) = ¢ (0). (16.2.8)
Clearly,
g'(t) < h\ 4(t) foreach re[0,R], X 6¢€l0,1] (16.2.9)
) 4(1)

holds in general and

o can be arbitrarily large [11].
It is worth noticing that (16.2.8) is not an additional condition to (16.2.7) since in
practice the computation of function £ ¢ requires the computation of g as a special

case (see also the numerical examples).

16.3 Local Convergence

In this section, we present local convergence for inexact Newton method (16.1.2).
Equation (16.1.1) is a surjective-undetermined (resp. injective-overdetermined)
system if the number of equations is less (resp. greater) than the number of
knowns and F’(x) is of full rank for each x € D. It is well known that, for
surjective-underdetermined systems, the fixed points of the Newton operator



16.3 Local Convergence 271

Nrp(x) := x — F'(x)TF(x) are the zeros of F, while for injective-overdetermined
systems, the fixed points of N are the least square solutions of (16.1.1), which, in
general, are not necessarily the zeros of F.

Next, we present the local convergence properties of inexact Newton method for
general singular systems with constant rank derivatives.

Theorem 16.9 Let F : D C R/ — R™ be continuously Fréchet differentiable
nonlinear operator, D is open and convex. Suppose that F (x*) = 0, F'(x*) # 0 and
that F' satisfies the modified majorant condition (16.2.7) and the center-majorant
condition (16.2.8) on U (x*, r), where r is given in (16.2.4). In addition, we assume
that rank F'(x) < rankF'(x*) for any x € U (x*, r) and that

g — F'(xX)"F'(0)](x —x")|| < 0|lx —x*|l, x €U, r), (16.3.1)

where the constant 0 satisfies 0 < 6 < 1. Let sequence {x,} be generated by inexact
Gauss-Newton method with any initial point xo € U (x*, r)\{x*} and the conditions
for the residual r,, and the forcing term \,:

Il < MIF G, 0 <M\ F'(xp) <\ foreach n=0,1,2,... (16.3.2)

Then, {x,} converges to a zero x* of F'()YF () in U(x*, r). Moreover, we have the
following estimate:

In
*+ lx, —x*|| foreach n=0,1,2,..., (16.3.3)

||xn+1 —x* ” =

n

where the sequence {t,} is defined by (16.2.5).

Remark 16.10 (a) If g(t) = h)¢(t), then the results obtained in Theorem 16.9
reduce to the ones given in [42, 43].
(b) If g(¢) and h) ¢(¢) are

g(t):hkyg(t)z—(l—i-)\—i-H)t—i-/ Lu)(t —u)du, tel[0,R], (163.4)
0

then the results obtained in Theorem 16.9 reduce to the one given in [25]. More-
over, if taking A = O (in this case A\, = 0 and r, = 0) in Theorem 16.9, we
obtain the local convergence of Newton’s method for solving the singular sys-
tems, which has been studied by Dedieu and Kim in [17] for analytic singular
systems with constant rank derivatives and Li, Xu in [39] and Wang in [38] for
some special singular systems with constant rank derivatives.

(c) If g(t) < hyp(¢) then the improvements as mentioned in the Introduction of this
study we obtained (see also the discussion above and below Definition 16.6)
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If F'(x) is full column rank for every x € U(x*,r), then we have F "(x0)f
F'(x) = Ip,. Thus,

g — F'(x)" F'(x)](x — x*)| =0,
i.e., # = 0. We immediately have the following corollary:

Corollary 16.11 Suppose that rank F'(x) < rankF'(x*) and that
Ien — F" () F'(0)](x — x)|| = 0,

forany x € U(x*, r). Suppose that F (x*) =0, F'(x*) # 0 and that F’ satisfies the
modifed majorant condition (16.2.7) and the center-majorant condition (16.2.8). Let
sequence {x,} be generated by inexact Gauss-Newton method with any initial point
xo € U™, r)\{x*} and the condition (16.3.2) for the residual r, and the forcing
term \,. Then, {x,} converges to a zero x* of F'(-)F(-) in U(x*, r). Moreover, we
have the following estimate:

[OES]
||xn+1 —x* ” =

lx, —x*|| foreach n=0,1,2,..., (16.3.5)

where the sequence {t,} is defined by (16.2.5) for 6 = 0.

In the case when F’(x*) is full row rank, the modified majorant condition (16.2.7)
can be replaced by the majorant condition (16.2.6).

Theorem 16.12 Suppose that F(x*) = 0, F'(x*) is full row rank, and that F’
satisfies the majorant condition (16.2.6) and the center-majorant condition (16.2.8)
on U(x*,r), where r is given in (16.2.4). In addition, we assume that rank F'(x) <
rank F'(x*) for any x € U(x*, r) and that condition (16.3.1) holds. Let sequence
{x,} be generated by inexact Gauss-Newton method with any initial point x, €
U (x*, r)\{x*} and the conditions for the residual r, and the forcing term \,:

IF O rall < MllF' )T F o), 0 < A F/ ()T F/ () < A (16.3.6)
foreachn =0,1,2,.... -
Then, {x,} converges to a cero ( of F(-) in U(x*,r). Moreover, we have the

following estimate:

tn+l

xpp1 —x*|| < lx, — x*|| foreach n=0,1,2,...,

n

where the sentence {t,} is defined by (16.2.5).
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Remark 16.13 Comments as in Remark 16.10 can follow for this case.

Theorem 16.14 Suppose that F (x*) = 0, F'(x*) is full row rank, and that F' satis-
fies the majorant condition (16.2.6) and the center-majorant condition on U (x*, r),
where r is given in (16.2.4). In addition, we assume that rank F’(x) < rankF'(x*)
for any x € U(x*, r) and that condition (16.3.1) holds. Let sequence {x,} sequence
generated by inexact Gauss-Newton method with any initial point xy € U (x*, r)\{x*}
and the conditions for the control residual r,, and the forcing term \,:

IF ) rall < MllF ) TF o) ll, 0 < Mo F'(x,) <\ foreach n=0,1,2, ...

(16.3.7)
Then, {x,,} converges to azero x* of f(-) in U (x*, r). Moreover, we have the following
estimate:

Iny1

lxXpe1 — x*|| < lxy —x*|| foreach n=0,1,2,...,

where sequence {t,} is defined by (16.2.5).

Remark 16.15 Inthe case when F’(x*) is invertible in Theorem 16.14, h) 4 is given
t

by (16.3.4)and g(¢) = —1 + Lo(t)(t — u) du for each t € [0, R], we obtain the

0
local convergence results of inexact Gauss-Newton method for nonsingular systems,
and the convergence ball r is this case satisfies

J LGudu <1, Ae[0 ). (16.3.8)
r (=X — [y Lo(u)du)

In particular, if taking A = 0, the convergence ball  determined in (16.3.8) reduces to
the one given in [38] by Wang and the value r is the optimal radius of the convergence
ball when the equality holds. That is our radius is  larger than the one obtained in [38]
,if Ly < L (see also the numerical examples). Notice that L is used in [38] for the
estimate (16.3.8). Then, we can conclude that vanishing residuals, Theorem 16.14
merges into the theory of Newton’s method.

16.4 Proofs

In this section, we prove our main results of local convergence for inexact Gauss-
Newton method (16.1.2) given in Sect. 16.3.
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16.4.1 Proof of Theorem 16.9

Lemma 16.16 Suppose that F’ satisfies the modified majorant condition on U (x*, r)
and that || x* — x|| < min{p, x*}, where r, p and x* are defined in (16.2.4), (16.2.2)
and (16.2.1), respectively. Then, rank F'(x) = rank F'(x*) and

1N I F' ()T
IF'@) < -
g'(lx = x*)
Proof Since ¢’'(0) = —1, we have

IF' 5T F' (x) = F'(x*)) < ¢'(lx — x*[)) — ¢'(0) < —g'(0) = 1.
It follows from Lemma (16.1) that rank F’(x) = rank F'(x*) and

IF )T _ PN
— (¢'(lx — x*[I) — g'(0)) g'(lx = x*I)

IF' ()" < ;

O

Proof of Theorem 16.9 We shall prove by mathematical induction on #n that {z,} is
the majorizing sequence for {x,}, i.e.,

|x* —x;|| <t; foreach j=0,1,2,... (16.4.1)

Because g = [lxo — x*||, thus (16.4.1) holds for j = 0. Suppose that || x* — x;|| <t;
for some j = n € N. For the case j = n + 1, we first have that,

Xpp1 — X = x, — 1" — F'(x) [F(x,) — Fx)] + F'(x,)'r,
= F' () [F(x*) — F(x,) — F'(x)(x* — x)]1 + F'(x) 1
+Irs — F'(x,) F ()1 (x, — x™)

1
— Fo) / [F/Gon) = F' (5" + 700 — x)]0en — ) dr
0
+F (x) 10 4 Ui — F' () F (x)1(x — ©). (16.4.2)

By using the modified majorant condition (16.2.7), Lemma 16.4, the inductive
hypothesis (16.4.1) and Lemma 16.2, we obtain in turn that

1
” F’(xn)"'/ [F'(x,) — F'(x* + 7(x, — x*)](x, — x*)dTH <
0 (16.4.3)

—*/ IF G IHF (o) = F/ (0 4+ 7 = XDl x, — x* dr
g (X0 — x|l
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1 Lal o(lx, — x*) = B, o (T)|lx, — x*
- / (ol ) — iy o7 D e o2
g’ (lx, — x*[) ll2x, — x*||
1 LRl () — hyo(Tt,
B / /\‘0( . Lolrh) dr - ||x, — x*”z
g'(tn) I
= _;(tn /)\()(tn) h/\O(tn))u
g/(tn) ’ tn
In view of (16.3.2),
IF Co) Tl < NF o) Tzl < Xl F/Go) TIHLE G - (16.4.4)
We have that
- F(xn) = F(X*) - F(xn) - F,(xn)(X* - xn) + F/(xn)(X* - xn)
1
- / [F' () — F/ (" 7000 — XD — 2 d7
0
+F' () (x™ = x). (16.4.5)

Then, combining Lemmas 16.2, 16.16, the modified majorant condition (16.2.7), the
inductive hypothesis (16.4.1) and the condition (16.3.2), we obtain in turn that

Ml F Gan) I ()
1
= )\n”F/(xn)T”/ IF'(xp) — F'(x" + 700 = XD llxn —x* d7
0

+An IIF'(xn)TII IF o) Hlen — Xl

llx, — x*[|? llx, — x*|l
< tah\ o)) — hyo(tn) ———— + My———
< /(n)( 20Tn) — hyo(tn)) 2 + i
Ay, + hyo(ty) ||x, — x*
N + o) lIx, —x II. (16.4.6)
g'(ta) ty

Combining (16.3.1), (16.4.3), (16.4.4) and (16.4.6), we get that

lxas1 — x*| <

[_tnh;,o(tn) — hxo(ty) Mt o) |, } llx, — x|
g'(tn) g'(tn) !

Aty hao(t, n— X*
[—r,,+(1+A)( Ay o ))+9tn]M.

n

9'(tn) g'(tn)
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But, we have that —1 < ¢'(t) < 0 for any ¢ € (0, p), so

Ay n
g'(tn) g'(tn)

n

h)\,O(tn))+ < h/\,O(tn)

1+ A
1+ )( g'(tn)

< h)\,O(tn) - etn _ h)\,(f(tn)
g'(t) g'(t)

Using the definition of {z,} given in (16.2.5), we get that

It *”

[l +1 —X*” = llx, — x

’
n

so we deduce that ||x,,.1 — x*|| < #,41, which completes the induction. In view of
the fact that {z,} converges to 0 (by Lemma 16.5), it follows from (16.4.1) that {x,}
converges to x* and the estimate (16.3.3) holds foralln > 0. O

16.4.2 Proof of Theorem 16.12

Lemma 16.17 Suppose that F (x*) = 0, F'(x™*) is full row rank and that F' satisfies
the majorant condition (16.2.6) on U (x*, r). Then, for each x € U(x*, r), we have
rankF'(x) = rank F'(x*) and

, _ 1
I — F'(x*) (F'(x*) = F'e)] 7| £ =
g'(llx —x*[)
Proof Since ¢'(0) = —1, we have
IF' (") [F'(x) = F'()I < g'(lx = x*) — ¢'(0) < —g'(0) = 1.
It follows from Banach lemma that [Ig; — F'(x*)T(F'(x*) — F’(x))]~" exists and

I — F' () (F'(x*) = F'e)] ') < —,;'
g'(llx —x*[D)
Since F’(x*) is full row rank, we have F'(x*)F'(x*)" = Ign and
F'(x) = F'()Ig = F'@)'(F'(x*) = F'(0)],
which implies that F’(x) is full row, i.e., rank F'(x) = rank F'(x*). O

Proof of Theorem 16.12 Let F: U((x*,r) — R™ be defined by

F(x)=F (Y F), xeUx*r),
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with residual 7 = F’(x*)7r,. In view of
F)l =[Fu)Fol =FoFeY), xeuxhn,

we have that {x,} coincides with the sequence generated by inexact Gauss-Newton
method (16.1.2) for F. Moreover, we get that

F'x") = (F' () F (") = F (x")F (x").
Consequently,
IF ) F ()| = | F' ) F ) F () F ) = |F () F ().
Because || F'(x*)TF(x*)| = 1T ker prey2 Il = 1, thus, we have
IF ) = I1F' () F' (x| = 1.
Therefore, by (16.2.6), we can obtain that

IF' )T EF (x) — F'(x* 4+ 7(x — x*)|| =
IF' (") (F'(x) = F'(x* + 7(x —x"))|| <
R gl — x* 1) — By p(Tllx — x*|]).

Hence, F satisfies the modified majorant condition (16.2.7) on U (x r). Then,
Theorem 16.9 is applicable and {x;} converges to x* follows. Note that, F (- )TF ()=
F'(O'F() and F() = F'()F'(:)"F (). Hence, we conclude that x* is a zero
of F. (I

16.4.3 Proof of Theorem 16.14

Lemma 16.18 Suppose that F (x*) = 0, F'(x*) is full row rank and that F’ satisfies
the majorant condition (16.2.6) on U (x*, r). Then, we have

! K 1 *
| F @) F(x )| < —m foreach x € U(x™,r).

Proof Since F'(x*) is full row rank, we have F’(x*)F'(x*)" = Iz.. Then, we get
that

F'x)F'(x(Igi — F'(HTF' (x*) — F'(x*)) = F'(x)'F'(x), x €U r).
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By Lemma 16.17, Iy, — F'(x*)"(F'(x*) — F'(x)) is invertible for any x € U (x*, ).
Thus, in view of the equality A"A = IT,, 4. for any m x j matrix A, we obtain that

F'(0) F'(x*) = Mooy [Iri — F' ) (F'(x%) — F'(xe)] 7
Therefore, by Lemma 16.17 we deduce that
IF ) F ) < 1Moo MU — F/ () (F/(x*) — F'(e)] 7|

1
< -
= g (lx —x*|)) 0

Proof of Theorem 16.14 Using Lemma 16.18, majorant condition (16.2.6) and the
residual condition (16.3.7), respectively, instead of Lemma 16.16, modified majorant
condition (16.2.7) and condition (16.3.2), one can complete the proof of Theorem
16.14 in an analogous way to the proof of Theorem 16.9. ]

16.5 Numerical Examples

We present some numerical examples, where

g(t) < hye(t) (16.5.1)

and
g'@t) < k) y(@). (16.5.2)

For simplicity we take F’(x)" = F’(x)~! for each x € D.

Example 16.19 Let X =Y = (—00, +00) and define function F' : X — Y by
F(x) = dox — dy sin(1) + d; sin(e®)

where dy, dy, d, are given real numbers. Then x* = 0. Define functions g and 4 ¢
by g(t) = %tz —tand hyy(t) = %t2 — t. Then, it can easily be seen that for d,
sufficiently large and d; sufficiently small LLO can be arbitrarily large. Hence, (16.5.1)
and (16.5.2) hold.

Example 16.20 Let F(x, y, z) = Obe anonlinear system, where F' : D C R? - R3

and F(x,y,2) = (x, ¢ y? + y,e* — 1). It is obvious that (0,0,0) = x¥* is a

solution of the system.
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From F, we deduce

1 0 0
Fx)y=[0@—-1y0 and F'(x*) = diag{1, 1, 1},
0 0 et

where X = (x, y, z). Hence, [F'x)]! = diag{l1, 1, 1}. Moreover, we can define

e—1, e , .
forLop=e—1<L=¢e,g(t)=——t"—tand hyy(t) = Et — t. Then, again
(16.5.1) and (16.5.2) hold.

97

2

Other examples where (16.5.1) and (16.5.2) are satisfied can be found in [2, 5, 8,
11].

16.6 Conclusion

We expanded the applicability of inexact Gauss-Newton method under a majorant
and a center-majorant condition. The advantages of our analysis over earlier works
such as [5, 7-43] are also shown under the same computational cost for the functions
and constants involved. These advantages include: a large radius of convergence and
more precise error estimates on the distances ||x,4+; — x*|| foreachn =0, 1,2, ...,
leading to a wider choice of initial guesses and computation of less iterates x,, in order
to obtain a desired error tolerance. Numerical examples show that the center-function
can be smaller than the majorant function.
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Chapter 17
The Asymptotic Mesh Independence
Principle

We present a new asymptotic mesh independence principle of Newton’s method
for discretized nonlinear operator equations. Our hypotheses are weaker than in
earlier studies such as [1, 9-13]. This way we extend the applicability of the mesh
independence principle which asserts that the behavior of the discretized version
is asymptotically the same as that of the original iteration and consequently, the
number of steps required by the two processes to converge within a given tolerance
is essentially the same. The results apply to solve a boundary value problem that
cannot be solved with the earlier hypotheses given in [13]. It follows [8].

17.1 Introduction

In this chapter we are concerned with the problem of approximating a solution x* of
the nonlinear operator equation
F(x) =0, (17.1.1)

where F is a Fréchet-differentiable operator defined on a convex subset D of a
Banach space X with values in a Banach space Y. Throughout this study we assume
the existence of a unique solution x* of Eq. (17.1.1).

Many problems in computational Sciences can be written in a form like (17.1.1)
using Mathematical Model ling [6, 7, 9, 11, 13]. The solutions of Eq. (17.1.1) can
be found in closed form only in special cases. That is why most solution methods
for these equations are usually iterative.

The most popular method for generating a sequence approximating x* is Newton’s
method which is defined for eachn =0, 1, 2, ... by

F' (M Ax* = —F(5), x**' = x*+ Ax* foreach k =0,1,2,... (17.1.2)
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assuming that the derivatives are invertible and x° is an initial point. However, in
practice the computation of iterates {x*} is very expensive or even impossible. That is
why, we can only solve discretized nonlinear equations defined on finite dimensional
spaces on a sequence of successively finer mesh levels such as

F,(x,) =0 foreachm=0,1,2,..., (17.1.3)

where F,, : D,, C X,, — Y., D,, is a convex domain and X, is a finite dimensional
subspace of X with values in a finite dimensional subspace Y,,. The operator F,
usually results from a Petrov-Galerkin discretization, such that F,, (x,,) = r,y F (X)),
where r,, : Y — Y, is a linear restriction. Then, the corresponding discretized
Newton’s method for solving Eq. (17.1.3) is defined for each k =0, 1,2, ... by

Fl () Axk = —F,(x*), xb = xk 4 Axk. (17.1.4)

We have that F, = r,, F’ and in each Newton step, a system of linear equations must
be solved.

The mesh independence principle asserts that the behavior of (17.1.4) is essentially
the same as (17.1.2). Many authors have worked on the mesh independence principle
under various hypotheses [1-13].

In the present study we are motivated by the work of Weiser et al. in [13]. Their
paper presents an affine invariant theory on the asymptotic mesh independence princi-
ple of Newton’s method. It turns out that their approach is simpler and more intuitive
from the algorithmic point of view. Their theory is based on Lipschitz continuity con-
ditions on the operator F' and F,,. However, there are equations where the Lipschitz
continuity conditions do not hold (see e.g. the numerical example at the end of the
study). That is why, in the present study we extend the mesh independence principle
by considering the more general Holder continuity conditions on the operators F’
and F) .

The chapter is organized as follows: In Sect. 17.2 we present the mesh indepen-
dence principle in the Holder case, whereas in the concluding Sect. 17.3, we provide
a boundary value problem where the Lipschitz conditions given in [13] (or in earlier
studies such as [1, 9—-12]) do not hold but our Hélder conditions hold.

17.2 The Mesh Independence Principle

We shall show the mesh independence principle in this section under Holder conti-
nuity conditions on the operator F’ and F),. Let U(w, £), U(w, &) denote the open
and closed balls in X, respectively with center w € X and radius £ > 0.

Next, we present a generalized Newton-Mysovskhi-type semi-local convergence
result in affine-invariant form.
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Theorem 17.1 Let F : D C X — Y be a continuously Fréchet-differentiable
operator. Suppose: For each x € D, F'(x)~' € L(Y, X); the following holds for
collinear x,y,z € D, v € X and some L > 0, p € [0, 1];

IF' ()" (F'(y) = F'(x)vll < Llly = x[1”vll; (17.2.1)

For some x° € D with F(x°) # 0,

ho=L|AX°|”P <1+ p (17.2.2)
and B
U’ p) C D, (17.2.3)
where 0
| Al
= I_—h_o' (1724)
1+p

Then, the sequence (x*} generated by Newton’s method (17.1.2) is well defined,
remains in U (x°, p) for each k = 0,1,2,... and converges to a unique solution
x* € U, p) of equation (17.1.1). Moreover; the following estimates hold

x* ! — XK < flxk = x*=t e (17.2.5)

1+p

Proof We shall show estimate (17.2.5) using Mathematical induction. The point x!
is well defined, since F’(xo)~! € L(Y, X). Using (17.2.3), (17.2.4) and | x' —x°|| =
|AX?| < p, we get that x' € U(x°, p) € D. We also have that x> is well defined
by Newton’s method (17.1.2) for k = 1, since x! € D and F'(x")~! € L(Y, X). In
view of (17.1.2), we can write

Fxh=FuxH = F&% — FOO)@!' = x9
1
= / [F'(x°+ 0" —x%) — FGO)1x' = x%dh. (17.2.6)
0
It follows from (17.2.1) and (17.1.1) that
Ix* — x| = [|1F'(x) ™' Fehl

1
=/ F'OH MF P +0a" —x%) — FFO)1(x! = x9d0)
0

1
< L/ 0P ||x" — x0"*Pde = x! — X0+, (17.2.7)
0

1+p
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which shows (17.2.5) for k = 1. We also have by (17.2.2), (17.2.4) and (17.1.1) that

2% = X < e = x4+ et = X0
< = X017+t = X0
1+p
_ 1 Onp 1 0
= X —x + 1]Ix" —x
[1+p” I I [
— (ML ax
1+p
1— ()2
= ——2—IlAx°]
~ T
IAx]
h - £
-5

which shows that x> € U (x°, p). Suppose that (17.2.5) holds for each integer i < k
and x**! e U(x°, p). Then, as in (17.2.6) we get that

F(x*™) = F&) = FO') — F/OEhH H = x5

1
- / [F'(x* 4+ 00 — x%)) — F/(B 165 = xKyae
0

S0
k+2 ket K1y =1 o k41
x5 = X = | F D TR |

1
:/ F/(xk+1)71[F/(.Xk + 9(Xk+1 _ xk)) _ F/(xk)](xk+1 _ xk)deu
0

1
<L / 07 k! — 1P = ket ke,
0 1+p

which completes the induction for (17.2.5). We have shown [ x> —x!|| < &—Op | Ax?].
From, the estimate

3 2 2 1yl4p
X —x7| < X°—x
[ | < 1+p” [
L
< — ! — X0 Frytte
I+p 1l+p
L ho
< — ! —x0'*?
I+p 14+p
ho
= Ix' = xoll”llx' = x° (——)"*7
1+p I+p
hO h()
< (——)"P It =20 = ( ) I1AX],
I+p I+p
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(since (1 )P < 1by (17.2.2)), similarly, we get that

L
||)Ck+2 _ xk+1 ” < m”xk-i’l _ xk||l+17

IA

ho
(——) P AXY
+p

< (i)”lnAxOn. (17.2.8)
1+p

Then, we get that

x5+ — X0 < ||xk+2 X+ ||x"+1 4 It = X0

5((1+ )"“+( )" 4 DAY

(l k+2 o
=7||A Il
+p
| AxO| —)
I—f

(17.2.9)

which shows x¥*2 € U (x?, p).

It follows from (17.1.1) that {x¥} is a complete sequence in a Banach space X and
as such it converges to some x* € U (x°, p) (since U (x°, p) is a closed set). Then,
from the estimate

k2 ket K1y =1 o k41
x5 = X < IF D TR Y|

ho
=G )k+‘||Ax I (17.2.10)

and the invertability of F'(x**!) we conclude by letting k — oo in (17.1.1) that
F(x*) = 0. Finally, to show the uniqueness part, let Q = fol F'(y*+0(x* — y*))dO
with F(y*) = 0 and y* € U(x°, p) we have that

[y 4+ 0" —y*) —x* < A= O)|ly* — x°| +0]lx* — x°|
<1 =0p+0p=np.

Hence, y* + 6(x* — y*) € D and Q is invertible. Then, from the identity 0 =
F(x*) — F(y*) = Q(x* — y*), we deduce that x* = y*. U

Remark 17.2 If p = 1, then Theorem 17.1 merges to the Newton-Mysorskikhi
Theorem [9] (see also [6, 7]).
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From now on we assume that Theorem 17.1 holds for (17.1.1)—(17.1.4). Notice
that in the case of (17.1.4) the analog of (17.2.5) is given by

Ly,
[E%
1+

— xk=hy e, (17.2.11)
p

M+l _ K
X, — Xl =

where L,, > 0 stand for the corresponding affine invariant Holder parameter. Then,
there exist unique discrete solutions x; of Eq. (17.1.3) for each m. The discretization
schemes must be chosen such that

lim x) = x*. (17.2.12)

m—0Q

Earlier papers such as [1-7, 10-12] have used the non-affine invariant conditions
1 Epy o) ™M < B 1F Com =+ Vi) = Fpy o) | < Yo [0 (17.2.13)
B < By Ym <7 (17.2.14)

and have restricted their analyses to smoother subset W* C X such that
X, xk Axk xk = xt e wr (17.2.15)

foreach k = 0,1, 2, .... Notice however that due to the non-invariance conditions
(17.2.13) are expressed in terms of operator norms which depend on the relation
of the norms in the domain and the image of the operators F,, and F. As already
noted in [13], this requirement is not convenient for PDEs, since we may have
lim,, e Bn = 00, contradicting assumption (17.2.14). Moreover, assumption
(17.2.15) is difficult to verify in many interesting cases. That is why in [13] a new
technique was developed using assumption

L < BuYm (17.2.16)
instead of (17.2.13) and (17.2.14). Then, it was shown that L,, is bounded in the
limit as long as L is bounded—even if 3, or 7, are unbounded. Moreover, as in [13]
introduce linear projections

I, : X —> X, foreach m=0,1,2,...

and assume the stability condition

~ Il
Gn = < (17.2.17)

xeW* x#0 ||)C||
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Moreover, define

6p= sup ——"% foreach m=0,1,2,.... (17.2.18)
xeW* x#0 ||X||

Notice that (17.2.18) is implied by the assumption

lim §,, = 0. (17.2.19)
‘We also have that
qm =1 (17.2.20)
Gm <146, (17.2.21)
and
lim ¢, = 1. (17.2.22)
m-—0oQ

We need an auxiliary perturbation Lemma.

Lemma 17.3 Suppose: Newton sequences {x*}, {y*} givenforeachk=0, 1,2, ...by
dH =k AxK YA = yR 4 AyE, (17.2.23)

where x°, y are initial points and Ax*, Ay* are the corresponding corrections are
well-defined; Holder condition (17.2.1) is satisfied. Then, the following contraction
estimate holds:

1
1+p

= < L =AY DI =R (17.2.24)

Proof 1t is convenient to drop index k. Then, we can write

X+Ax—y—Ay=x—F @) '"Fx)—y+F () 'F(y)
=x—F@)'F@)+F @) FO) - F@)7FO) —y+ F ) ' Fy)
=x—y—F @) "(Fx)=F)+F @) (F Q@) - F@)F ) 'F)

1
=F @) ' (F)&—y) —/0 F'(y +t(x = y)(x — y)dt)
+ F' ()7 (F'(y) = F'(x)Ay.
Using (17.2.1), we get in turn that

K+l _ ket
[l =y <
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1
/ IF G (k) — FIOk 4 10k — b)) (e — v i
0

+HIF' GO THE GF — F () ayt

< Ix* — Y 17+ Llx* =y 17 Ak,

I+p
which shows (17.2.24). (]
We also need an auxiliary result about zero of real functions.
Lemma 17.4 Let > 1, p € (0, 1] and n > 0. Suppose that

p

P < P, 17.2.25
pn” < (4 T p) ( )
Then, the scalar function
bty = g+ g (17.2.26)
I+p
has two zeros ji_, py such that
1.1
N<p- <py <(=)r. (17.2.27)
I

Proof We have that¢)'(t) = (1+ p)(ut? —1). Sett* = (i)%. Then, it follows from

(17.2.25) that ¢ (t*) < 0. Notice also that )(0) = > 0 and ¥(n) = ﬁ +r > 0.
([l

Using the preceding notation and the two auxiliary results we can show a result
connecting the behaviour of the discrete versus the continuous Newton sequences.

Theorem 17.5 Suppose that for x° = xz € X,, the assumptions of Theorem 17.1
hold. Define for each discrete operator F,, and all arguments x,, € D,, == DN X,,

F,,(x™MAx™ = —F,(x™), F(xu)Ax = —F(xy). (17.2.28)
Moreover, suppose that the discretization is such that

in{1, 14 p—h
IAX™ — Ax|| < 6y < mm{(l :pr ol (17.2.29)

for each x,, € D,,. Furthermore, suppose U(xo, pm) N X C Dy, for some p > 0

I+p, +
_1ax° N =E 17 (172,30,
pln . _% mln{l,]+p_h0} Lo
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Then, the sequence {x,’;} generated by the discrete Newton iterates remains in
U (x°, pm) N X,u. Moreover, the following estimates hold

1+p 1
/’('I] 677’! 1
llxf, — xF| < ——2 < - (17.2.31)
min{l, 1 +p —ho} — L
foreachk =0,1,2,...and
1
lim sup flx} — x| < a+p, (17.2.32)
— 00

k,k}
k,O}'

Proof As in [13] the discrete sequence starting at x° = x%C is denoted by {x
whereas the continuous Newton sequence starting at x° = x%° is denoted by {x
In between, we define more continuous Newton sequences, denoted by {x*} for
eachk =i,i+ 1, ..., which start at the discrete Newton iterates x/ = x*/ and also
run towards x*. Using induction, we shall show

x5 = xO0 < pi, (17.2.33)

where p,, is defined by (17.2.30). Clearly, (17.2.33) holds for k = 1. Let us introduce
two majorants
LIAX P < b, Ny — x|l < . (17.2.34)

In view of Theorem 17.1 and (17.2.5), we have that

1
1+p

hier = M7 X = ( ). (17.2.35)

In order for us to derive a majorant recursion for ¢, we first need the estimate
||xk+1,k+l _ xk+l,0” < ||xk+l,k+1 _ x/H—l,k” + ”xk+l,k _ xk+l,0|| (17 2 36)
In view of the first term in (17.2.36) and (17.2.29) we obtain that

||xk+l,k+1 _xk+1,k|| — ”‘xfn + Ax,’; _ (xk,k + A.xk’k)”
= |Axk — AXEF| < 6, (17.2.37)

Using Lemma 17.3, we can obtain for the second term in (17.2.36) that

||xk+1,k _ xk+1,0” 5 L( ”xfn,k _ xk,OH + ”Axk,())””xfn,k _ xk,OH. (17238)

1+p
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Summing up, we get that

kIR — kL0 <5, "+ el = ey (17.2.39)

1+p

Hence, we have that

Rt = Mg, ho = L AX°|7,

i1 = O + Le, ™ + e, e =0. (17.2.40)

1+p

Then, by combining the majorant equations in (17.1), we get that for 3 > 1

ﬂLzeiﬂ)

BLégyy + hyry = BLGS, + + ﬂLhkqf + )\h,‘?

= BL6, + Lp(ﬁLek + )t

g
BLZ 1+ D
i, S P+ BLe! + Ahy,
— P (BLe + )7 (17.2.41)
1+p

Clearly, the quantity inside the preceding bracket is negative for sufficiently large
1 > 0. Hence, the sequence a; defined by

| I+p
a,'”, ay=h 17.2.42
1 +p k 0 0 ( )

Ay = ﬁL(Sm +

is a majorant for GLe; + hi. Suppose that

p

p(BLOW)" < (1+p

). (17.2.43)

Then, according to Lemma 17.4 (see (17.2.25)), (17.2.42) has two equilibrium points
1
a_and a, suchthata_ < a, < (;lt)?. Notice that (17.2.43) certainly holds for

1<B8< P

<—r (17.2.44)
(I+ p)Lpron

The sequence {a;} converges monotonically to a_ for iy < a,. We consider two
cases hg < land hy > 1. If hy < 1, set

___pr
(14 p)Lpvd,
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such that iy < a_ < 1. Due to monotonicity the sequence {a;} is bounded above
from a_ < 1. Then, we have the upper bound

Hence, both (17.2.31) and (17.2.32) hold. If 1 < hy < 1 4+ p, choose ¢ > 0

sufficiently small and
_ ho(1+ p — hy)

b= (1+p+o0)Lb,

so that 3 > 1 and &y < a4 hold. Due to monotonicity, the sequence {a;} is bounded
from above by ay = hg. Then, we have

ho  (1+p+0)in
G < ="
ﬁL l+p—/’l()

for sufficiently small o > 0, which implies (17.2.31). Then, (17.2.32) follows from
a, — a_. Moreover, we get that

k+1_ 0 k+1 _ .0
o™ = X% < " = X+ e

1 1
I AXO 210 6,y

)4
Pm-

—1_% min{l, 1 + p — ho} 0

1
Remark 17.6 If p = p = 1. Theorem 17.5 merges to Theorem 2.2 in [13].

Corollary 17.7 Suppose that the hypotheses of Theorem 17.5 hold. Then, there exists
an accumulation point

_ I
£, € U0 L 6,) N X, € UG*, =)0 X,
p

This point need not be a solution of the discrete equation F,,(x,) = 0.

Lemma 17.8 Suppose that for the hypotheses of Theorem 17.1 hold for the operator
F:DC X — Y. Defineu,, € X, u € X for each collinear x,,, Y, 2 € Xm by

F/(xm)u = (F/(Zm) - F/(ym))vm
Fy ()t = (Fy,(zm) = F, (Yn)) U
for arbitrary v,, € X,,. Suppose that the discretization method satisfies

l — upll < omllzm — ym”p”vm”-
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Then, there exist constants
L,<L+o, (17.2.45)

such that the affine invariant Holder condition

”um” = Lm”xm - ym””vm ”
holds. We have in turn that

lumll < Nl + llum — wll < Lllzm — ymlI” llvml

Fomllzm = ym " lvmll = (L + 0w llzm = Y lI” vmll-

Corollary 17.9 Suppose that the hypotheses of Theorem 17.5 and Lemma 17.8 hold

. k .
for the discrete Newton sequence {x }. Then, the sequence {x,,} converges to a unique

discrete solution point x,, € U (x*, H—p/ﬂ Om) N X, C U™, %) N X.

Proof Simply apply Theorem 17.1 to F,, with starting point x° = x° and (17.2.45).
O

Remark 17.10 (a) If p = p = 1 the last three results merge to the corresponding
ones in [13].

(b) If lim,,_, o 6, = lim,,_, o 0, = 0, then the convergence speed of the discrete
Newton method (17.1.4) is asymptotically the same with the continuous Newton
method (17.1.2). Moreover, if initial points x° and x,?l are chosen, then the number
of iterations to achieve a desired error tolerance is nearly the same.

17.3 Numerical Examples

We present a numerical example where the earlier results in [1, 9-13] cannot apply
to solve a boundary value problem but our results can apply.

Example 17.11 Let X =Y = R™~! for a natural integer m > 2. Let X and Y be
equipped with the max-norm ||x|| = max;<;<,—1 [lx;||. The corresponding matrix

norm is
j=m—1

IR|l = max Z I ;1

for R = (7, j)1<i, j<m—1. We consider the following two point boundary value problem
on the interval [0, 1]

V' + 0P =0 pe(,1]
v(0) = v(1) = 0. (17.3.1)
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To discretize the above equation, we divide the interval [0, 1] into m equal parts
with length of each part h = % and coordinate at each point : x; = ih with i =
0,1,2,...m. A second order finite difference discretization of (17.3.1) given by

Viel — 20 + i1
pr = UL T AV v
1 h2

results in the following set of nonlinear equations

vi—1 + hzv}+p —2v; 4+ v =0
F() = i 17.3.2
©) iforeachi:1,2,...m—1,v0=vm=0, (17.3.2)
where v = [vy, va, ..., Uu_117. The Fréchet-derivative of operator F is given by
(14 p)h* v] =2 1 0o -~ .- 0
1 (1+p)h2vf—21 0 - 0
A=|. .
0 0 ol (M4 phP ol =2

Then, if we choose say p = %, the results in [1, 9—-13] cannot apply, but ours can
apply, since (17.2.1) is satisfied for p = 1 and L > 30| F'(x)7"|.
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Chapter 18
Ball Convergence of a Sixth Order
Iterative Method

We present a local convergence analysis of a sixth order iterative method for approx-
imate a locally unique solution of an equation defined on the real line. Earlier studies
such as [26] have shown convergence of these methods under hypotheses up to the
fifth derivative of the function although only the first derivative appears in the method.
In this study we expand the applicability of these methods using only hypotheses
up to the first derivative of the function. Numerical examples are also presented in
this study. It follows [5].

18.1 Introduction

Newton-like methods are famous for approximating a locally unique solution x* of
equation
F(x) =0, (18.1.1)

where F : D € R — R is a differentiable nonlinear function and D is a convex
subset of R. These methods are studied based on: semi-local and local convergence
[2, 3, 21, 22, 27]. The methods such as Euler’s, Halley’s, super Halley’s, Chebyshev’s
[2, 3,7, 8, 10, 17, 23, 27] require the evaluation of the second derivative F” at each
step. To avoid this computation, many authors have used higher order multi-point
methods [1, 2, 4, 12, 13, 15, 19, 22, 26, 27].

Newton’s method is undoubtedly the most popular method for approximating
a locally unique solution x* provided that the initial point is close enough to the
solution. In order to obtain a higher order of convergence Newton-like methods
have been studied such as Potra-Ptak, Chebyshev, Cauchy Halley and Ostrowski
method. The number of function evaluations per step increases with the order of
convergence. In the scalar case the efficiency index [18, 22, 27] EI = p% provides
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a measure of balance where p is the order of the method and m is the number of
function evaluations. According to the Kung-Traub conjecture the convergence of
any multi-point method without memory cannot exceed the upper bound 2" ~! [22,
27] (called the optimal order). Hence the optimal order for a method with three
function evaluations per step is 4. The corresponding efficiency index is EI = 45 =
1.58740... which is better than Newtons method which is EI = 22 = 1.414....
Therefore, the study of new optimal methods of order four is important.

We study the local convergence analysis of three step King-like method with a
parameter defined foreachn =0, 1,2, ... by

_ o FGw
yl’[ - xl'[ F’(xn)
_ _ F(yn)F/(xn)ilF(xn)
T () —2F ()
/ —1
Xopl = Zn — (F(x,) +aF(y))F'(x,) F(Zn)’ (18.1.2)

F(xn) + (Ol - 2)F(yn)

where xo € D isaninitial pointand « € R a parameter. Sharma et al. [26] showed the
sixth order of convergence of method (18.1.2) using Taylor expansions and hypothe-
ses reaching up to the fourth derivative of function F although only the first deriva-
tive appears in method (18.1.2). These hypotheses limit the applicability of method

(18.1.2). As a motivational example, let us define function ¥ on D = [—%, %] by

Bhnx24+x0—x* x#0
FOY=10, x=o0 g

3

Choose x* = 1. We have that

F'(x) =3x%Inx? +5x* —4x3 +2x%, F'(1) =3,
F"(x) = 6x Inx? +20x> — 12x% 4+ 10x
F"(x) = 6Inx? + 60x*> — 24x + 22.

Then, obviously function F does not have bounded third derivative in X, since
F”’(x) is unbounded at x = 0 (i.e., unbounded in D). The results in [26] require
that all derivatives up to the fourth are bounded. Therefore, the results in [26] can-
not be used to show the convergence of method (18.1.2). However, our results can
apply (see Example 3.3). Notice that, in-particular there is a plethora of iterative
methods for approximating solutions of nonlinear equations defined on R [2, 2,
4, 6, 8, 12, 13, 15, 19, 22, 26, 27]. These results show that if the initial point
xo is sufficiently close to the solution x*, then the sequence {x,} converges to
x*. But how close to the solution x* the initial guess x¢ should be? These local
results give no information on the radius of the convergence ball for the corre-
sponding method. We address this question for method (18.1.2) in Sect. 18.2. The
same technique can be used to other methods. In the present study we extend the
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applicability of these methods by using hypotheses up to the first derivative of func-
tion F and contractions. Moreover we avoid Taylor expansions and use instead
Lipschitz parameters. Indeed, Taylor expansions and higher order derivatives are
needed to obtain the equation of the local error and the order of convergence of the
method. Using our technique we find instead the computational order of convergence
(COC) or the approximate computational order of convergence that do not require
the usage of Taylor expansions or higher order derivatives (see Remark 2.2 part 4).
Moreover, using the Lipschitz constants we determine the radius of convergence of
method (18.1.2). Notice also that the local error in [26] cannot be used to determine
the radius of convergence of method (18.1.2). We do not address the global conver-
gence of the three-step King-like method (18.1.2) in this study. Notice however that
the global convergence of King’s method (drop the third step of method (18.1.2) to
obtain King’s method) has not been studied either. This is mainly due to the fact
that these methods are considered as special case of Newton-like methods for which
there are many results (see e.g. [21]). Therefore, one can simply specialize global
convergence results for Newton-like methods to obtain the specific results for method
(18.1.2) or King’s method.

The chapter is organized as follows. In Sect. 18.2 we present the local convergence
analysis. We also provide a radius of convergence, computable error bounds and
uniqueness result not given in the earlier studies using Taylor expansions. Special
cases and numerical examples are presented in the concluding Sect. 18.3.

18.2 Local Convergence Analysis

We present the local convergence analysis of method (18.1.2) in this section. Let
Ly > 0,L >0, M > 1 be given parameters. It is convenient for the local conver-
gence analysis of method (18.1.2) that follows to introduce some scalar functions
and parameters. Define functions g1, p, h,, q, hgy on the interval [0, LLU) by

L L
91()——2(1_L0t),

Lot
p@) = (7 +2Mgi()t,
hp@) = p@) —1,
Lot
q) = —-+ lo —2[M gy (1),

hy(t) = () — 1

and parameter r; by
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2
n=_—_—.
2Lo+ L
We have that 1,(0) = h,(0) = —1 < 0 and hy(t) — +00,h,(t) — +00 as
t— Ll[;. It follows from the intermediate value theorem that functions £, h, have

zeros in the interval (0, LLU). Denote by r,, r, the smallest such zeros. Moreover,
define functions g and 4, on the interval [0, 7,,) by

M2
20 =11+ 101 (0)
and
ha(t) = g2(t) — 1.
We have that 1,(0) = —1 < 0 and h,(t) — +oo ast — r, . Denote by r, the

smallest zero of function £, in the interval (0, r,). Furthermore, define functions g3
and h3 on the interval [0, min{r,, r,}) by

=+, Ma® __,
B =TT L T U= Loy — g
and
h3(t) = g3(t) — 1.
We have that 73(0) = —1 < 0 since ¢;(0) = ¢(0) = 0 and h3(t) — 400

as t — min{r,, r,;}. Denote by r3 the smallest zero of function /43 in the interval
(0, min{r,, r,}). Set

r = min{ry, rp, r3}. (18.2.1)

Then, we have that .
O<r<r <— (18.2.2)

Ly

and for each € [0, r)

0<gi(t) <1 (18.2.3)
0<p@ <1 (18.2.4)
0<gp@) <l (18.2.5)

0<q) < 1. (18.2.6)
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and
0<g3(r) < 1. (18.2.7)

Denote by U (v, p), U (v, p) stand respectively for the open and closed balls in R
with center v € R and of radius p > 0. Next,we present the local convergence
analysis of method (18.1.2) using the preceding notation.

Theorem 18.1 Let F : D C R — R be a differentiable function. Suppose there
existx* € D, Lo >0, L >0, M > 1suchthat F(x*) =0, F'(x*) #0,

|F'(x*) "' (F'(x) — F'(x*)| < Lolx — x*|, (18.2.8)
|F'(x*) " (F'(x) = F'(y)] < LIx — yl, (18.2.9)
|F'" ™ F'(x)| < M, (18.2.10)
and )
U™, r) € D; (18.2.11)

where the radius of convergence r is defined by (18.2.1). Then, the sequence {x,}
generated by method (18.1.2) for xo € U((x*,r) — {x*} is well defined, remains
in U(x*,r) foreachn = 0, 1,2, ... and converges to x*. Moreover, the following
estimates hold

|yn = X*[ < g1(Ix0 — X" DIxy — x%| < |x, —x*[ <1, (18.2.12)
|20 — x*| < g2 (Jxp — X*PIxy — x¥| < |x, — X7, (18.2.13)

and
[Xng1 — 27 < g3 (%0 — X DIxn — x| < |x, — X7, (18.2.14)

where the “g” functions are defined above Theorem 18.1. Furthermore, for T €
[r, Lio) the limit point x* is the only solution of equation F(x) =0inU(x*, T)N D.

Proof We shall show estimates (18.2.12)— (18.2.14) using mathematical induction.
By hypothesis xg € U(x*, r) — {x*}, (18.2.1) and (18.2.8), we have that
|F'(x*) "N (F'(x0) — F'(x*))| < Lolxo — x*| < Lor < 1. (18.2.15)

It follows from (18.2.15) and Banach Lemma on invertible functions [2, 3, 22, 23,
27] that F’(xp) # 0 and

[F'G) ™ F o)l = 1= 1

- (18.2.16)
Lolxo — x*|
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Hence, yj is well defined by the first sub-step of method (18.1.2 ) for n = 0. Using
(18.2.1), (18.2.3), (18.2.9) and (18.2.16) we get that

lyo — x*| = |xo — x* — F'(x0) " F(x0)|

IA

1
IF'(XO)_IF'(X*)II/ F'O5) ™ (F' (6 4 00 — 7))
0

—F'(x0))(xo — x™)d0)|

Llxo — x*|?
~ 2(1 = Lolxo — x*|)
= g1(lxo — x*D|xo — x*| < |xo — x*| < r, (18.2.17)

which shows (18.2.12) for n = 0 and yy € U (x*, r). We can write that
1
F(xg) = F(xo) — F(x*) = / F'(x* +0(xg — x*)(xo — x*)d#. (18.2.18)
0

Notice that [x* + 6 (xg —x™) —x*| = 6|x9 — x*| < r. Hence, we get that x* + 6 (x¢ —
x*) € U(x*,r). Then, by (18.2.10) and (18.2.18), we obtain that

|F'(x*)™'F (x0)| < Mlxo — x*. (18.2.19)
We also have by (18.2.17) and (18.2.19) (for yp = x¢) that
|F'(x*) "' F(y9) < M|yo — x*| < Mgy (Jxo — x*|)|xo — x*|, (18.2.20)

since yp € U(x*, r). Next, we shall show F(xy) — 2F(y9) # 0. Using (18.2.1),
(18.2.4), (18.2.8), (18.2.20) and the hypothesis xy # x*, we have in turn that

|(F'(x*)(xo — x*) "' [F(x0) — F'(x*) — F'(x*)(x0 — x*) — 2F (o)
< Ixo — x*|T'IF' (") 7 (F (x0) — F'(x*) — F'(x*)(xo — x™))|
+2|F'(x*) " F ()|

*1—1 LO *12 * *
< lxo — x¥| [Tlxo—x |“+2Mgi(Jxo — x™[)]xo — x7]

= p(jxo — x*|) < p(r) < L. (18.2.21)
It follows from (18.2.21) that

1

F(xg) — 2F “TF (x* .
| (F (x0) (o)) ("] < o — 1= p(mo — D)

(18.2.22)
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Hence, zo and x; are is well defined for n = 0. Then, using (18.2.1), (18.2.5),
(18.2.16), (18.2.17), (18.2.20) and (18.2.22) we get in turn that

M?|yo — x*||xo — x*|
(1 = Lolxo — x*[)(1 — p(Jxo — x*[))|xo — x*|

lzo — ™| < |yo — x*| +

M2
<0+ 191(1x0 — " lxo — x*|
(1= Lolxo — x*)(1 — p(lxg — x7 ) 00 0
< g2(lxo = x*Dlxo — x*| < |xo — x| < 1, (18.2.23)

which show (18.2.13) forn = 0 and zo € U(x*, r). Next, we show that F(xg) —
(¢ —2)F(y0) # 0. Using (18.2.1), (18.2.6), (18.2.8), (18.2.17) and xy # x*, we
obtain in turn that

[(F'(x*)(xg — x*) 7' [F(x0) — F'(x*) — F'(x*)(xo — x*) — (& — 2)F ()
< |xo — x| TIF (M) TN F (x0) — F'(x*) = F'(x*)(xo — x¥))|
+ lo = 2[|F'(x*) "' F ()]
*1—1 LO * *
< |xo — x| [7|x0_x |+l —2[{M|yo — x™[]
LO * *
< 7IX0 —x*| + e = 2[Mgi(Jxo — x™])
= p(lxo — x*]) < p(r) < 1. (18.2.24)
It follows from (18.2.24) that

1
= x*|(1 = g(lxo — x*]))

[(F'(x*)(xo — x*)) 7' F'(x")| < | (18.2.25)
X0

Hence, x; is well defined by the third sub-step of method (18.1.2) for n = 0. Then

using (18.2.1), (18.2.7),(18.2.16), (18.2.19) (for zo = xp), (18.2.23), (18.2.24) and

(18.2.25), we obtain in turn that

xp —x* =279 —x* — F'(x0) "' F(20)
F(xp) + aF(y)

_ ’ —1
+[1 Floo) + (@ —2)F(yo)]F (x0)™ F(20)

S0,

lx1 — x*| = |z0 — x*| + | F'(x0) ' F' (x| F' (x*) "' F (z0)|
+ 2|(F'(x*)(xg — x™) " F' )| F' (x*) F (o) || F (xx0) ™ F (x*| | F'(x*) ™' F(20)]
M|zo — x*|

<lzo — x|+ —/——W——
! | 1 — Lo|xg — x*|
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" 2M?|yo — x*||zo — x*|
(I — Lolxo — x*])|xo — x*|(1 — g(Jxo — x*]))

M 2M?g1(Jxg — x*
<[+ — + ol = XD g0 e
1 — Lolxo — x*| (1 — Lolxo — x*)(1 — g(]xo — x*|))
= g3(lxg — x"DIxo — x*| < |xg —x*| < 1, (18.2.26)

which shows (18.2.14) for n = 0 and x; € U(x*, r). By simply replacing
X05 Y0, 205 X1 bBY X, Yk, 2k, Xr41 in the preceding estimates we arrive at estimates
(18.2.12) — (18.2.14). Then, it follows from the estimate |x;; —x*| < |xz —x*| < r,
we deduce that x4 € U(x*, r) and limy_, », xx = x*. To show the uniqueness part,
let Q = fol F'(y* 4+ 0(x* — y*)do for some y* € U(x*, T) with F(y*) = 0. Using
(18.2.8), we get that

1
|F'(x")7H(Q — F'(x)| < / Loly* +6(x" — y*) — x"|d6 (18.2.27)
0
1 LO
5/ Lo(1 = O)lx* = y'1d0 < T < 1.
0

It follows from (18.2.27) and the Banach Lemma on invertible functions that Q is
invertible. Finally, from the identity 0 = F (x*) — F(y*) = Q(x* — y*), we deduce
that x* = y*. O

Remark 18.2 1. In view of (18.2.8) and the estimate
|F' () VF (x0)| = |F' ()Y F' (x) — F'(x*)) + I (18.2.28)
< 1T+ |F' ) THF () = F'()) < 1+ Lolx — x|
condition (18.2.10) can be dropped and M can be replaced by
M(t) =14 Lot

or
M@)=M=2,
since ¢ € [0, LLO .
2. The results obtained here can be used for operators F satisfying autonomous
differential equations [2] of the form

F'(x) = P(F(x))
where P is a continuous operator. Then, since F'(x*) = P(F(x*)) = P(0),

we can apply the results without actually knowing x*. For example, let F(x) =
e* — 1. Then, we can choose: P(x) = x + 1.
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3. In [2, 3] we showed that r| = ﬁ is the convergence radius of Newton’s
method:
Xnp1 =X, — F'(xy)"'F(x,) foreach n=0,1,2,... (18.2.29)

under the conditions (18.2.8) and (18.2.9). It follows from the definition of r
that the convergence radius r of the method (18.1.2) cannot be larger than the
convergence radius r; of the second order Newton’s method (18.2.29). As already
noted in [2, 3] r; is at least as large as the convergence radius given by Rheinboldt
[25]

2

= —. 18.2.30
3L ( )

rr

The same value for rg was given by Traub [27]. In particular, for Ly < L we
have that
rp <n

and
rr 1 LQ
— = = as — — 0.
ry 3 L

That is the radius of convergence r| is at most three times larger than Rhein-
boldt’s.

4. Ttis worth noticing that method (18.1.2) is not changing when we use the condi-
tions of Theorem 18.1 instead of the stronger conditions used in [26]. Moreover,
we can compute the computational order of convergence (COC) defined by

é‘:ln |xn+l_x | /11’1 |)Cn_)C |
|xn _X*| |xn—l _X*|

or the approximate computational order of convergence

Xpgl — X Xp — Xp—1
E]:ln(|n+ n|)/1n(|n n |)
|xn - -xn71| |xn71 - xn72|
This way we obtain in practice the order of convergence in a way that avoids

the bounds involving estimates using estimates higher than the first Fré chet
derivative of operator F.
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Table 18.1 Comparison table for radii
Method (18.1.2) | Method in [4] Method in [6] r1 rR
0.2289 0.1981 0.2016 0.666666667 0.666666667

Table 18.2 Comparison table for radii
Method (18.1.2) | Method in [4] Method in [6] r1 rR
0.0360 0.0354 0.0355 0.3249 0.2453

18.3 Numerical Examples
We present numerical examples in this section (Table 18.1, 18.2).
Example 18.3 Let D = (—00, 4-00). Define function f of D by
f(x) =sin(x). (18.3.1)
Then we have for x* = 0 that Ly = L = M = 1. The parameters are

ry = 0.6667, r, = 0.5858, r, = 0.7192, r, = 0.3776, r3 = 0.2289 =r.

Example 18.4 Let D = [—1, 1]. Define function f of D by
fx)y=¢"—1. (18.3.2)

Using (18.3.2) and x* = 0, we getthat Lo = e—1 < L = ¢, M = 2. The parameters
are

ry = 0.3249, r, = 0.2916, r, = 0.2843, r, = 0.09876, r3 = 0.0360 = r.

Example 18.5 Returning back to the motivational example at the introduction of this
study, we have Lo = L = 96.662907, M = 2. The parameters are

ry = 0.0069, r, = 0.0101, r, = 0.0061, r, = 0.0025, r3 = 0.0009 =r.
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Chapter 19
Broyden’s Method with Regularly
Continuous Divided Differences

In this chapter we provide a semilocal convergence analysis for Broyden’s method
in a Banach/Hilbert space setting using regularly continuous divided differences.
By using: more precise majorizing sequences; the same or weaker hypotheses and
the same computational cost as in [7] we provide a new convergence analysis for
Broyden’s method with the following advantages: larger convergence domain; finer
error bounds on the distances involved, and at least as precise information on the
location of the solution. It follows [5].

19.1 Introduction

In this study we are concerned with the problem of approximating a locally unique
solution x* of equation
F(x) =0, (19.1.1)

where F is a continuously Fréchet-differentiable operator defined on a convex subset
D of a Banach/Hilbert space X with values in a Hilbert space H.

A large number of problems in applied mathematics and also in engineering are
solved by finding the solutions of certain equations [1-4, 6-8]. The solution of these
equations can rarely be found inclosed form. That is why most solution methods for
these equations are iterative.

Methods are usually studied based on: semi—local and local convergence. The
semi—local convergence matter is, based on the information around an initial point,
to give conditions ensuring the convergence of the iterative procedure; while the local
one is, based on the information around a solution, to find a estimates of the radii of
convergence balls.
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Newton’s method
xy=x—F ()" 'F), (19.1.2)

is undoubtedly the most popular iterative method for generating a sequence ap-
proximating x*. The computation of the inverse F’(x)~! at every step may be very
expensive or impossible. That is why Broyden in [6] (for X = H = R™) replace the
inverse Jacobian F’(x)~! by an m x m matrix A satisfying the equation

AF(x) — F(x_)) = x — x_, (19.1.3)

where x_ denotes the iteration preceding the current one x. This way the quasi-
Newton methods were introduced [6].
We study the semilocal convergence of Broyden’s method defined by

AF(x;)(A"AF(x), )
(A*AF (x), F(xy) = F(x))’

xp=x—AF(x), A,=A— (19.1.4)

where A* is the adjoint of A and (-, -) is the inner product in H.

Semilocal and local convergence results for Broyden’s method (19.1.4) and
more general Broyden—like methods have already been given in the literature un-
der Lipschitz—type conditions and for smooth operators F. Recently, in the elegant
study by A. Galperin [7] the semilocal convergence of Broyden’s method (19.1.4)
was given for nonsmooth operators using the notion regularly continuous divided
differences (RCDD) [1, 4, 8] (to be precised in Definition 19.1). The convergence
domain found in [7] is small in general. Hence, it is important to expand this domain
without adding hypotheses. This has already be done by us in [1-4] for Newton’s
method and the Secant method using the notion of the center regularly continuous
divided difference (CRCDD) which is always implied by the (RGDD) but not nec-
essarily viceversa. Here, we use this idea to present a new semilocal convergence
analysis of Broyden’s method with advantages over the work in [7] as already stated
in the abstract of this chapter.

19.2 Semilocal Convergence Analysis of Broyden’s Method

In the rest of the chapter we use the notation already established in [7].

Let i([x, y| F]) denote the quantity inf, ,{[x, y|F] : (x,y) € D?}, and let N be
the class of continuous non-decreasing concave functions @ : [0, +00) — [0, +00),
such that w(0) = 0.

We need the definition of RCDD.

Definition 19.1 [7] The dd[x, y|F] is said to be w -regularly continuous on D
(w-RCDD) if there exist an w € N (call it regularity modulus), and a constant
h € [0, h([x, y|F])] such that for all x, y, u,v € D
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wl(min{ll Lo, YIETIL N [, vl F]IY = A+ 1] [x, yIF] = [u, v|F] II)

—w_l(min{ll Lo, YIFTIL I [, 0| FT I} —h) <lx—ull+lly—vl.
(19.2.1)

We also say that dd[x, y|F] is regularly continuous on D, if it has a regularity
modulus there.

A detailed discussion on the properties of a dd[x, y|F] which is w-regularly
continuous on D is given in [7]. In the same reference a semilocal convergence
analysis is provided using only condition (19.2.1). However, in view of condition
(19.2.1), for x and y fixed and all u, v € D, there exist wy € N such that condition
(19.2.1) holds with wy replacing function w. That, the wy-CRCDD, is:

wol(min{ll G YIFT N N s [ FTNY = A4 1 (X, Y1F] = [, v F] II)

_wa‘(min{u [, FIFT 1. |l [u. v|F] |} —h) sIx—ull+15-vl.

(19.2.2)
Clearly,
wo(s) <w(s) forall s e [0, +00), (19.2.3)

holds in general and ()
. @o($) . . .
the computation of w requires the computation of wy as a special case. That is (19.2.2)

is not an additional hypothesis to (19.2.1).
On the other hand, because of the convexity of w~!, each w -regularly continuous
dd is also w-continuous in the sense that

can be arbitrarily large [1-4]. Notice also that in practice

I [x, yIFl=[u,v|F][so(lx —u [+ y—v]) forall x,y,u,veD.
(19.2.4)
Similar comments can be made for the dd [x, y|F] in connection with function
wo.
Assume that Ay is invertible, so that A and F in (19.1.4) can be replaced by
their normalizations AA; "and Ao F without affecting method (19.1.4). Asin [7] we
suppose that A and F have already been normalized:

Ag = [x0, x_1|F] = 1.
Then, the current approximation (x, A) induces the triple of reals, where

Fi=llx—xoll, Vi=llx —x_1 | and 8:=] xs —x| . (19.2.5)
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From now on the superscript 4+ denotes the non-negative part of real number. That is:
ry = max{r, 0}.

‘We can have [7]: B
tyi=llxp —xo IS+,

V= s,

and
@y =0 (|| [xy, x|F] || —=h)

+
(w_'(l )= xy —xo [l =[x —x II) (19.2.6)

+
(wl(l —h) -t —1—lxo—x II) .

v

v

It is also convenient for us to introduce notations:

a=w,'(1—-h), Vy:=lxo—x_1 || and a:=a—7,. (19.2.7)
We need the following result relating 8 = [lx;4 — x,|| = [|[ALF(x,)| with
t,7,9).

Lemma 19.2 Suppose that dd[x,, x| F] of F is w -regularly continuous on D.Then,
the dd[xy, x;| F] of F is wy-regularly continuous on D at a given fixed pair (xg, X_1).
Ifty +1 < a, then

(19.2.8)

5. <3 A
= wola —ty — 1)

_(a)(a I, —1+8+y —wla—14 —f))
Proof 8, < |A4|||F(x,)]l. Using the Banach lemma on invertible operators [1—4,
8] we get

TALI™" = Aol = 1A = Al = 1=k —[l[xy, x| F1—[x0, x_1 | F1ll, (19.2.9)
s0, by (19.2.2), we have that

Ixt, x| F1 = [x0, x| F]I| <

o (min oy (10xe, x| F1ll = 7), g (11x0, x 1| F1] = h)})
+ Il = xoll + llx — x—11D)
— o (minfoy ' (|lxs, x| F1ll = 2), 0y (1x0, x 1| F1I = b)}) -
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In view of (19.2.6) (for wg = w)

wo(llx4, x| F1ll = h) = (05" (1 — k) — [lxs — xoll — lx — x4 D"
> (@—T—T—7)" (19.2.10)

By the concavity and monotonicity of wy,

x4, x| F] = [x0, x—1 [ FIl <

wy (minf(e =7, =7 =V ", a} +11 +1+7,)
—wo (min{(a — 74 =7 — V)", a})
=w((a—T4 —T=V) " +1. +7+7)
—wy (@ =74 —7T—797). (19.2.11)

If this difference < 1 — £, then it follows from (19.2.9) that

A+ =

1
l—h—w((@—7+ =T =7)" +74 +1+ 7o) + o (@ =74 =T = 7y)")

Notice that the difference (19.2.11) < 1 — h = wo(@) if and only if 7, +7 < a.
Hence, this assumptions implies

1 1
A+l = |~ h—wo@) +oola—1, —1) = oo@—T1s 5 (19.2.12)
Then, as in [7, pp. 48 and 49], we obtain
IFO)ll <8 (wla—74 —14:8+7) —w(a—14 —1)) (19.2.13)
which together with (19.2.12) show (19.2.8). (Il

Lemma (19.2) motivates us to introduce the following majorant generator

g(t,y,8) = (t+, v+, 04):
tp :=t+06, yy =96,

5 __8(a)(a—t+—t+8+y)—w(a—t+—t))
o wola —ty —1)

=5(w(a—2z+y)—w(a—2f—3>) (19.2.14)

wola — 2t — 8)
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We say that the triple ¢’ = (¢/, ', 8’) majorizes ¢ = (¢, y, ) (briefly ¢ < ¢’) if
<t & y<y & §<V¥.
Lemma (19.2) states that g, < g(q).
If we begin to fed with the initial triple gy, the generator iterates producing a

majorant sequence as long as the denominator (19.2.14) remains defined:

&2, + 8, < a. (19.2.15)

Remark 19.3 If wy = w, then the generator g reduces to the generator g given in [7]
defined by g(u, y,8) = (uy, y4,04),uy =u+6,5,. =90,

9+=6(a)(5—1i+—u+9+7/)_1)=6<w(€—29+y) 3
w@—uy —u) w(a@—2u —0)

1) , (19.2.16)

where @ = o' (1 — h) — ¥,,. However, if strict inequality holds in (19.2.3), then
(19.2.14) generates a more precise majorizing sequence than (19.2.16). That is

t<u, (19.2.17)
8, <0, (19.2.18)
and
fo = lim #, < lim up = tieo. (19.2.19)
n——+00 n——+0o

Here, the error bounds are tighter and the information on the location of the solution
at least as precise, if we use the generator g instead of the old generator g used in [7].

Under condition (19.2.15), we can ensure convergence of the sequence (x,, A,)
generated by the method (19.1.4) from the starter (xg, Ag) to a solution of the system

F(x)=0 & A[x,x|F]=1. (19.2.20)

We present the following semilocal convergence result for method (19.1.4).

Theorem 19.4 [f qo is such that g, < q0 & &2t, + 8, < a, then sequence {x,}

generated by method (19.1.4) is well defined and converges to a solution x., which
is the only solution of equation F (x) = 0in U (xo, a — t). Moreover the following
estimates hold

||xn+1 - xn” Syl — Iy (19221)

and
%0 — Xooll < foo — - (19.2.22)
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Furthermore, the sequence { A, } converges to A, so that (X, Axo) Solve the system
(19.2.20).

Proof Simply replace the old generator g used in [7, see Lemma 3.2] by the new
generator g defined by (19.2.14). (I

Remark 19.5 Therest of the results in [7] can be adjusted by switching the generators
so we can obtain the advantages as stated in the abstract of this study. However, we
leave the details to the motivated reader. Instead, we return to Remark 19.3 and
assume that wg, w are linear functions defined by wq(#) = cot and w(¢) = ct with
co # 0 and ¢ # 0. Then, the generators g ans g provide, respectively the scalar
iterations {t,} and {u,} defined by

1=, th=38, t=38+AFx)l, a=cy' —mn,

(tn+1 - tn)(tthl - tnfl)
fovs = byt + 19.2.23
" ! a— (tn-H + tn) ( )

and

u_1 =y, uo=28, ur=3+[AFx)l, a=c"—n,

Unsr = Uns1 + (ull+l__ un)(un-‘rl — Up—1) (19.2.24)
a — (un+l + un)

Then, we have by (19.2.23) and (19.2.24) that 1y = u_, ty = up, t; = u; and
if ¢ = ¢, then a = @ and 1, = u,. However, if ¢y < c, then a simple inductive
argument shows that

a<a, (19.2.25)
t, <u, foreach n=0,1,2,..., (19.2.26)
tael —t, < Uyy1 —u, foreach n=1,2,... (19.2.27)
and
too < Uoso- (19.2.28)

It was shown in [7] that the sufficient convergence condition for sequence {u,} is
given by
4c7'8) < (¢ = )% (19.2.29)

Therefore, according to (19.2.25)—(19.2.27), conditions (19.2.29) is also the suffi-
cient convergence conditions for sequence {f,}. Notice however that under our new
approach the error (19.2.21) and (19.2.22) are tighter and by (19.2.28) the informa-
tion on the location of the solution x is also more precise, Since foo —a < U, — d.
Moreover, a direct study of sequence {z,} can lead to even weaker sufficient conver-
gence conditions [1-4]. Hence, concluding the error bounds and the information on
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the location of the solution x, are improved under weaker convergence conditions (if
strict inequality holds in (19.2.3)) since the convergence condition in [7] is given by

2u, +0, <a (19.2.30)
and in this case we have that
(19.2.30) = (19.2.15) (19.2.31)

but not necesarirly viceversa (unless if wy = ).

Examples, where strict inequality holds in (19.2.3) can be found in [1-4].
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Chapter 20
Left General Fractional Monotone
Approximation

Here are introduced left general fractional derivatives Caputo style with respect to a
base absolutely continuous strictly increasing function g. We give various examples
of such fractional derivatives for different g. Let f be p-times continuously differ-
entiable function on [a, b], and let L be a linear left general fractional differential
operator such that L ( f) is non-negative over a critical closed subinterval I of [a, b].
We can find a sequence of polynomials Q,, of degree less-equal n such that L (Q,)
is non-negative over I, furthermore f is approximated uniformly by Q, over [a, b] .

The degree of this constrained approximation is given by an inequality using the
first modulus of continuity of f”. We finish with applications of the main fractional
monotone approximation theorem for different g. On the way to prove the main
theorem we establish useful related general results. It follows [2].

20.1 Introduction and Preparation

The topic of monotone approximation started in [11] has become a major trend in
approximation theory. A typical problem in this subject is: given a positive integer
k, approximate a given function whose kth derivative is >0 by polynomials having
this property.

In [4] the authors replaced the kth derivative with a linear differential operator of
order k.

Furthermore in [1], the author generalized the result of [4] for linear fractional
differential operators.

To describe the motivating result here we need:

Definition 20.1 ([5], p. 50) Let @« > 0 and [a] = m, ([-] ceiling of the number).
Consider f € C™ ([—1, 1]). We define the left Caputo fractional derivative of f of
order « as follows:
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1 X
(P21 f) ) = s / (x = 0" £ (1) d, (20.1.1)
- -1

for any x € [—1, 1], where T is the gamma function I" (v) = 0°°

We set

e 't dt, v > 0.

DY\ f(x)=f(x). (20.1.2)
D" f(x)=f"(x), Vxel[-1,1]. (20.1.3)

We proved:

Theorem 20.2 ([1]) Let h, k, p be integers, 0 < h < k < p and let f be a real
function, f(p) continuous in [—1, 1] with modulus of continuity w; (f(p), 5), 6>0,
there. Let oj (x), j = h,h + 1, ...,k be real functions, defined and bounded on
[—1, 1] and assume for x € [0, 1] that oy, (x) is either > some number o > 0 or <
some number 3 < 0. Let the real numbers ag =0 < ) <1 < <2< -+ <
a, < p. Here D:ilf stands for the left Caputo fractional derivative of f of order
aj anchored at —1. Consider the linear left fractional differential operator

k
L:=> a;x[D)] (20.1.4)
j=h

and suppose, throughout [0, 1],
L(f)=0. (20.1.5)

Then, for any n € N, there exists a real polynomials Q, (x) of degree < n such that
L(Q,) =0 throughout [0, 1], (20.1.6)

and

omax |f (¥) = @ (¥)] < Cn Py (f(”, 1) ; (20.1.7)

n

where C is independent of n or f.

Notice above that the monotonicity property is only true on [0, 1], see (20.1.5)
and (20.1.6). However the approximation property (20.1.7) it is true over the whole
interval [—1, 1].

In this chapter we extend Theorem 20.2 to much more general linear left fractional
differential operators.

We use a lot here the following generalised fractional integral.

Definition 20.3 (see also [8, p. 99]) The left generalised fractional integral of a
function f with respect to given function g is defined as follows:
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Leta,b € R,a < b, « > 0. Here g € AC ([a, b]) (absolutely continuous
functions) and is strictly increasing, f € Lo ([a, b]). We set

1 X
(I3, f) () = m/ﬂ (@) —g@)* g @) f@Wdt, x=>a, (20.1.8)

clearly ( a qf) (@) = 0.
When g is the identity function id, we get that [*

aria = a4y, the ordinary left
Riemann-Liouville fractional integral, where

(12, f) () = ﬁ/ x -0 f@ydt, x>a, (20.1.9)

(I§+f) (a) =0.
When g (x) =Inxon[a,b],0 <a < b < oo, we get:

Definition 20.4 ([8, p. 110]) Let 0 < a < b < oo, a > 0. The left Hadamard
fractional integral of order « is given by

a—1
(JOLf) () = @ )/( ) %dy, x>a, (20.1.10)

where f € Ly ([a, b]) .
‘We mention:

Definition 20.5 The left fractional exponential integral is defined as follows: Let
a,beR,a<b,a>0, f € L ([a,b]). We set

(I f) () = T )/ ef(ydt, x>a. (20.1.11)

Definition 20.6 Leta,b € R,a < b,a > 0, f € Ly ([a, b]), A > 1. We introduce
the fractional integral

InA [* a—
(u+»A‘f)( ) = (OO . (Ax _-Af) :

A f(t)dt, x>a. (20.1.12)

We also give:

Definition 20.7 Leta,0 > 0,0 <a <b < 00, f € Ly ([a, b]). We set

(Koo f) () = ﬁ/z x7 =t f(yot"'dr, x>a. (20.1.13)

We introduce the following general fractional derivatives.
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Definition 20.8 Let « > 0 and [a] = m, (-] ceiling of the number). Consider
f € AC™ ([a, b)) (space of functions f with f”~1 e AC ([a, b])). We define the
left general fractional derivative of f of order « as follows

1 X
(Dlasg f) () = -——tzﬁ/’@uo—gmvlﬂl’meW0w (20.1.14)
for any x € [a, b], where I is the gamma function.
We set
DL, f(x)=f"(x), (20.1.15)
D, gf x)=f(x), Vxela,b]. (20.1.16)

When g = id, then D, f = Dg, ., f is the left Caputo fractional derivative.

So we have the specific general left fractional derivatives.

Definition 20.9
Df:a xS () = ﬁ/ﬂx (111 g)’”_“_l f(m;(y)d)’» X za >(2(())11 o
D, o f () = )/) )" e £ (1) d, xza,.'
" (20.1.18)
Digae f (x) = )/ A" TN AT Y (1 di, x> a, (20.1.19)
(Diier ) () = ;_a)/ @ =t o f M 0y de, x za = 0.
(20.1.20)

‘We would need a modification of:

Theorem 20.10 (Trigub, [12, 13]) Let g € C? ([—1, 1]), p € N. Then there exists
real polynomial g, (x) of degree < n, x € [—1, 1], such that

—1<x<l

: 1
max _|g") (x) — ¢’ (x)| < R,n/ Pw, (g("’),;), (20.1.21)

Jj=0,1,..., p, where R, is independent of n or g.
We make and need:

Remark 20.11 Heret € [—1,1],x € [a,b],a < b. Letthe map ¢ : [—1,1] —
[a, b] defined by
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b—a b+a
x=¢) = t+ . (20.1.22)
2 2
Clearly here ¢ is 1 — 1 and onto map.
We get
b—
X =g () = T, (20.1.23)
and
2x —b — b
po b a () o (29)). (20.1.24)
b—a b—a b—a
In fact it holds
p(—=1)=a,and ¢ (1) = b. (20.1.25)

We will prove and use:

Theorem 20.12 Let f € C? ([a,b]), p € N. Then there exist real polynomials
QO (x) of degree < n € N, x € [a, b], such that

_ pP=J _
max |f9 (x) — Qi ()| < R, (b a) wi (ﬂ”, bz—a) . (20.1.26)
n

a<x<b 2n

Jj=0,1,..., p, where R, is independent of n or g.

Proof We use Theorem 20.10 and Remark 20.11.
Given that f € C? ([a, b]), x € [a, b], it is clear that

g (1) =f<<b;a)t+ (#)) eC’([-1,1D, te[-1,1].

We notice that

dg;(t) @)+ ) _ (b—a),
t dt 2

(20.1.27)

thus it holds

, , b—a L (b—a b+a b—a
g(t):f(x)( . )=f(( . )t+( ' ))(T) (20.1.28)
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And d / b—a b+a
g’ (1) = ! ((TZ"L(T)) (bg“). (20.1.29)
Since as before
ap (55 e+ (59) _,,  (b-a
i = f"(x) ( ) , (20.1.30)
we obtain
b—
g )= f"(x )( a) (20.1.31)
In general we get
gV (1) =9 x )(b ) (20.1.32)

j=0,1,..., p. Thus we find in detail that g € C? ([—1, 1]). Hence by Theorem
20.10, for any ¢ € [—1, 1], we have

, , ) 1
199 (1) — ¢ ()| < Ryn/~Puwy (g(p), Z) , (20.1.33)
Jj=0,1,..., p, where R, is independent of n or g.
Notice that
2x —b —
4 (1) (20.1.24) gV (%) , j=0,1,...,p. (20.1.34)
—a

See that, for t € [—1, 1], we have

qn (1) = qn (( 2 )x_(b—i—a)) =: Q0 (x), x¢€la,bl], (20.1.35)
b—a b—a

a polynomial of degree n.

Also it holds
dgn (%) * — (55%))  dgu (1) dr
*/ b—a b—a n ’
= = — = t . (20.1.36
01 (x) - TR q,,()(b_a) ( )
That is

, o b—a
g, @) = 0, (x)( 5 ) . (20.1.37)



20.1 Introduction and Preparation 323

Similalry we get

0" (x) = dQy (x) (o136 94, ((Z2)x—(F2) ( 2 _
" dx dx b—a
dq’ d 2 22
9 (0 dt =4 (1) . (20.1.38)
dt dx \b—a (b —a)
Hence
b — 2
g (1) = QY (x) ( 22") : (20.1.39)
In general it holds
j *(j (b - a)j .
g (1) = 0*Y (x) 5 i=01....p. (20.1.40)
Thus we have
_ - a)’ ) %(j)
L.H.S.(20.1.33) = — |9 @) — 0: (x)], (20.1.41)

j=0,1,...,p, x €la,b].
Next we observe that

1
wy (g<">,—)= sup  [g? (1) — g ()| =
n t1,the[—1,1]
In—t|<t

b—a) P (] = =D » b—a
XIYiliI[)a,b]z—[,U (x) — P ()| = TR 7, )

b—a
[r1—xa| <552

(20.1.42)
An explanation of (20.1.42) follows.
By Remark 20.11 we have that ¢ is (1 — 1) and onto map, so that for any ¢,
ty € [—1, 1] there exist unique x;, x, € [a, b]:

. 2 b+a
= \p—a)™ b—a)l’

and (20.1.43)

. 2 b+a
= Xy — .
2 b—a 2 b—a
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Hence it follows

2
Hh— 1= (—) (x1 — x2), (20.1.44)
b—a
and
1 2
—> |t —tl={—)Ix —x2f, (20.1.45)
n b—a
which produces
b—a
lx; — x2] < . (20.1.46)

Finally by (20.1.33) we can find

(b;—j“)j [P @) — 0" ()| < anj_”(bg—pa)pwl (f<">, %) , (20.1.47)
j=0,1,...,p.
And it holds
[fP @) = 0" ()| = Rp—(b(;n )ap)p,-jwl (f@, bz;n“) : (20.1.48)
forany x € [a,b], j =0, 1, ..., p, proving the claim. |
We need:

Remark 20.13 Here g € AC ([a, b]) (absolutely continuous functions), g is increas-
ing over [a, b], a > 0.
Let g (a) = ¢, g (b) = d. We want to calculate

b
I =/ (gb) —g @) g (t)dr. (20.1.49)
Consider the function

fFOM=@b) —y*=d—-y»"", Vyeled]. (20.1.50)

We have that f (y) > 0, it may be 4+00 when y = d and 0 < a < 1, but f is
measurable on [c, d]. By [9], Royden, p. 107, Exercise 13 d, we get that

(fog) g @ =(g®)—g®)* g ® (20.1.51)
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is measurable on [a, b], and

d d — o)
I = / d—y)*tdy = Cls (20.1.52)
c (6%
(notice that (d — y)*~! is Riemann integrable).
That is
b _ «
I = M_ (20.1.53)
@
Similarly it holds
/ (Gx)—g@)* g () dt = M, Vx €la,b]. (20.1.54)
a @

Finally we will use:

Theorem 20.14 Leta > O,N > m = [a],and f € C™ ([a, b]). Then (D“ f) (x)

*a;g
is continuous in x € [a, b].

Proof By [3], Apostol, p. 78, we get that g~! exists and it is strictly increasing on
lg (a), g (b)]. Since g is continuous on [a, b], it implies that g~! is continuous on
[g (a), g (b)]. Hence £ o g~' is a continuous function on [¢ (a) , g (b)].

If « = m € N, then the claim is trivial.

We treat the case of 0 < o < m.

It holds that

« _ 1 * _ m—a—1 _s (m) _
(Diy f) ) = e / (g (x) —g () g @ f™(0)ydt =
S / @0 —g )" g o) (f™og™)(g@)dr = (20.155)
Fm-a)/, o

1 g(x) o " 3
R fy 00" U 0

An explanation follows.
The function

G@)=(@x—2"" " (f"og") (2

is integrable on [g(a), g (x)], and by assumption g is absolutely continuous:
la,b] — [g(a), g (b)].
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Since g is monotone (strictly increasing here) the function
—a—1 —
G@ —g@)" g O (f™eg")(g)

is integrable on [a, x] (see [7]). Furthermore it holds (see also [7]),

1 9(x) o i )
m/g(a) (g(x) —2)" l(f()0g 1)(2)61’2:

S / ) (G@) —gO)" g @ (f™og ) (g)dt  (20.1.56)
I'm—a)/, o

(D" f)(x), Vx € [a, b].

*d; g

Then, we can write

g(x)
(DY yf) (6) = —— (gx) =" (f™oyg™") () dz,
( - a) g(a)
9(y)
(D2, f) &) = = / [ (e ) @z
(20.1.57)
Herea <x <y <b,andg@a) <g(x) <g(®) <g®),and0 < g(x) —g(a) <
gy —ga).

Let A\ =g (x) —z,then z = g (x) — A. Thus

9(x)—g(a) ot ( pom N
T (m— a)/ (f™og™") (g (x) =N
(20.1.58)
Clearly, see that g (a) < z < g (x),then —g (@) > —z > —g (x),and g (x) —g (a) >
g(x)—z>0,ie.0<A<g(x)—g(a).

(Do f) (X) =

Similarly
g(y)—g(a) 1
( *agf)(y) F—(m a)/ \n—a— l(f(m)og )(g(y) )\)dA
(20.1.59)
Hence it holds
1
( *a; gf) ()’) ( *a; qf) (X) m

9(x)—g(y)
[/O N (™0 g7 ) (g () = A = (F™ 097" (g (x) = N)) dA
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g(y)—g(a)
+/ \rn—a-l (f(m) o g*l) (g(y) =N d)\i| . (20.1.60)
g(x)—g(a)

Thus we obtain

|(D>(k¥a;gf) = (D:ﬁ:gf) (x)| = T (m— a)'

w (f™og g —g @)+ (20.1.61)

nm —«

[(g () —g @)™

17097 tyiaramn (
m —«

GO —g@)" = (gx) —g (a))’"“)} =:(§).

Asy — x,then g (y) — ¢ (x) (since g € AC ([a, b])). So that (§) — 0. As aresult
(DSyy ) () = (DL f) () (20.1.62)

proving that (Df:a; of ) (x) is continuous in x € [a, b] . ]

20.2 Main Result

We present:

Theorem 20.15 Here we assume that g € AC ([a, b]) and is strictly increasing with
g) —g(a) > 1. Let h, k, p be integers, 0 < h <k < pandlet f € C? ([a, b)),
a < b, with modulus of continuity w (f(”), 6), 0<d<b—a Letajkx),j=
h,h + 1,...,k be real functions, defined and bounded on [a, b] and assume for
X € [g_1 (1+g()), b] that oy, (x) is either > some number o > 0, or < some
number 3* < 0. Let the real numbersog =0 < oy <1 <ap <2 <--- <a, < p.
Consider the linear left general fractional differential operator

k
L=>a; (0 [Dj(;;g] , (20.2.63)
j=h

and suppose, throughout [g_1 (1+g (@), b],
L(f)=0. (20.2.64)
Then, for any n € N, there exists a real polynomial Q,, (x) of degree < n such that

L (Q,) =0 throughout [g71 (1+g(a)), b] , (20.2.65)
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and

b _
max |f (x) — Q, (x)| < Cn* 7w, ( FP, a) , (20.2.66)
x€la,b] 2n

where C is independent of n or f.

Proof of Theorem 20.15.

Here h,k,p € Z4,0 < h <k < p.Leta; > 0,j = 1,..., p, such that
O<a <1l<a<2< 353 c < - <, < pThatis [o;] = j,
j=1,...,p.

Let Q7 (x) be as in Theorem 20.12.

‘We have that

( f) (x) = ;/ (g(x)—g @)Y g () 9D (1) dr, (20.2.67)
*d, g F (] _ aj) p
and

a; 1 o el (i
(Pl 0r) @ = = Ty / (9 () =g @)™ g 1) 0; (1) dr,
(20.2.68)

j=1...,p
Also it holds

(Dlyf) 0 =P @) (DL, Q1) 0 =0 @, j=1.....p.
(20.2.69)
By [10], we get that there exists ¢’ a.e., and ¢’ is measurable and non-negative.
We notice that

(D22, ) @)= D05 0] =

/ (gx)—g @) g ) (fP @) — 0 (1)) dt| <

F(]—aj

(20.1.26)
<

1 * . .
- — t j—aj—=1 s t () t *(J) Ol dt
F(j—oz,-)/a (g (x) —g (1) g 9w -0

b—a\P~/ b—
o j—aj—1 »,
F(]_aj (/ (g(x)—g (@)~ (t)dt) Rp( o ) wi (f o )

' (20.2.70)
eo1s4) (9 () —g @)™~ (b—a\""’ ) b—a)
T T+ R”( 2n) “‘(f T ) S
(g —g@) ™ (b—a\"" - b—a)
T R,,( Zn) wi (f =) (20.2.71)



20.2 Main Result 329

Hence V x € [a, b], it holds

‘(Dfajgf)(x) DfégQZ(x)(s

b) — Jj—a; b — p=j b—
(9®) = g(@) R, ( a) Wi ( i _a) , (20.2.72)
r (] —aj+ 1) 2n 2n
and
;i aj
max DI, 1 00 = DY, 00 )] <
b) — J—aj b — p=j b —
(9 ®) =9 @) R, ( a) wi (f<p>, “) , (20.2.73)
T(j—aj+1) 2n 2n
j=0,1,.
Above we set Dfa Lf ) = fx), DY, 05 (x) = Q5 (x),V x € [a,b], and
ap =0, 1ie. [ag] =0.
Put
sj= sup |og' () ()], j=h, ...k, (20.2.74)
a<x<b
and

_ - (g (b) — g (@) (b — a)“

. = R,w (r 2=

n Pl(f ) jzhj ]-Of,—f—l) n

(20.2.75)

I. Suppose, throughout [g~" (1 4+ g (a)) , b], a; (x) = a* > 0. Let Q, (x) be the

real polynomial of degree < n, that corresponds to (f (x)+mn, (W)~ xM), x € [a,b],
so by Theorem 20.12 and (20.2.73) we get that

n—1 .4 aj
max, ‘D*ag f @)+ (Y™ x") - (D*a ,,Qn) (x)‘ < (20.2.76)
@O =g @) (b=a\" () b-a
F(]'—Oéj—i-l) P\ 2n Con )
j=0,1,...,p

In particular (j = 0) holds

_ p _
max [(f (o) +m (W) 2") = 0y (0] = R, (%) wi (f(”),b “).

x€la, 2n

(20:2.77)
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and
max. lf (x) — Qn ()] =
e (1)~ (max (lal . 1B))" + R, (bz‘—n‘l)pw1 (f(”), l’z;n“) _
7h(h0‘1nmx(mVﬁ|bV)+—Rp(ééif)pwl(f“”,ééif) = (20.2.78)

R,wi (f(ﬁ) )
k

ZS'(g(b) g(@) —a
fro—%+0

b—a\’ b—
() “l(f” o)
Wi (f<p>’ b_“)nkpx
2n

(g(b) —g @)= (b—a\P~/ . Wk b—a\’
{(ZJ S ey () )(h!) max (fat" 1) + (5) |

(20.2.79)

(hH~" max (|al", b|")

Jj=h

We have found that

_ p
max [f(x) = 0y (W) = R, [(l%) + (h)~" max (la|", |bI")

(gb) =g @)™ (b—a\" 7\ | .., ((,,) b—a)
(ZJ F(j—aj+1) (2) reUh )

j=h

(20.2.80)
proving (20.2.66).
Notice for j =h + 1, ..., k, that
o 1 x . Wy
D ") = —/ (g (x) =g @)~ g'(0) (") dr = 0.
(Pr®) = 5=ay ), ()

(20.2.81)
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Here

L= ch(x)[ e

and suppose, throughout [g’1 1+g@)), b], Lf >0.Soover g~ ' (1 +g(a) <
x < b, we get

(20.2.81)
=«

gt (0) L (Qy (x)) VL )+ (D, () +

o) L] 20276)
Zah () a; (x) [D*aan (x) = D f (x )—— *agx] <™ (202.82)

j=h

k . .
(e h (g —g@)!/ ™ (b—a\l™/ (p b—a
E(D*c};;g(x ))_<j§lsl l"(j—aj+l) (Zn ) )Rpwl(f'", 2n )
(20.2.83)
20275 T ( yon [k Dy (x")
- m (D*a:g (x )) T =T T —-1)= (20.2.84)

(m/ (g x)—g @)= g ) (") ar 1) _

- h—ap—1 s _ (20.1.54)
(h!]" (h — h)/ (g (x) —g (1) g (t)dt 1) =

_ h—ay
. ((g (x) —g @ 1) _ (20.2.85)
rh—ay,+1)
((9 () =g @)™ ~T(h—ay+ 1)) >
n T (h—ay+1) B
. (1 —T(h—o+ 1)) - 0. (20.2.86)
T(h—ap+1)

Clearly here g (x) — g (a) > 1.
Hence

L(Q,(x) =0, forx e[g' (1+g(a).b]. (20.2.87)
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A further explanation follows: We know I' (1) = 1, " (2) = 1, and T is convex and
positive on (0, 00). Here 0 <h —ap < land 1 <h — oy + 1 < 2. Thus

Fh—ap+ 1) <land 1 =T (h—ay+1) > 0. (20.2.88)
I1. Suppose, throughout [g~" (1 + g (a)), b], ay (x) < 3* < 0.

Let O, (x), x € [a, b] be areal polynomial of degree < n, according to Theorem
20.12 and (20.2.73), so that

max DU (F ) = )7 5") = (D,0.) @) = (202.89)
(gb)—g@) (b—a\"" ([ b-a
F(j—a;+1) RP(2n) wl(f © 2n )’
j=0,1,...,p.

In particular (j = 0) holds

_ p _
max_|(f (x) =, (W)'x") — 0, ()| < R, (u) wi (f(”), bay

x€la,b] 2n 2n
(20.2.90)
and
max |f(x) -0, =
x€la,b]
—1 h b—a P (») b—a
N, (W)™ (max (lal, )" + Ry | ——— ) wi | 7, =
2n 2n
e (h) ™' max (la|", |b]") + R b-a pwl o b—a (20.2.91)
A ' P\ 2n "o ) -
etc.
We find again that

b—a
2

p
max [/ (x) = 0 ()] = R,,[( ) + (h)~" max (la|", |bI") -

k o D
(b)) —g@) ™ (b—a\""\ | ., ( @ b—a)
;sl F(j—a;+1) ( 2 ) n o\ f ) (20.2.92)

reproving (20.2.66).
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Here again

L= ch(x)[ e

and suppose, throughout [g~" (1 4 g (a)), b], Lf > 0. So over g~ (1 + g (a)) <
x < b, we get

(20.2.81)

a;! (¥) L (Qu () o' @ L(f ) = (D, () +

S ar ()0 () [D1,00 0 = D3, f @+ 2p ] P27 20293)

j=h

(D, () +

k , i
(g) —g @)™ (b—a\"’ o b—a
(Zsf et () )R,,wl (rm757)  co20m

j=h

20275  Mn ( -a DYy, (x"
= _m (D*(;;g (xh)) + M = M (1 - %) = (20.2.95)

h—op—1 s ™ g ) =
nn(l —F(h_ )h'/ (g(x) —g(®) g (") )—

— L ! h—ap—1 1 (20.1.54)
Tln (1 hT (h_ah),/a (g(x) —g @) g (l‘)dt) =

Cg@—g@) Ty
n (1 SCETTES ) = (20.2.96)
(F (h—ap+1) = (g (x) — g (@)~ o289
g Fh—an+ 1) =
1—(g(x)—ga)'—
i ( ot D) ) <0. (20.2.97)

Hence again
L(Q,(x) =0, Vxe[g ' (1+g(a).b].
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The case of oy, = h is trivially concluded from the above. The proof of the theorem
iS now over. O

We make:

Remark 20.16 By Theorem 20.14 we have that D:(;: ,J are continuous functions,
j = 0,1,..., p. Suppose that oy, (x), ..., ax (x) are continuous functions on
[a,b], and L(f) > 0 on [g’1 (1+g()), b] is replaced by L (f) > 0 on
[g’1 14+ g(a)), b]. Disregard the assumption made in the main theorem on ¢, (x).
Forn e N, let Q, (x) be the O} (x) of Theorem 20.12, and f as in Theorem 20.12
(same as in Theorem 20.15). Then Q,, (x) converges to f (x) at the Jackson rate ﬁ
([6], p. 18, Theorem VIII) and at the same time, since L (Q,) converges uniformly
toL (f)onla,b],L(Q,) > 0on [g’1 (1+g(a)), b] for all n sufficiently large.

20.3 Applications (to Theorem 20.15)

(I) When g (x) =Inxon[a,b],0 <a <b < oo.
Here we would assume that b > ae, oy, (x) restriction true on [ae, b], and

k
Lf = a; () [D,. f]=0. (20.3.99)
j=h

throughout [ae, b].
Then L (Q,) > 0 on [ae, b].
(2) When g (x) =e* on[a, bl,a < b < o0.
Here we assume that b > In (1 4 e%), «y, (x) restriction true on [In (1 + ¢%) , b], and

k
Lf = a;(x)[Dy..f] =0 (20.3.100)

j=h

throughout [In (1 4 %), b].

Then L (Q,) > 0on [In(1 4+ e%), b].

(3) When, A > 1,g(x) = A on [a, b],a < b < oco.

Here we assume that b > log, (1 + A%), oy, (x) restriction true on
[log, (1+ A%), b], and

k
Lf =Y o;(x) D, f]=0. (20.3.101)
j=h

throughout [logA (14 A9, b].
Then L (Q,) > 0 on [log, (1 + A%),b].
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4 Wheno >0,g(x)=x7,0<a <b < o0.
1
Here we assume that b > (1 4+ a“)7, «y, (x) restriction true on
[(1 +a”)5 ,b], and

k
Lf =Y a;(x)[DL..f]=0 (20.3.102)
j=h

throughout [(1 + a”)% ,b].
Then L (Q,) > 0 on [(1 +a%); ,b].
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Chapter 21
Right General Fractional Monotone
Approximation Theory

Here is introduced a right general fractional derivative Caputo style with respect to a
base absolutely continuous strictly increasing function g. We give various examples
of such right fractional derivatives for different g. Let f be p-times continuously
differentiable function on [a, b], and let L be a linear right general fractional dif-
ferential operator such that L (f) is non-negative over a critical closed subinterval
J of [a, b]. We can find a sequence of polynomials Q,, of degree less-equal n such
that L (Q,,) is non-negative over J, furthermore f is approximated uniformly by Q,
over [a, b].

The degree of this constrained approximation is given by an inequality using
the first modulus of continuity of f”). We finish we applications of the main right
fractional monotone approximation theorem for different g. It follows [3].

21.1 Introduction and Preparation

The topic of monotone approximation started in [12] has become a major trend in
approximation theory. A typical problem in this subject is: given a positive integer
k, approximate a given function whose kth derivative is >0 by polynomials having
this property.

In [4] the authors replaced the kth derivative with a linear ordinary differential
operator of order k.

Furthermore in [1], the author generalized the result of [4] for linear right fractional
differential operators.
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To describe the motivating result here we need:

Definition 21.1 ([6]) Let o« > O and [a] = m, ([-] ceiling of the number). Consider
f € C™([—1, 1]). We define the right Caputo fractional derivative of f of order «
as follows:

_1\m 1
(DL f) o) = o [ = ™ i, Q1LY

(m —a)

for any x € [—1, 1], where I" is the gamma function I" (v) = fooo e~ 'tvdt, v > 0.
We set
D) f(x)=f(x)), 21.1.2)

DI f(x)=(=D"f"™(x), Vxel[-1,1]. (21.1.3)

In [1] we proved:

Theorem 21.2 Let h, k, p be integers, his even, 0 < h < k < p and let f be a real
function, fP continuous in [—1, 1] with modulus of continuity w, (f(p), 5), 6 >0,
there. Let oj (x), j = h,h + 1, ...,k be real functions, defined and bounded on
[—1, 1] and assume for x € [—1, 0] that oy, (x) is either > some number o« > 0 or
< some number (3 < 0. Let the real numbers cg =0 < a; <l <a; <2 <--- <
a, < p. Here D?i [ stands for the right Caputo fractional derivative of f of order
aj anchored at 1. Consider the linear right fractional differential operator

k
L= a;x)[D}] (21.1.4)
j=h

and suppose, throughout [—1, 0],
L(f)=0. (21.1.5)
Then, for any n € N, there exists a real polynomial Q, (x) of degree < n such that
L (Q,) > 0 throughout [—1, 0], (21.1.6)

and 1
max | f (x) = Qn (¥)] < Cn* P, (f(’”, —) , (21.1.7)
—l=x=< n

where C is independent of n or f.

Notice above that the monotonicity property is only true on [—1, 0], see (21.1.5)
and (21.1.6). However the approximation property (21.1.7) it is true over the whole
interval [—1, 1].
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In this chapter we extend Theorem 21.2 to much more general linear right frac-
tional differential operators.
We use here the following right generalised fractional integral.

Definition 21.3 (see also [9, p. 99]) The right generalised fractional integral of a
function f with respect to given function g is defined as follows:

Leta,b € R,a < b, a > 0. Here ¢ € AC ([a, b]) (absolutely continuous
functions) and is strictly increasing, f € L ([a, b]). We set

1 b
(154 ) © =5 / (g =g g ) f@)di, x<b, (21.18)

clearly (1,;1 3 f) (b) = 0.
When g is the identity function id, we get that 1;' ,, = I;* , the ordinary right
Riemann-Liouville fractional integral, where

(L= f) ) / (t—x)“ f@)dr, x <b, (21.1.9)

T
(I~ f) (b) = 0.
When g (x) =Inxon[a,b],0 <a < b < oo, we get:

Definition 21.4 ([9, p. 110]) Let 0 < a < b < 00, a > 0. The right Hadamard
fractional integral of order « is given by

o a L)
(J5= ) ( “Te )/ —dv v <, (21.1.10)
where f € Ly ([a, b]).
We mention:

Definition 21.5 The right fractional exponential integral is defined as follows: Let
a,beR,a<b,a>0, f € L([a,b]). Weset

(I o f) () = @ )/ e'f@dt, x<b. (21.1.11)

Definition 21.6 Leta,b e R,a <b,a > 0, f € Ly ([a, b]), A > 1. We introduce
the right fractional integral

In A

b
I oax a=1
T [ WA A wan x<bo @QLLIDY

(5o ) () =
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We also give:

Definition 21.7 Leta,0 > 0,0 <a <b < o0, f € Ly ([a, b]). We set

1 b _ _
(Kp_po f) (X) = m/ 7 = x9N f@0)yot”'dr, x<b.  (21.1.13)

We introduce the following general right fractional derivative.

Definition 21.8 Let o > 0 and [a] = m, ([-] ceiling of the number). Consider
f € AC™ (la, b)) (space of functions f with £~V e AC ([a, b])). We define the
right general fractional derivative of f of order « as follows

m b
(Dy_yf) () = )a) / (g(1) —g )" g (0) £ (1) dt, (21.1.14)

I'im-—
for any x € [a, b], where I is the gamma function.
We set
Dy f (x) = (=" f™ (x), (21.1.15)
DY f(x)=f(x), Vxelab]. (21.1.16)

When g = id, then Dy f = D, f is the right Caputo fractional derivative.

So we have the specific general right fractional derivatives.

Definition 21.9
H” m a—1 fm)
D} e (1) = 1 )/ "0y 0<as<x<h
’ y
(21.1.17)
( l)m m a=1 4 (m)
Dy exf()_ ) e f")ydt, a<x<b,
(21.1.18)
and
« (_])m InA x\m—a—1 m
Dinf ) = = oy i (A" — AY) AT f™ (1ydt,  a<x<b,

(21.1.19)

—_— 17— x0T e ) (i dr 0<a < x <b.
= X( x) o (1) <a<x<

(21.1.20)

(Dg—;x”f) (x) =
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We mention:

Theorem 21.10 (Trigub, [13, 15]) Let g € C? ([—1, 1]), p € N. Then there exists
real polynomial q, (x) of degree < n, x € [—1, 1], such that

‘ . . 1
max_ 19 (x) — ¢ ()| < Rpn’ Pw, (g<P>, —) , (21.1.21)
n

—1<x<
Jj=0,1,..., p, where R, is independent of n or g.
In [2], based on Theorem 21.10 we proved the following useful here result

Theorem 21.11 Let f € C? ([a, b]), p € N. Then there exist real polynomials
QO (x) of degree < n € N, x € [a, b], such that

. . b—a\?’ b—
max |fY (x) — Qi (x)| < R, (—a) wi (f<f’>, —a) . (21.122)
a<x<b 2n 2n

J=0,1,..., p, where R, is independent of n or g.
Remark 21.12 Here g € AC ([a, b]) (absolutely continuous functions), g is increas-

ing over [a, b], a > 0.
Let g (a) = ¢, g (b) = d. We want to calculate

b
I =/ (g —g@)* g t)dt. (21.1.23)
a
Consider the function

fFM=@0-g@)*'=@r-0"", Vyeled]. (21.1.24)

We have that f (y) > 0, it may be +oo when y = cand 0 < o < 1, but f is
measurable on [c, d]. By [10], Royden, p. 107, Exercise 13d, we get that

(fog) g ®)=(g®)—g@)* " g (21.1.25)

is measurable on [a, b], and
d d — o)®
I :/ (y—c)tdy = % (21.1.26)

(notice that (y — ¢)*~! is Riemann integrable).

That is
g —g@)”
I

1 (21.1.27)
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Similarly it holds

b _ a
/ (g —g@))* g (dt = M, Vxela,b]. (21.1.28)

Finally we will use:

Theorem 21.13 Let « > O, N > m = [al, and f € C" (la,b]). Then

(Dl‘j;;gf) (x) is continuous in x € [a, b], —00 < a < b < o0.

Proof By [5], Apostol, p. 78, we get that g~' exists and it is strictly increasing on
[g (@), g (b)]. Since g is continuous on [a, b], it implies that g~! is continuous on
[g (a), g (b)]. Hence £ o g~! is a continuous function on [¢ (a) , g (b)].

If « = m € N, then the claim is trivial.

We treat the case of 0 < o < m.

It holds that

(— )"

(Dy_y f) ) = / (g0 —g@)" g @) f™ @) dt =

r(m )/ GO =g )" g @O (f™oeg ) (g@)di = (21.1.29)

(=™ 9(b)

_ m—a—1 (m) o —1 dz.
o= J (z—g(x)) (f™og™")(x)dz

An explanation follows.
The function

G@=@c—g@)" " (f"og™") (2

isintegrableon[g (x), g (b)], and by assumption g is absolutely continuous: [a, b] —

lg (@), g (b)].

Since g is monotone (strictly increasing here) the function

(GO =g g @ (f™og™")(g@)
is integrable on [x, b] (see [8]). Furthermore it holds (see also [8]),

(=™ 9(b)

T . @ g™ (" eg™) @) dz =

g(x)
(="

o / (GO =g g @) (f™og ) (g)dr  (21.1.30)

= (Dl?—;gf) ()C) 5 Vxe [a, b] .
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And we can write

(=™ g(b)

(Dy_.y f) () = =g )" (f™og™") (2)dz,

Tm—a g(x)

(_1)m g(b) .
=g (f™og™") (2)dz.

(21.1.31)

Herea <y <x <b,andg(a) <g(y) <gx) <g(),and0 < g(h) —g(x) <

gb)—g®»).
Let A\ =z — g (x),then z = g (x) + A. Thus

D . = —
Phsad ) OV = 5 =y

(- l)m g(b)—g(x)

(Dy_, f) @) = X' 0 g7 (g (x) + N dA.

T T'm—a) /)
(21.1.32)
Clearly, see that g (x) <z < g(b),and0 <X < g(b) — g (x).
Similarly
(=™ g(b)=g(») 1 { om) .
D;' . = AT " B N dA.
(Dy_., f) F(m_a)/o (f™og™ ) g +N

(21.1.33)

Hence it holds m
(=1

(Di_yf) ) = (Dj_y f) (x) = Tm—a)

g(b)—g(x)
[A ol ((f(m) o 9*1) (g + ) — (f(m) o gil) (g (x) + )\)) d\

g(b)—g(y)
+/ NPT (F 6 671 (g () + A) d)\:| ) (21.1.34)
g(b)—g(x)

Thus we obtain

(D30 ) ) = (D ) O < =

wi (f™og™ lg(y) —g @)+ (21.1.35)

m—o

[(g ) —g )"

1£ 0 07 o to@r.aon

m —«

((g®) —gON" ™= (g(®)—g (X))m_“)} =:(§).
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Asy — x,then g (y) — g (x) (since g € AC ([a, b])). So that (§£) — 0. As aresult

(Di_iy /) ) = (D, f) (), (21.1.36)

proving that (D,;[;gf) (x) is continuous in x € [a, b]. [

21.2 Main Result

We present:

Theorem 21.14 Here we assume that g (b) — g (a) > 1. Let h, k, p be integers, h
iseven,0 <h <k < pandlet f € C? ([a, b]), a < b, with modulus of continuity
w1 (f(p),é), 0<d<b—-a Letajkx),j=hh+1,... kbe real functions,
defined and bounded on [a, b] and assume for x € [a, g (g ) — 1)] that oy, (x)
is either > some number o* > 0, or < some number 3* < 0. Let the real numbers
oqy=0<a; =1 <mm=2<-- <a, =< p. Consider the linear right general
[fractional differential operator

k
L=>a;x) [D;ﬂ;g] , 21.2.1)
Jj=h

and suppose, throughout [a, g (g b) — 1)],
L(f)=0. (21.2.2)
Then, for any n € N, there exists a real polynomial Q, (x) of degree < n such that
L (Q,) = 0 throughout [a,g™" (g (b) — 1], (21.2.3)

and )
max | f (x) — O, (x)| < Cn*Puw, (f(”), ;a) (21.2.4)
x€la,b] 2n

where C is independent of n or f.

Proof of Theorem 21.14.

Here h,k,p € Z4,0 < h <k < p.Leta; > 0,j = 1,..., p, such that
O<a1§1<a2§2<a3§3---<-~-<ap§p.Thatis|_aj-|:j,
j=1,...,p.

Let Q7 (x) be as in Theorem 21.11.
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We have that

_1)/ .
(D, f) @ )—F(—) / (90 =g )™ g ) f9 (0 dr, (21.25)

and

1y et
(pi2,0:) @ = [ aw-gwy 000 war,

r (j - a/) x
(21.2.6)

j=1,..., p.
Also it holds
(DI, f) 0 =17 90, (DL,0) 0 =1 0,0 (). @127)

j=1,..., p-
By [11], we get that there exists ¢’ a.e., and ¢’ is measurable and non-negative.
We notice that

(32, f) @) = Dy, 05 )] =

b
) / (@) —g@) g @) (fP @) — 0V (1)) dt| <

r(j—

(21.1.22)
<

1 b . ) .
— / (G —g@) ™ g @ |fP @) — 0V (1)|dt
r(j—aj)/

1 b ; b—a\"™’ b—a
_ Jjmaj=1 (P
T(—-a) (/x (g(x) =g () g (t)dt) Rp( o ) wi (f S )

@112 (g (b).— g (x)) = R, (b - a)p_jw1 (fu:)’ b— ") <

F(j—aj+l) 2n 2n
(g(b) — g(a))!™ b—a\""’ » b—a)
T(—a+1) Rp( o ) wi (f 5 ) (21.2.8)

Hence V x € [a, b], it holds

‘(Dgiqf) () = D;i:.q Q, (X)‘ <

(gb)—g@)y = (b—a\'"’ » b—a
F(—oa;+1) Rp< o ) wl(f”, o ) (21.2.9)
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and _
max [DI2,f @)= D, 05,00 <
b) — Jj—aj b — r=Jj b —
(g ( ). g (fl)) R, a w (£ a). (21.2.10)
r (J —aj+ 1) 2n 2n
j=0,1,...,p.

Above we set Dl?f;gf(x) = f (%), D,‘J)f;gQ;f (x) = Qf (x), Y x € [a,b], and
ap =0, 1.e. [ag] =0.
Put

sj= sup |eg' () a; ()|, j=h, ...k (21.2.11)

a<x<b

and

_ » lﬂ) S (g(®) —g(a))™™ (b — a)p_’
M = Rpw; (f * o jzhsj T (J o+ 1) m
(21.2.12)
L. Suppose, throughout [a, g=' (g (b) — D], oy (x) = a* > 0. Let Q, (x), x €
[a, b], be areal polynomial of degree < n, according to Theorem 21.11 and (21.2.10),
so that

o N1y hy aj
iy ‘Db—:g (f )+ (R x") (Db_;an) (x)‘ < (21.2.13)
© (b)._ g G Rl’ (b 7 a)p_j Wi (f(p), o a) >
F(j—a;j+1) 2n n
j=0,1,...,p.
In particular (j = 0) holds
max |(F () +m ()~ x") — 0, 0] = By (2=2) o (5, =
x€la,b] — P n 5 n s
(21.2.14)

and
max. Lf(x) = Qn ()] <

— p -
1y (W) ™! (max (lal, [6])" + R, (bz—na) i (f(p)’ bzna) N

_ b—a\?’ b—a
e (W)™ 'max (lal", |6]") + R, (7) W (f“’),T) = (21.2.15)
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w )

(h)~" max (ja|", b]")

’):

is,(g (b) — g (@)™ (b a
j=h P r(j—a;+1)
b — P
+R[, (Ta) w1 (f(P)
Rywi (f(p), _bz—na) nkr.

(g(b) —g @)= (b—a\P~/ _1 PR b—a\?
{(Z; G a1 T (*39) )(h!) max (jaf" 101") + ()

(21.2716)

We have found that

b—a
2

k j—a _ p—J —
Z (g (b) g (a))’ (b a) nk=P (f(m, b_a) , (21.2.17)
— (j—aj+1) 2 an

proving (21.2.4).
Notice for j =h + 1, ..., k, that

p
max [f (x) = 0, ()] = R,,[( ) + (h)~" max (Ja|", |bI")

1/
(D;i;gxh) = F(—)/ (g) — g (x)/~o! /(t)( )(]) =0.

(21.2.18)
Here

L = Zoz,(x)[ a’ ]

and suppose, throughout [a, g7' (g(b) = )], Lf = 0. Soovera < x < g

(g (b) — 1), we get

@218

7 L (0 () COOL G @)+ (Dg, () +

(21.2.13)
h] =7 (21.2.19)

k
> ot a0 [ D, 00 ) = DY f () = 2Dy

j=h
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Tin ap
i (Pi, () -

Z )~ g (@)~ (b—a)” Row ( e b—a) eiz1)
— F(j—a;+1) 2n P © 2n

(21.2.20)

Mn @ D;Jll—l; (xh)
- (D5 () =0 = m (+ )= (21.2.21)

o (Fram [ 00— 0 @) ar-1) -

o (o [ @O =g - 1)

h—ay,
\ ((g O =9y 7 1) - (21.2.22)
T(h—ap+1)
((g (b) =g ()" =T (h — oy + 1)) >
K Th—op+ 1) =
1—-T(h—a,+1)
T ( T —— ) > 0. (21.2.23)
Clearly here g (b) — g (x) > 1.
Hence

L(Q,(x) =0, forxel[a g (gb)—1D]. (21.2.24)

A further explanation follows: We know I" (1) = 1, " (2) = 1, and I is convex and
positive on (0, 00). Here 0 <h —ap < land 1 <h —a;, + 1 < 2. Thus

T(h—an+1)<land 1 =T (h—ay+1) > 0. (21.2.25)
I1. Suppose, throughout [a, =" (g (b) — D], iy (x) < 5* < 0.

Let O, (x), x € [a, b] be areal polynomial of degree < n, according to Theorem
21.11 and (21.2.10), so that

max ‘DZi;g (f (x) = ma (A" ) — (D;*;an) (x)‘ < (21.2.26)

x€la,b]

(gb) —g @)™  (b—a\'~ ; b—a
L (j—a;+1) R,,( 2n ) WI(fp’ 2n )

j=0,1,...,p.
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In particular (j = 0) holds

b — P b —
max_|(f (x) =, (W) 'x") — 0, ()| < R, (7") w (f”’% 7")

x€la,b]
(21.2.27)
and
max | f (x) — Qn (x)| =
x€la,b]
-1 h b —d P ( ) b —da
N (B~ (max (lal, [bD)" + Ry | ——) wi | [, =
2n 2n
M (hY) ™" max (la|", ") + R b—a Zq £ b—a (21.2.28)
n M ’ P 2]’[ [l 2” P} oL
etc.
We find again that

b—a
2

(g (b) — g (a))’ ™ (b—a)” ! k—p ( o b
E s _ nPup | 7,
Z T (j—a;+1) 2 !

reproving (21.2.4).
Here again

p
max [/ (x) = 0y ()] = RP[( ) + (h) ™" max (lal", |bI")

%), (21229)
m ) T

L= [0}, ]
j=h

and suppose, throughout [a, g~' (g(b) = )], Lf = 0. Soovera < x < g~

(g(b) — 1), we get

(21.2.54)

o O L(Qr ) “EY ! @) L (F ) - 5 (Di, () +

(1.2

. -1 Qj aj T o p .2.26)
a, () a;x)| D, 0n(x) =Dy f(x)+ =D, x < (21.2.30)
g g A g

j=h

=i (P2, (0) +
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(g(b) —g @)™ (b—a\""’ » b—a\ ean
Z];j Fr(j—a;+1) (2n) R,,wl(fp, Zn) N
(21.2.31)

Dah_ h
- (Dg, () 4 =, (1 - L(x)) = (21232)

h! h!
m(l m/ (9@ =g @'y @) (") )=

i (1 W / (9.(1) =g (0™ /(t)dt) @12

h—ay,
(1 (g —g ™) ) _ (21.2.33)
L' —a,+1)
(F (h—an+1)—(g(h) — g (x))h-“h) 2129
g F(h—on+1) =
_ _ h—ay,
T (l 1(,9 (;b)_ af f)l)) ) <0. (21.2.34)

Hence again
L(Q,(x) =0, Vxela.g ' (gb)—D].

The case of oy, = h is trivially concluded from the above. The proof of the theorem
is now over. (]

We make

Remark 21.15 By Theorem 21.13 we have that D .,/ are continuous functions,
j = 0,1,..., p. Suppose that oy, (x), , QU (x) are continuous functions on
[a, b], and L(f) > 0 on [a, g (g (b) — 1)] is replaced by L(f) > 0 on
[a, g (g ) — 1)]. Disregard the assumption made in the main theorem on o, (x).
Forn e N, let Q, (x) be the Q} (x) of Theorem 21.11, and f as in Theorem 21.11
(same as in Theorem 21.14). Then Q,, (x) converges to f (x) at the Jackson rate n/,%
([7], p. 18, Theorem VIII) and at the same time, since L (Q,) converges uniformly
toL (f)onla,b],L(Q,) >0on [a, g (g (D) — 1)] for all n sufficiently large.
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21.3 Applications (to Theorem 21.14)

(1) When g (x) =Inxon[a,b],0 <a <b < oo.
Here we would assume that b > ae, o, (x) restriction true on [a, %], and

k
Lf = Zaj @) Dy f] =0, (21.3.1)
j=h
throughout [a, 2].
Then L (Q,) > 0on [a, g] .
(2) When g (x) =e* on[a,bl,a < b < 0.
Here we assume that b > In (1 + ¢“), a, (x) restriction true on [a, In (¢ — 1)],
and

k
Lf =Y o;x)[Dy).,.f]=0. (21.3.2)

j=h

throughout [a, In (¢” — 1)].

Then L (Q,) > 0on [a, In (eb — 1)]

(3)When, A > 1,g(x) = A*on[a,b],a < b < oco.

Here we assume that b > log, (1 + A“), oy (x) restriction true on [a, log 4
(A —1)], and

Lf = a;®) D) 4 f] =0, (21.3.3)

j=h

throughout [a, log 4 (A" — 1)]
Then L (Q,) > 0on [a, log, (Ab — 1)] .
4 Wheno >0,g(x)=x7,0<a <b < o0.

1 . 1
Here we assume that b > (1 4+ a”)7, «y (x) restriction true on [a, b7 —1)= ],
and

k
Lf =Y o;(x) Dy . f] =0 (21.3.4)
Jj=h
throughout [a, b7 — 1)5].
Then L (Q,) > 0 on [a, b — 1)%].
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Chapter 22
Left Generalized High Order Fractional
Monotone Approximation

Here are used the left general fractional derivatives Caputo style with respect to a base
absolutely continuous strictly increasing function g. We mention various examples
of such fractional derivatives for different g. Let f be r-times continuously differ-
entiable function on [a, b], and let L be a linear left general fractional differential
operator such that L ( f) is non-negative over a critical closed subinterval I of [a, b].
We can find a sequence of polynomials Q,, of degree less-equal n such that L (Q,,) is
non-negative over /, furthermore f is fractionally and simultaneously approximated
uniformly by Q, over [a, b].

The degree of this constrained approximation is given by inequalities using the
high order modulus of smoothness of f). We finish with applications of the main
fractional monotone approximation theorem for different g. It follows [6].

22.1 Introduction

The topic of monotone approximation started in [14] has become a major trend in
approximation theory. A typical problem in this subject is: given a positive integer
k, approximate a given function whose kth derivative is >0 by polynomials having
this property.

In [5] the authors replaced the kth derivative with a linear differential operator of
order k.

Furthermore in [4], the author generalized the result of [5] for linear fractional
differential operators.

To describe the motivating result here we need:

Definition 22.1 ([8], p. 50) Let & > 0 and [«] = m, ([-] ceiling of the number).
Consider f € C™ ([a, b]), a < b. We define the left Caputo fractional derivative of
f of order « as follows:

© Springer International Publishing Switzerland 2016 353
G.A. Anastassiou and I.K. Argyros, Intelligent Numerical Methods:

Applications to Fractional Calculus, Studies in Computational Intelligence 624,
DOI 10.1007/978-3-319-26721-0_22



354 22 Left Generalized High Order Fractional Monotone Approximation
1 X

DY, f) (x =—/ x =" () da, 22.1.1

(D) ) = gy [ =" @ (22.1.1)

for any x € [a, b], where I is the gamma function I" (v) = fooo e 't ldt, v > 0.
We set
DY, f(x)=f (x), (22.12)

D f(x)=f™(x), Vxela,b]. (22.1.3)

We proved:

Theorem 22.2 ([4])Leth, v, r beintegers,1 <h <v <randlet f € C" ([—1, 1]),
with £ having modulus of smoothness wg (f(’), (5) there, s > 1. Let o (x), j =
h,h+1, ..., vbereal functions, defined and bounded on [—1, 1] and suppose o, (x)
is either > o > 0 or < 3 < 0 0n [0, 1]. Let the real numbers cg =0 < o) <1 <
ay <2<---<aq <r.Here Dfilf stands for the left Caputo fractional derivative
of f of order oj anchored at —1. Consider the linear left fractional differential
operator

L* = Z a; (0 [DY, (22.1.4)
j=h

and suppose, throughout [0, 1],
L*(f)>0. (22.1.5)

Then, for any n € N such that n > max (4 (r + 1), r +s), there exists a real
polynomial Q, (x) of degree < n such that

L*(Q,) >0 throughout [0, 1], (22.1.6)
and
Sup_ (DL, ) ) = (DL, 04) 0] =
—l=<x<
2/ Crs 1
: g (f<’>, —) , (22.1.7)
F(‘]—Otj~|—1)l’lr7/ n
j=h+1,...,r; C.y is a constant independent of f and n.
Set
li:= sup |oy' @) a;(x)], h<j<v. (22.1.8)
xel-1,1]

When j =1, ..., h we derive
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a a; Cr,.v r 1
sup |(D)7, 1) (1) = (DL, Q0) ()] =~ (f ", -) ~
—l<x<l n n
v T h—j h—a;—\ j—a;
2T, h—a; 2J—aj
St ) (2 b ~
ST —a+) J\&ENC(h—a;—A+1) ) T (j—a;+1)
(22.1.9)
Finally it holds
sup | f (x) = Qn (0] =
—1=<x<l1
C. . 1 1 v 2T
Lo £, =) | = L—+1]. 22.1.10
v (f n) |:h‘§ Tr—atD } ( )

In this chapter we extend Theorem 22.2 to much more general linear left fractional
differential operators.
We use a lot here the following generalised fractional integral.

Definition 22.3 (see also [11, p. 99]) The left generalised fractional integral of a
function f with respect to given function g is defined as follows:

Leta,b € R,a < b, « > 0. Here g € AC ([a, b]) (absolutely continuous
functions) and is striclty increasing, f € Lo ([a, b]). We set

(I3, f) () = / (@) =g g @) fWdt, x=a, (22111

T (a)

clearly ( a qf) (@) = 0.
When g is the identity function id, we get that 17", ;, = 1., the ordinary left
Riemann-Liouville fractional integral, where

(I, f) (x) = ﬁ / (x =0 f(dt, x>a, (22.1.12)

(Ia‘ﬁrf) (a) =0.
When g (x) =Inx on[a,b],0 <a < b < oo, we get:

Definition 22.4 ([11, p. 110]) Let 0 < a < b < o0, @ > 0. The left Hadamard
fractional integral of order « is given by

a—1
F o)
(JoLf) () = @ )/ ( ) Tdy, x>a, (22.1.13)
where f € Ly ([a, b]).

We mention:
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Definition 22.5 The left fractional exponential integral is defined as follows: Let
a,beR,a<b,a>0, f € L ([a,b]). We set

1 ’ nae=1 4
(Iaog_;exf) x) = m/ﬂ (e)r —e) e f@dt, x=>a. (22.1.14)

Definition 22.6 Leta,b € R,a < b,a > 0, f € Ly ([a, b]), A > 1. We introduce
the fractional integral

InA [* -1
Ax _ At v
() Jq ( )

(IS f) ) = A'f(t)dt, x=>a. (22.1.15)

We also give:

Definition 22.7 Leta,0 > 0,0 <a <b < 00, f € Ly ([a, b]). We set

(KSyoo f) () = %a)/ 7 — ) F @) ot" e, x> a. (22.1.16)

We introduce the following general fractional derivatives:

Definition 22.8 Let « > 0 and [a] = m. Consider f € AC™ ([a, b]) (space
of functions f with £~ e AC ([a, b])). We define the left general fractional
derivative of f of order « as follows

1 X
(Dlef) () = —_a)/ (gx) =g @)™ g (1) f™ ()dt, (22.1.17)
for any x € [a, b].
We set
DI fx)=f"x), (22.1.18)
D), ,fx)=f(x) Vx¢la,b]. (22.1.19)

When g = id, then D, f = Dg, ., f is the left Caputo fractional derivative.

So we have the specific general left fractional derivatives.

Definition 22.9
1 X m—a—1¢r(m)
Df:a'lnxf(x) = —/ (ln f) f (y)dy» X =a> 07
| L g ' (22.1.20)
Dy () = 1 )/ e — )" M ydi, x=a, (22.121)

and
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Dy f (X) = a)/ )" AT FY 1y de, x> a, (22.1.22)

« 1 ! o oym—a—1 o—1 p(m
(Dmnf)(x)=m/ (x7—17) ot” ' f" (t)dt, x=a>=0.

(22.1.23)
We need:
Definition 22.10 For g € C ([—1, 1]) we define
K . \ § s—k
Ay (g, 1) = Z(k) (=D gt +kh), (22.1.24)
k=0

Agpi=[—1,1—sh] >1t. (22.1.25)

The s-th modulus of smoothness of g (see [7], p. 44) is defined as
wy (9, 2) == sup ||A} (g, )||OQ a0 220 (22.1.26)

O<h<z

A similar definition is valid for the arbitrary f € C ([a, b]) .
In [4] we proved that (see also [9]):

Corollary 22.11 Letr > 0 and s > 1. Then there exists a sequence Q, = Q"% of
linear polynomial operators mapping C" ([—1, 1]) into P, (space of polynomials of
degree < n), such that for all g € C" ([—1,1]) and alln > max (4 (r + 1) ,r +s)
we have

g% (1) = (@ (9™ ()] <

Crr r 1
l9% = (@up® oy = s (g“,;), k=0,1,....r, (22.127)

where C, s is a constant independent of g and n, for everyt € [—1, 1].
We extend the last Corollary from [—1, 1] to the arbitrary [a, b]. We will establish:

Theorem 22.12 Let r > 0 and s > 1. Then there exists a sequence QF = Q*
of linear polynomial operators mapping C" ([a, b]) into P,, such that for all f €
C" ([a,b]) and alln > max (4 (r + 1), r +5) we have

b — r—k b—
o= (| = c( Zn“) o (f(’), 7‘1) (22.1.28)

k=0,1,...,r, where the constant C, ; is independent of n or f.
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Proof Letheret € [—1,1],x € [a,b],a < b. Letthe map ¢ : [—1,1] — [a, b]

defined by
b— b
x=p() = N4 (222, (22.1.29)
2 2
Clearly here ¢ is an 1 — 1 and onto map.
We get
’ ’ b—a
X' =¢ (1) = 7 (22.1.30)
and
2x —b—a X b+a
t = =2 —
b—a b—a b—a
In fact it holds
w(=1)=a, andp(1)=0>. (22.1.31)
Clearly here it holds
b—a b+a
gt):=f > t+ 5 eC"([—-1,1]), allre[-1,1].
(22.1.32)
We easily get that
b—
g® @)= P (x )( ) , k=0,1,...,r (22.1.33)

Next we apply (22.1.27) to above g: so far we have

(b )

9% ) = (0 (P O] = | P (1) ——

—(Qu (g™ (r)‘ =: (%).

(22.1.34)
But for r € [—1, 1], we have that

2x b+a .
(On (@) (1) = (Qn (9)) ((b ) - ( )) =: 0, (x), x¢€la,b],
—a b—a
(22.1.35)

where Q) € P,.
One can prove easily that

k
(00 (@)™ (1) = (09)© (x )( a) L k=0.1,....1 (22.1.36)

Hence it holds
(*) = ’f(’”( ) — (09" (x)‘. (22.1.37)
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That is

b — k
9@ - @™ 0] = TS0 - ()" @l k=01

(22.1.38)
for any ¢ € [—1, 1] and the corresponding x € [a, b].

Furthermore we see that

1 N
ws (g“% ‘) = sup | > (lsc) (=1 g (- + ki) = (22.139)

" 0<h=; k=0 00,[—1,1—sh]

b—a\"
2
(s sk o(r b—a b+a
sap |3 (7)ot ((B) e v+ (5))

0<h=3 lk=0 1,00,[1,1—sh]

s

(z) (=1 F £ (x + kh*)

x,00,[la,b—sh*]

b—a\’ (b —a)
= s F7, —). 22.1.40
( 2 ) “ (f 2n ) ( )
That is we have proved

w5 (g('), l) - (b _a) W (f(”, (b_—a)). (22.141)
n 2 2n

Using (22.1.27), (22.1.38) and (22.1.41), x € [a, b], we obtain

b a\t b—a\’ (b—a)
*) (k> (r)
(2)\1‘ @) — (0 ()) (z)ws(f,zn )

(22.1.42)
equivalently it holds

b— r—k b—
7w - (o “‘)()‘_n,k( 2“) ws(f“),%). (22.1.43)
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Thus we have proved that

r—k
‘f”‘) @ —(09)"” (x)‘ <G, (b;a) ws (f(’), (b_—a)), (22.1.44)
2n 2n

forallx € [a,b],k=0,1,...,r.
That is proving (22.1.28). (]

Remark 22.13 Here g € AC ([a, b]) (absolutely continuous functions), g is increas-
ing over [a, b], o > 0.
Let g (a) = ¢, g (b) = d. We want to calculate

b
I =/ (gb) —g@)* g (1) dur. (22.1.45)
Consider the function

FOMN =@ —y*'=d-—y*", VYyeled]. (22.1.46)

We have that f (y) > 0, it may be +oco when y = d and 0 < o < 1, but f is
measurable on [c, d]. By [12], Royden, p. 107, Exercise 13d, we get that

(fop (g M) =(g®b)—g)* g @) (22.1.47)

is measurable on [a, b], and

d ; (d _ C)a
I = d—-y""dy=—"— (22.1.48)
c «
(notice that (d — y)*~! is Riemann integrable).
That is , N
=W —g@)r (22.1.49)
«
Similarly it holds
/ (g(x) =g @) 'g (t)dt = M, Vxela,b]. (22.1.50)
a o
We use:

Theorem 22.14 Letr > 0, a < b, F € Ly ([a,b]), g € AC ([a, b)) and g is
strictly increasing.
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Consider
G (s) := /S (g(s)—g ()" g (t)F(t)dt, foralls € [a,b]. (22.1.51)

Then G € C ([a, b]) .

Proof There exists a Borel measurable function F* : [a, b] — R suchthat F = F*,
a.e., and it holds

G(s):/s (g(s)—g@®) "¢ () F*(t)dt, foralls €la,b]. (22.1.52)

Notice that
|F*]. = IFlle < o0. (22.1.53)

We can write

G (s) =/ G —g®) g @) (Fog™ ') (g@)dt, foralls € [a,b].
‘ (22.1.54)
By [3], we get that
[F*og7!|

o0, [g(a),g(b)] < Flleo - (22.1.55)

Next we consider the function (¢ (s) — 2)" ' (F* 0 g™!) (z), wherez € [g (a) , g (5)].
the last is integrable over [g (a) , g (s)].
Since g is monotone, by [101], (g (s) — g () ™' ¢ (t) (F* o g7') (g (¢)) is inte-

grable on [a, s].
Furthermore, again by [10], it holds

g(s)
A(g(9)) := /( ) 9)—2) " (Frog ") (2)dz = (22.1.56)
g(a
/ @) =g )¢ () (F* o g™) (g (1)) dt =

/ G&)—g@®) g @) F*(t)dt = (22.1.57)

/‘ () =g @) g ) F(0)dt =G (s).
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That is

g(s)
G(s)=/ @) = (FPog ) @dz=A(g(s)). alls € [a.b].

g(a)
(22.1.58)
By [2], p. 388, we have the function

y
A =/ (=2 (Frog™")(2)dz, (22.1.59)
g(a)

is continuous in y over [g (a), g (b)].
Letnow s,, s € [a, b] : s, — s, then g (s,) — g (s), and A (g (s,)) = A (g (5)),
that is G (s,) — G (s), as n — oo, proving the continuity of G. (Il

‘We need:

Corollary 22.15 Let g € AC ([a, b]) and g is strictly increasing. Let « > 0, a ¢ N,
and [o] = m, f € AC™ (la,b]) with f™ € Lu (la,b]). Then (D;‘a;g f) c
C ([a, b)) .

Proof By Theorem 22.14. ]

22.2 Main Result

We present:

Theorem 22.16 Here we assume that g (b) — g (a) > 1. Let h, v, r be integers, 1 <
h<v<randlet f € C" ([a,b]), a < b, with f(") having modulus of smoothness
Wy (f(’), (5) there, s > 1. Let oj (x), j = h,h + 1, ..., v be real functions, defined
and bounded on [a, b] and suppose for x € [g_1 (1+g(), b] that oy, (x) is either
>a* > 0o0r < (* <O0. Let the real numbers o =0 <o <l <ap <2 < -+ <
a, < r. Here D:Z;qf stands for the left general fractional derivative of f of order
aj anchored at a. Consider the linear left general fractional differential operator

L= Zvla () [Djaf;g] (22.2.1)
j=h

and suppose, throughout [g’1 (1+g @), b],

L(f)=0. (22.2.2)
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Then, for any n € N such that n > max (4 (r + 1), r +s), there exists a real
polynomial Q,, (x) of degree < n such that

L(Q,) =0 throughout [¢~" (1+ g (a)),b], (22.2.3)
and
sup |(Di,£) 0 = (P, 00) 0] =
o (P f) 0= (P22, 00)
b) — J=aj b—a\/ b—
(9‘? 9(@) Cm<——3) c%(fm, a), (22.2.4)
r (] —aj + 1) ’ 2n 2n
j=h+1,...,r; C.; is a constant independent of f and n.
Set
;= sup |ay' (x) e h<j<v. (22.2.5)
x€la,b]

When j =1, ..., h we derive

D! f—D. 0, <

*a;g *a; g

max

a<x<b n"— v

( o b= ) (9 b) — g @)~
20 ) T(j—a;+1)

Z <g(b) 9@y’ s (b_a)”* (max (la] (b)) (b_a)rij
S (j* —ap+1) 2 (h— ) 2

(222.6)

Finally it holds

sup |f (¥) = Qn ()] = Cra (f(” ;na) (22.2.7)

a<x<b

b—a\" -1 Wk (g(b) — g @)= (b—a\
{( 2 )Hh!) ma lal ’|b|)<zf F(—a+1) ( 2 ) '

Proof of Theorem 22.16.

Here h,v,r € Z4,0 < h <v <r. Leta; > 0, j = 1,...,r, such that
O<a1§1<a2§2<a3§3---<~-~<a,§r.Thatis[aj]=j,
j=1,...,r

Let Q; (x) be as in Theorem 22.12.

We have that

(0, 0) @0 = e [ G -9 @) O 5P war, 2229

! r(j—o)/a

and
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(p2,01) @) = L / 0 =g g 0 0 ()
N r(j—a;)Ja
(22.2.9)
j=1,...,r
Also it holds
(Dlyf) 0 =P, (Pl,0)@=0"®, j=1...r
(22.2.10)

By [13], we get that there exists ¢’ a.e., and ¢’ is measurable and non-negative.
We notice that

’(D:Z;gf) (x)— D)., O (x)‘ _

1 x A . .
- _ t ]_aj_l / t ) 1) — *(j) t dt <
I‘(j—oz,-)/a (g(x) —g (@) g()(f @ — 0, ()) <
L / C@@ =g g |19 () - 019 (] TP
T(j—aj)Ja
1 X '70(,,71 ’ b—(l r_j (r) b—a

m (/a (g(x) —g ) ™™ g @) dl) Crs (7) Ws (f ) 7)
' 4 (22.2.11)
2150 (9 (¥) — g @)™ (b_a)rﬁu(fm b_a)<
B F(j—ozj—l—l) "\ 2n * Con )T
(g®b) —g@) ™ = (b—a\" ( 0 b —a)
PO+ 1) Crs ( > ) w (0= )- (22.2.12)

Hence V x € [a, b], it holds

‘(D:é:gf) (x) = D, 0 (X)‘ <

(g (b) — g (a))! ™ b—a\ ™’ O)b—a)
and |
max | DL f (1) = DLy, 05 ()] <
@B —g@Y™ . (b—a\ [ .. b_“)
I (j—a;+1) C%S( 2 ) ws(f' o ) (22.2.14)

j=0,1,...,r
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Above we set DV £ (x) = f (x), D*a gQZ x) = Q) (x),Yx € [a,b], and

*a;g
apg =0, 1.e. [ag] = 0.
Put
s;= sup |ag" (x) o j=h, ..., v, (22.2.15)
a<x<b
and

— n Y~ (g (b) — g (a))!™ ( — a)"f
T = Cr,sws (f ’ ) Z Sj T (] py T 1) "

(22.2.16)

I. Suppose, throughout [g~' (1 + g (), b], iy (x) = a* > 0. Let Q, (x), x €

[a, b], be areal polynomial of degree < n, according to Theorem 22.12 and (22.2.14),
so that

max ‘D:;;g (f ) + 1 (1)~ x") — (ijaf an) (x)‘ < (22.2.17)
(9B —g@)~ . (b—a\"’ ( e —b_a)
F(j—aj+l) Cr's(Zn ) W\ 2n )’
j=0,1,...,r

In particular (j = 0) holds

max_|(f (x) +n, (W)™ x") — 0, (¥)] < C (b _“) wy (f(’), b _“) ,

xela,b) 2n 2n
(222.18)
and
max |f (x) — Q, (¥)] <
x€la,b]
b — g b —
1 (1)~ (max (lal . 16))" + Cps (=) w, (£, =-2) =
2n 2n
b — g b —
me ()~ max (lal” 161") + Crs (o ) wi (£ 52 ) = 22219
’ 2n 2n

wn b—a
Cro\I 57 )

(g(B) —g (@) (b—a) ™’ 1 -
Z;; F =0+ 1) ( > ) ()~ max (la|", |b|")
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+C b—a\" £ b—a _
r,s o Wy , m =
Cp o0 (fm, b;“) ——
2n

(gb) —g@)/=% (b—a\~/ O Wk b—a\
KZ] G a1 ( . ) )(h!) max (al ,|b|)+( . )

(22.2220)

We have found that

b—a
2

max [/ (x) = @ ()] = Crg [( ) + (b~ max (jal" , BI") -

(g (b) g (a))j_aj b—a I v—r (r) b— a)
z 5 J -« + 1) ( 2 ) n Wy (f s 2_11 s (22221)

proving (22.2.7).
Notice for j =h + 1, ..., v, that

o 1 * a1 D 4
(D*a;gxh)=~—aj)/a (g(x)—g@®) ™ ! (t)( )] t=0.

r ( Jj—
(22.2.22)
Hence inequality (22.2.4) is obvious.
When j =1, ..., k, from (22.2.17) we get

D, (&)
3 ,

oola,b] i h!

@) —g@) =™ (b=a\ ( —b_a)_

b— (gb)—g@) " (b—a\"™ 1
(r) -
Cr,sws (f 2 ) Z ] F (] _ a} + 1) ( 2 ) nr_j*

1, 60|

h!

oclabl | (22.2.23)

aj
[P - 2

*ag

00,[a,b]
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(9 () — g (@)™ (b—a)"" ( . b—a) 1
—_ 22.2.24
LT 72 S\ )= )

Crs ® b—a) (g (b) — g (a))" —or ( —a)'—f*
nrvws(f ) |:<Z Sj (J —a +1) )

L, ()]

00,[a,b]
h!
(g (b) —g (@)~ (b—a)"f . 2995
+ PG +1) 5 = (). (22.2.25)
Butwehave (j =1, ..., h)
DOZ;'. ()Ch) 1 x ) h—j
*ag _ _ Jj—a;—1
T T(—a) / (g (x)—g@) 0] (h—j)!dt' (22.2.26)
Hence
D, ("] :
*ag Jj—a;—1 h—j
o <r(]_a, " ),/ (@) —g@)/ =g () t]" 7V dr <
1 X . .
— Jmag=1 h—j _
TG ) G (/ (g (x) —g (@) g (t)dr) (max (Jal, |b]))
. _ (22.2.27)
(max (lal , [bD)" 7 (9. (x¥) — g @)™ _
T (j—aj)(h— ! j—aj
(max (lal . |b))" Jmey <
P+ 1) (=) (9(x) —g@) ™ <
(max (la| , |b]))" 7 o
b) — 7 22.2.28
F(j—aj+1)(h—j)!(g() g(a)) ( )
That is
Qaj h .
’D*aza( )oo,[a,b] _ _ (max(la]. |b|)"

(9 (b) —g(a)/~". (22.2.29)

h! TT(j—a+1)(h— )
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Therefore we have
Crs n b—a (g (b) — g (a))) " ( —a)"f*
() < (f m ) Z S (] — +1) )

(g (b) — g (a)) ™ (b —~ a)"f
2
(22.2.30)

(max (Jal . |b))"~/ —a,
b 7T+
F(j—a;+1)h- )(() g(@) T(j—aj+1)

¢ (g(b) — g (@)™

— r,s W, (f(r) b—a)
v " 2n r(j—a;+1)

isjgg(b).—g(a))f**“-f* (b—a)"f'* (max lal, D)™ ) 5 41,
=0 Tl —ap+1) (h = J)!

proving (22.2.6).
Here

v
L= Zaj (x) [D::cf:g] ’
j=h

and suppose, throughout [¢™" (1 4+ g (a)) . b], Lf > 0. So over g~ (1 + g (a)) <
x < b, we get

o () L(Qy 1) PE ! () L(f @) + 5 (D, (7)) +

a; i (22.2.17)
zah () a; (x) [D*agQ,, (x) = DI f (x) — *agx] =7 (22232

j=h

T «a
E (D*;;g (xh)) -

Z (g(b) g (@)~ (b—a)” € (f(r) b—a) 2216
— ] —a;+ 1) 2n nees © 2n

(22.2.33)

. Dy, (x")
E(D*;;g( )) nn_n,,(**—l = (22.2.34)
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(FET_TE/(“” g@)=tg @) ()" ar 1)=

T (I‘(h—/ (g(x) —g @)= g () dt — 1) (222.50)

h—aqy,
" ((g (x) — g (a)) B 1) _ (22.2.35)
C(h—ap+1)
G —g@)"™ —T(h—op+ DY _
"I Th—op+ 1) =
1-Th—a,+1)
T ( ot D ) > 0. (22.2.36)
Clearly here g (x) — g (a) > 1.
Hence

L(Q,(x) =0, forxe[g7" (14+g(),b]. (22.2.37)

A further explanation follows: We know I" (1) = 1, " (2) = 1, and I is convex and
positive on (0, 00). Here 0 < h —aj, < land 1 <h —ay + 1 < 2. Thus

rh—ap,+1H)<1 andl1 —-T"h—q,+1)>0. (22.2.38)
II. Suppose, throughout [g’l (1+g()), b], ap (x) < B* <.

Let Q, (x), x € [a, b] be a real polynomial of degree < n, according to Theorem
22.12 and (22.2.14), so that

max ‘D:‘;;g (f (x) = (A" ") — (Dfa’an) (x)‘ < (22.2.39)
(g (b) — g (@)™ b—a\"’ u)ﬁig)
F(j—a;+1) C”(Zn) u)S(f o )
j=0,1,...,r

In particular (j = 0) holds

max |(f (x) =, ()" x") = 0, ()| =C (b_“)rw (f<r) b—“)
xela,b] e " =\ 2 s A

(22.2.40)
and

max. If (x) = 0, ()] <
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y-l h b—a\ (. b—a)_
7 (k)" (max (lal , [b])" + Cy.q wi £,
2n 2n

etc.

So using triangle’s inequality on (22.2.39) and similar reasoning as in the first
part of the proof we establish again (22.2.4), (22.2.6) and (22.2.7).

Here again
v
L= a;() [Djj;’;g] ,
j=h

and suppose, throughout [¢™" (1 4 g (a)),b], Lf > 0. So over g~ (1 + g (a)) <
x < b, we get

*a; g

0 () L(Qy (1) PE !t () L (f @) — 2 (D, (7)) +

j=h

(22.2.39)
Zah (x) (x)[D*agQ,,(x) *agf()+ DL ] < (2242

M a
— (Do, (7)) +
v

Z (g(b)—g @)™ (b—a) ™’ n b—a\ a2
S N Cr,sws f sy T A =
pn F(]—aj—i—l) 2n 2n

(22.2.43)

7711 « h _ D:}(;l;g (.Xh) _
T (D*S;g (x )) + 0 = (1 -— = (22.2.44)

h!

7h0 F@i_Tﬁ/(““ g @)= g o) ()" ar )=
h! " heap—1 (22.1.50)
M (l—m/ G&x)—g@)"™ g (f)df) =

_ h—aoy,
mo_mu>gw» )= (22.2.45)
r (h — oy + 1)

P(h—op+1)—(g(x) —g @)™ 223
m( F(h—an+ 1) ) =
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1—(g(x)—g(a)—
Mn ( Tt—art D) ) <0. (22.2.46)

Hence again
L(Qu(x) =0, Yxe[g ' (1+g(a).b].

The case of ay, = h is trivially concluded from the above. The proof of the theorem

is now over. ([l
We make:

Remark 22.17 By Corollary 22.15 we have that D:(j; p f are continuous functions,

j = 0,1,...,r. Suppose that oy, (x), ..., a, (x) are continuous functions on

[a,b], and L(f) > 0 on [g’1 (1+g()), b] is replaced by L (f) > 0 on
[g’1 1+ g(a)), b]. Disregard the assumption made in the main theorem on ¢, (x).
Forn e N, let Q, (x) be the O} (x) of Theorem 22.12, and f as in Theorem 22.12
(same as in Theorem 22.16). Then Df{;; , @, converges uniformly to D’ ., atahigher
rate given by inequality (22.2.14), in particular for 2 < j < v. Moreover, because
L (Q;) converges uniformly to L (f) on [a, b], L (Q}) > Oon g (1 + g (a)), b]
for sufficiently large n.

22.3 Applications (to Theorem 22.16)

(1) Wheng (x) =Inxon[a,b],0 <a <b < 0.
Here we need b > ae, and the restriction are on [ae, b].
(2) When g (x) =e* on[a,bl,a < b < 0.
Here we need b > In (1 + ¢“), and the restriction are on [In (1 + %), b].
(3) When, A > 1,g(x) = A" on[a, b],a < b < oo.
Here we need b > log, (1 + A%), and the restriction are on [logA (1+ A9, b] .
@) Wheno >0,g(x)=x7,0<a <b < oo.

Here we need b > (1 + a")i, and the restriction are on [(1 + a”)% , b].
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Chapter 23
Right Generalized High Order Fractional
Monotone Approximation

Here are applied the right general fractional derivatives Caputo type with respect
to a base absolutely continuous strictly increasing function g. We mention various
examples of such right fractional derivatives for different g. Let f be r-times contin-
uously differentiable function on [a, b], and let L be a linear right general fractional
differential operator such that L (f) is non-negative over a critical closed subin-
terval J of [a, b]. We can find a sequence of polynomials Q, of degree less-equal
n such that L (Q,) is non-negative over J, furthermore f is right fractionally and
simultaneously approximated uniformly by Q, over [a, b].

The degree of this constrained approximation is given by inequalities employing
the high order modulus of smoothness of f). We end chapter with applications
of the main right fractional monotone approximation theorem for different g. It
follows [4].

23.1 Introduction

The topic of monotone approximation started in [13] has become a major trend in
approximation theory. A typical problem in this subject is: given a positive integer
k, approximate a given function whose kth derivative is > 0 by polynomials having
this property.

In [7] the authors replaced the kth derivative with a linear differential operator of
order k.

Furthermore in [3], the author generalized the result of [7] for linear right fractional
differential operators.
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To describe the motivating result here we need:

Definition 23.1 ([3]) Let« > O and [a] = m, ([-] ceiling of the number). Consider
f € C™ ([—1, 1]). The right Caputo fractional derivative of f of order v anchored
at 1 is given by

_1\m 1
(DL f) ) = o [ = ™ i, (@3.1.1)

(m — )
for any x € [—1, 1], where T" is the gamma function.
In particular

D) f(x)=f(x), (23.1.2)
DI f () =(=D)"f™ (x), Vxel-11]. (23.1.3)

Here wy stands for the modulus of smoothness, see [8], p. 44.
We have proved:

Theorem 23.2 ([3]) Let h, v, r be integers, h is even, 1 < h < v < r and let
f € C" ([—1, 1]), with £ having modulus of smoothness w (f(r), 6) there, s > 1.
Let aj (x), j = h,h + 1, ..., v be real functions, defined and bounded on [—1, 1]
and suppose ay, (x) is either > o > 0 or < 3 < 0 on [—1, 0). Let the real numbers
ap=0<a; <1 <ap <2<---<aq <r. Consider the linear right fractional
differential operator

L= a;x) [D] (23.1.4)
j=h

and suppose, throughout [—1, 0],
L*(f)=0. (23.1.5)

Then, for any n € N such that n > max (4 (r + 1), r +s), there exists a real
polynomial Q, of degree < n such that

L*(Q,) > 0 throughout [—1,0], (23.1.6)
and » »
sup_ |(DY”f) x) — (D{”.Q,) (0| <
2i=a; C 1
i S e (f<’>, —) , (23.1.7)
F(j—o;+1)nJ n

j=h+1,...,r; C.yis a constant independent of f and n.
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Set
= sup |oy' @) (x)], h<j<v. (23.1.8)
xe[—1,1]
When j =1, ..., h we derive
o a Crs 1
sup [(DyLf) @) = (D12 Qu) W] = —=ws [ £7. ~ )
—1=<x<l1 n n
(o) s ) e )
————— + = :
S Tr—ar+ D) J\ &N (h—a;=A+1) ) T(j—a;+1)
(23.1.9)
Finally it holds
sup_ [f(x) = Qn ()] <
Crs o N\ 1< 27
—w, \ 7 =) | = ) h——— +1]. 23.1.10
= (f n hzgf Tr—a+D " ( )

Notice above that the monotonicity property is only true on [—1, 0], see (23.1.5)
and (23.1.6). However the approximation properties (23.1.7), (23.1.9) and (23.1.10),
are true over the whole interval [—1, 1].

In this chapter we extend Theorem 23.2 to much more general linear right frac-
tional differential operators.

We use here the following right generalised fractional integral:

Definition 23.3 (see also [10, p. 99]) The right generalised fractional integral of a
function f with respect to given function g is defined as follows:

Leta,b € R,a < b, « > 0. Here ¢ € AC ([a, b]) (absolutely continuous
functions) and is striclty increasing, f € Lo, ([a, b]). We set

1 b
(-0f) @ = 75 / @) - g™ g @) f@Odt, x<b, (3.111)

clearly (1; f) (b) = 0.

—5g-
When g is the identity function id, we get that I;* ., = ;' , the ordinary right
Riemann-Liouville fractional integral, where

1 b
(I f) (x) = m/ (t—x)"Vf@)ydt, x<b, (23.1.12)

(I3 f) (b) = 0.
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When g (x) =Inx on [a,b],0 <a < b < oo, we get:

Definition 23.4 ([10, p. 110]) Let 0 < a < b < oo, a > 0. The right Hadamard
fractional integral of order « is given by

(Jef) (x) = e )/ ” l f(y) dy, x<b, (23.1.13)

where f € Ly ([a, b]).
‘We mention:

Definition 23.5 ([6]) The right fractional exponential integral is defined as follows:
Leta,beR,a <b,a >0, f € Ly ([a,b]). We set

(I f) ) - )/ ) el f@ydr,  x <b. (23.1.14)

Definition 23.6 ([6]) Leta,b €e R,a < b,a > 0, f € L ([a,b]), A > 1. We
introduce the right fractional integral

(It f ()— — AT A f(dr, x<b.  (23.1.15)

r ( )
We also give:

Definition 23.7 ([6]) Leta,0 > 0,0 <a <b < 00, f € Ly ([a, b]). We set

b
(Ko f) () = ﬁ/ " —x) fyot”dr,  x<b.  (23.1.16)

We use the following general right fractional derivatives:

Definition 23.8 ([6]) Let « > 0 and [a] = m. Consider f € AC™ ([a, b]) (space
of functions f with f"~D e AC ([a, b])). We define the right general fractional
derivative of f of order a as follows

(Dj_yf) () = (— / (g1) =g )" g (1) f™ (1) dr, (23.1.17)

r

for any x € [a, b], where I is the gamma function.
We set
Dy f (x) = (=" f" (x), (23.1.18)

D)_.,f (x)=f(x), Vxelab]. (23.1.19)

When g = id, then D; f = Dy’ ,, f is the right Caputo fractional derivative.
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So we have the specific general right fractional derivatives:

Definition 23.9 ([6])

n" m a—1 f£(m)
D;ﬁ.lnxf(x):(—))/ l = f (y)dy, O<a<x<b,
’ y

(23.1.20)
Dy ... f (x) = (_) )/ ’"“‘ff“")(z)dt a<x<bh,
(23.1.21)
and
_1)m b
Dy g f (%) = % (A" = A" N A O (1) dt, a<x<b,
’ (23.1.22)
o (_1)m b o oym—a—1 __g—1 r(m)
(Dy_.io f) (X) = T (17— x%) ot LM nde, 0 <a<x <b.

(23.1.23)
We mention:

Theorem 23.10 ([5]) Let r > 0 and s > 1. Then there exists a sequence Q) =
Q¥ of linear polynomial operators mapping C" ([a, b]) into P,, such that for all
feC (la,b])andalln > max (4 (r + 1), r + 5) we have

b— r—k b—
lro— (| s (50) e (17 2t) @i
o0,la,b] 2n 2n

k=0,1,...,r, where the constant C, s is independent of n or f.

Remark 23.11 Here g € AC ([a, b]) (absolutely continuous functions), g is increas-
ing over [a, b], a > 0.
Let g (a) = ¢, g (b) = d. We want to calculate

b
1 =/ (g (1) —ga)* g @) dr. (23.1.25)
a
Consider the function

fFM=0-g@)*'=@r-0""Vyeledl. (23.1.26)

We have that f (y) > 0, it may be +oo when y = cand 0 < o < 1, but f is
measurable on [c, d]. By [11], Royden, p. 107, Exercise 13 d, we get that

(fog) ) g (1) =(g(t) —g@)* "¢ @) (23.1.27)
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is measurable on [a, b], and

d d — o)®
I =/ (v —cyldy = 4 =9) (23.1.28)
(notice that (y — ¢)*~! is Riemann integrable).
That is b N
I = M_ (23.1.29)
«
Similarly it holds
b b) — a
/ (G@) —g@)* g (t)dt = M, Vxe€la,b]. (23.1.30)
x «
We need:
Theorem 23.12 ([1]) Letr > 0, F € L ([a, b]) and
b
G (s) :=/ (t—s)"VF@)dt, allsela,b]. (23.1.31)
P

Then G € C ([a, b)) (absolutely continuous functions) forr > 1 and G € C ([a, b)),
whenr € (0,1).

We use:

Theorem 23.13 Letr > 0, a < b, F € Ly ([a,b]), g € AC ([a, b)) and g is
strictly increasing.
Consider

b
B (s) :=/ (g() —g ()" g (t)F(t)dt, foralls e la,b]. (23.1.32)

Then B € C ([a, b)) .

Proof There exists a Borel measurable function F* : [a, b] — R suchthat F = F*,
a.e., and it holds

b
B(s):/ (gt) — g () g (t) F*(t)dt, foralls e [a,b].  (23.1.33)

Notice that
| F*] . = IFllo < oo. (23.134)
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We can write

b
B (s) =/ (@) —g6) g @) (F og')(g)dt, foralls € [a,b].
' (23.1.35)

By [2], we get that

|F*og™"| (23.1.36)

oty gty = 1F lloo
Next we consider the function (z — g (s))" ' (F* 0 g7!) (z), wherez € [g (5) , g ()],
the last is integrable over [g (s), g (b)].

Since g is monotone, by [9], (g (t) — g (s))" "' ¢’ (t) (F* o g7') (g (1)) is inte-

grable on [s, b].
Furthermore, again by [9], it holds

g(b)
p(g(s)) = /( : z—g6) " (Frog ") (2)dz = (23.1.37)
q(s

b
/ (GO —g6&) g @ (Frog ) (g)dt =
b
/ (g(1) —g ()™ g @) F*(t)dt = (23.1.38)

b
/(g(r)—g(s))“lg’a)F(r)dr=B<s>, alls € [a, b].
That is

g(b)
B(S)=/ (z—g6) " (Frog™ ) @)dz=p(g(s)), alls€[a,b].

g(s)
(23.1.39)
By Theorem 23.12 we have the function

g(b)
p(y) = / =y (Frog™") (2)dz, (23.1.40)
y

is continuous in y over [g (a) , g (b)].
Let now s,,s € [a, b] : 5, — s, then g (s,) = g (s),and p (g (s,)) = p (g (s)),
thatis B (s,) — B (s), as n — oo, proving the continuity of B. (Il
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We need:

Corollary 23.14 Let g € AC ([a, b]) and g is strictly increasing. Let o« > 0, o ¢ N,
and [a] = m, f € AC™ (la,b]) with f™ € Lo (a,b]). Then (D;}_;g f) c
C ([a, D).

Proof By Theorem 23.13. (]

23.2 Main Result

We present:

Theorem 23.15 Here we assume that g (b) — g (a) > 1. Let h, v, r be integers, h
iseven, | <h <wv <randlet f € C"([a,b]), a < b, with f(’) having modulus
of smoothness wy (f(’), 5) there, s > 1. Let o (x), j = h,h +1,...,v be real
Sfunctions, defined and bounded on [a, b] and suppose for x € [a, g " (g (b) — 1)]
that oy, (x) is either > o > 0 or < 3* < 0. Let the real numbers ag = 0 < a <
l<a, <2<---<a <r. Here D;li;gf stands for the right general fractional
derivative of f of order oj anchored at b. Consider the linear right general fractional
differential operator

L= Z a; (x) [DZi;g] (23.2.1)

j=h
and suppose, throughout [a, g (g (b) — 1)],
L({f)=0. (23.2.2)

Then, for any n € N such that n > max (4 (r + 1), r +s), there exists a real
polynomial Q,, (x) of degree < n such that

L (Q,) = 0 throughout [a,g™" (g (b) — 1], (23.2.3)
and
Qi «
s [(D2, 1) @0 = (D2,00) 0] =
b) — = b—a\ "’ b—
® =g@)y 7. (—a) ws (f("), —a) , (23.2.4)
r (] —aj + 1) ' 2n 2n
j=h+1,...,r; C.; is a constant independent of f and n.
Set
;== sup |o,' () e; ()|, h < j <. (23.2.5)

x€la,b]
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When j =1, ..., h we derive

o) —a\ (g (b) — g (@)™
D,’. 0, @ .
3, |Pia = Doty O] < 3 (f 2n ) F(j—a;+1)
Z (g (b) — g (@)’ ‘( —a)’f'* (max<|a|,|b|>>’“"'+(”—a)rf‘
g T (j*—ap+1) 2 (h — j)! 2
(23.2.6)
Finally it holds
sup |f(x)— 0, ()| = Cre Wy (f(”, b;a)' (23.2.7)
a<x<b n"v 2n

b—aY hopih (g (b) — g (a))/~ (b—a)r_f
{( 2 )th) Hmax (1o |b|)<z’ r(j—aj+1) \ 2 :

Proof of Theorem 23.15.

Here h,u,r € Z;,0 < h <u <r. Leta; > 0,j = 1,...,r, such that
O<a1§1<a2§2<a3§3---<~-~<a,§r.Thatis[aj]=j,
j=1,...,r

Let Q; (x) be as in Theorem 23.10.

We have that

o G J—a=1 1y ()
(Prr) 0 =507 /. "0 - gy g 0 P W, (2328
and
Qj * _ (-1 )] Jj—aj—1 1 *(J)
(P02t 0 = =0y | "0 -9y g 0 0
(23.2.9)
j=1,...,r
Also it holds

(Di_;gf) () = (1) D (x) | (DZ_;gQZ) x) = (=1)/ 019 (x), (23.2.10)

j=1,...,r
By [12], we get that there exists ¢’ a.e., and ¢’ is measurable and non-negative.
We notice that

(D52, ) ) = Dy, 05 0| =
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— / (@) =g g @) (fP @) — Qi (1)) dt| <

(23.1.24)

—_— / (GO =g g | fP @) -0 1)|dt <

o
r(j—a)

b N -
([ wosor=vom)en () (52) 2
x 2n n

; ) (23.2.11)
(9B —g@)y™ . (b—a\" ([ b _“)
F(j—a;+1) Crs ( 2n ) . (f T 2n ) (23.2.12)
Hence V x € [a, b], it holds
‘(Dsi;gf) (x) = Dbai;gQZ (x)‘ =
(G®) —g@)y~ = (b—a\ ([ b-a
st (b)), e
and
max D71 0= D},07 )] =
(g (b) — g (a))! ™ b—a\"’ » b—a
r (J —aj + 1) Crs ( 2n ) s (f © 2n ) ’ (23.2.14)
j=0,1,...,r

Above we set Dgf;gf (x) = f(x), D,‘J)ﬁgQ;lk (x) = Qf (x), Y x € [a,b], and
ao = 0, ie. [ag] = 0.
Put

-1
§j = sup |ah (x) o

a<x<b

j=h, ..., (23.2.15)
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and

S (fm’ lﬂ) ZU:SI' (&) —g @)™ (b - a)r;
2n o I(j—a;+1) 2n
(23.2.16)
I. Suppose, throughout [a, g=' (g (b) — D], oy (x) = a* > 0. Let Q, (x), x €
[a, b], be areal polynomial of degree < n, according to Theorem 23.10 and (23.2.14),
so that

max ‘D;i;g (f ) + 1 (i)' x") — (D;Yi;an) (x)’ < (23.2.17)

x€la,b]

() —g@) (b - a)"f o ( P a) |
F(j—a;+1) 2n 2n
j=0,1,...,r
In particular (j = 0) holds

— b —a r . b —a
max [(f (@) 4, ()7 2") = 00 (0] = o ( o ) wy (f< " 2_) ’
(23.2.18)
and
xg}s,ﬁ] |f x)— 0, (x)] <

. (KD~ (max (lal, [B))" + C,. (b;“) w, (f<’>, b— a) _
2n n

b—a\" b—
ny (W)~ max (la|", |bI") + C,., (—a) Wy (f(’), _“) = (23.2.19)
2n 2n

b—a\ [ (@b —g@) = (b—a)
ry 2= E .
Cr 5wy (f " Ton ) 5 F(j—()éj“r‘l) ( 2n )

Jj=h

b—a\" b—a
I -1 h’ bl C | —— s (r)’ R
(h)~"'max (la|", |b|") + C. o)« f 5 ) =

b —
Cr,sws (f(r>9 2na) nv—r.

v b) — i=ej p— g\ b—a\"
(Bt () o i (2
i J

j=h
(23.2220)
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We have found that
b—a
2

max | f(x) = @ (0] = Crg [( ) + (h) ™" max (lal", |bI") -

v

(G —g@) ™ (b—a\\ | ., " b—a)
D5 T e+ ) ( 5 ) n' w, (f ) @322

j=h

proving (23.2.7).
Notice for j =h + 1, ..., v, that

v ; _1)/
(Dbai:gxh)=¥ / (90 =g~ g ) (") dr =0.

r
(23.2.22)
Hence inequality (23.2.4) is obvious.
When j =1, ..., k, from (23.2.17) we get
o, )
H Dy f =D, . ,0n < 1 H 00 + (23.2.23)
=9 oo la,b] h!

(9B —g@y ™ (b - a)""w_ (fm b- a) @210
F(j—o;+1) "\ 2n ’ " 2n
b—a
Crs s (r)7_ :
o (10, 722)

S, B g @) (b - a)’f’* P e

o= T —ap+1) 2 et !
b) — J—aj b — r=J b— 1
F(j—oa;+1) ' 2 2n ) n"i

Cr,s W, (f(r), b —Cl) )
n'v 2n

. o aj h
Z (g (b) g (@)’ (b - a) ! H Dy (x )Hoo,[a,b]

(g (b) — g (@)’ (b — a)"j )
=: . 3.2.25
e 2 ) ( )
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Butwehave (j =1, ..., h)
DL, (") Sl PN
R / (90 =g ()" g () . (23.2.26)
Hence
Dy, (x|

a;j—1 7 h—j
R (h_J),/ (9(0) =g )™ g () 1" dr <

1 b . .
_ Jj—a;—=1 h—j
TG =) = (/ (g (1) = g(x)) g (r)dt) (max (|al , |b]))
_ ‘ (23.2.27)
@330 (max (Jal 1bD)"™7 (9(b) —g ()™ _
L (j—a;) 0= j—aj
(max (|al, |b]))"~/ o,
b 7% <
FU o+ 1) (= 51 @@ —g @Y™ <
-
(maX (|a| P |b|)) 4 (g (b) —g (a))j—aj . (23228)

F(j—a;+1)h—))

That is

Therefore we have

L » b-a (g (B) — g (@) " ( —a)’_j*
(@) < (f m )|:<Z Sj (j — +1) 2

(max (lal, |b]))"~/ o (g(B) =g (a)i™ (b—a)"-"
b I
T—a+ )P 79@ T—a,+1) \ 2
(23.2.30)

_ G (f(r) —a) (g(b)—g(a))jia"
= 2n F(j—a;+1)

aj h
D, (x )”oo,[a,b] _ _ (max(la], |b)))"~/

h! (o +1)(h— )

(g(b) —g(a))™™ . (23.2.29)
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o h o\ o
z i (g(b) g9(@)’ (b a) (max (jal, IbDY"" 535 3y

Jj*=h
N b—a\ ™’
> )

proving (23.2.6).
Here

L= ia, w[op,].
Jj=h

and suppose, throughout [a, g~' (g(b) — )], Lf = 0. Soovera < x < g~!
(g(b) — 1), we get

o L) L (0, (x)) (232.27) ;1 X)L (f (x))+ % (D;?f;g (xh)) +
>t @a; @ [D),00 0 -, f 0 - 2oy ] TET 23232
Jj=h

FCRE

(Z & F(J—a,+1) (2n ) )mes (f . (23.2.33)

(232.16) T { ~a D" (x")
= o (Dbf;g (xh)) —Th =T (b# —-1)= (23.2.34)

- - _ h—ay— (h) _ _
Mn (F(h— )h'/ (g (1) — g (x)) g (" 1)—

(F(h—/ (g)—g (x))h ap— lg’ (t)dt — ) (23;3())

hfa;,
; ((g (b) —g )" 1) _ (23.2.35)
Frh—ap+1)

n

((g (b) =g ()" —T (h— oy + 1)) >
I (h =y +1) -
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T (1 — -t 1)) > 0. (23.2.36)
Th—apt1)

Clearly here g (b) — g (x) > 1.
Hence
L(Q, (x)) = 0,forx € [a,g " (gb) —D]. (23.2.37)

A further explanation follows: We know I" (1) = 1, " (2) = 1, and I is convex and
positive on (0, 00). Here 0 < h —aj, < land 1 <h — ay + 1 < 2. Thus

rt—a,+1)<landl—T (" —a,+1)>0. (23.2.38)
II. Suppose, throughout [a, g (g (D) — 1)], ap (x) < pB* <O0.

Let Q, (x), x € [a, b] be a real polynomial of degree < n, according to Theorem
23.10 and (23.2.14), so that

max [D)7 (F ) =m0~ ) = (D)L, 0.) )] = (232:39)
(g (b) — g (a))/ ™ b—a)™ ( m b= a)
F(j—a;+1) Cr's(Zn ) e\ 2n )’
j=0,1,...,r

In particular (j = 0) holds

max |(f (x) =, (W™ xh) — On (x)| <Crs (bz—na) Wy (f(r)’ b—a ,

x€la,b] 2n
(23.2.40)
and

max. If (x) = 0n ()| =

et P b—a\" A
np (R~ (max (lal, [6)" + Crs | —— ) ws \ [, ——
2n 2n

b—a\" b—
i ()~ max (lal” 1B1") + Crs (T ) we (£ 50). @3.241)
2n 2n

etc.
So using triangle’s inequality on (23.2.39) and similar reasoning as in the first
part of the proof we establish again (23.2.4), (23.2.6) and (23.2.7).

Here again
v
L= a;x) [DZZQ] :
Jj=h
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and suppose, throughout [a, g~' (g(b) — )], Lf = 0. Soovera < x < g~!

(g(b) — 1), we get

(23.2.22)
=

i @) L(Qy (%)) W@ L(f () - % (D,(ji;g (xh)) +

o (23239)
i ] (23.2.42)

> a0 [ D, 000 = Dy f () + D}

j=h

Z N g(b) (a))f—ﬂ/ (b —a)’—j Covin (f(r), b —a) 23.2.16)
+ 1) 2n 2n

] - Qj
(23.2.43)
Daﬁ, xh
- % (D,‘ji;g (xh)) + 1 =1 (1 = A Z!( )) = (23.2.44)
S _ h—ap— ™ 4\ =
nn(l T h)h'/ (g(1) —g(x)) g @ (") )—
(1—;/17( (0) =g ()"t ’(t)dt) @L0
U =—an ) 0T B
(g(b) —g )"\ _
T (1 BT ) = (23.2.45)
(F (h—an+1)—(gb)—g (x))h—“'f) (3239
g D(h—ap+ 1) =
_ _ h—ay,
’ (1 ;9 (Zb) - f)l)) )50. (23.2.46)
— )

Hence again
L(Q,(x))=0, Vxela,g" (gb)—D].

The case of oy, = h is trivially concluded from the above. The proof of the theorem
is now over. (]

‘We make:

Remark 23.16 By Corollary 23.14 we have that DZL ., are continuous func-
tions, j = 0, 1,...,r. Suppose that o, (x), ..., ay (x) are continuous functions
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on [a,b], and L (f) = 0 on [a,g7" (g(b) — )] is replaced by L (f) > 0 on
[a, g ' (g (b) — 1)]. Disregard the assumption made in the main theorem on «y, (x).
For n € N, let Q, (x) be the O} (x) of Theorem 23.10, and f as in Theorem
23.10 (same as in Theorem 23.15). Then D g Q* converges uniformly to Dh 4 f
at a higher rate given by inequality (23.2. 14) 1n particular for h < j < v. More-
over, because L (Q}) converges uniformly to L (f) on [a, b] , (Q*) > 0 on

n n

[a, 97" (g (b) — 1)] for sufficiently large n.

23.3 Applications (to Theorem 23.15)

(I) When g (x) =Inxona,b],0 <a <b < oo:

Here we need ae < b, and the restriction are on [a, f]
(2)When g (x) =e¢* on[a,bl,a < b < o0:

Here we need b > In (1 + ¢“), and the restriction are on [a, In (¢? — 1)].
(3)When, A > 1,g(x) = A" onl[a,b],a <b < oc:

Here we need b > log, (1 + A®), and the restriction are [a, log 4 (A" — 1)] .
4)Wheno >0,g(x)=x7,0<a <b < o0:

Here we need b > (1 + a")i, and the restriction are on [a, b7 — 1)%].
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Chapter 24
Advanced Fractional Taylor’s Formulae

Here are presented five new advanced fractional Taylor’s formulae under as weak as
possible assumptions. It follows [6].

24.1 Introduction

In [3] we proved:

Theorem 24.1 Let f, f',..., f™; g, g be continuous functions from [a, b] (or
[b,a]) into R, n € N. Assume that (g_l)(k), k=0,1,...,n, are continuous func-
tions. Then it holds

1
) D) by~ g (@) + Ry @by, @41.1)

£ = f(a>+zf g
where

1 b n
Ry (a.b) = W/ @®) =g &) (fog7)" (gD g (5)ds 24.1.2)

9(b)

— b) — n—1 ° —1\(™ dt.
CE (g®B) ="' (fog™)" ()t

Remark 24.2 Let g be strictly increasing and g € AC ([a, b]) (absolutely continuous
functions). Set g ([a, b]) = [c, d], where c,d € R,i.e. g (a) = ¢, g (b) = d, and call
l:=fog!

Assume that/ € AC" ([c, d]) (i.e. [V € AC ([c, d])).

[Obviously here it is implied that f € C ([a, b]).]
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™ € Ly ([c, d]). [By this very last assump-

Furthermore assume that (f o g~')
tion, the function (g (b) — )"~ (f o g‘l)(n) (¢) is integrable over [c, d]. Since g €

AC ([a, b]) and it is increasing, by [10] the function (g (b) — g (s))" ' (f o g_l)(")
(g (s)) ¢ (s) is integrable on [a, b], and again by [10], (24.1.2) is valid in this general
setting.] Clearly (24.1.1) is now valid under these general assumptions.

24.2 Results

We need:

Lemma 24.3 Let g be strictly increasing and g € AC (la, b]). Assume that
( fo g’l)(m) is Lebesgue measurable function over [c, d]. Then

[roa) ™) =[Foa) e . @20
where (f o ™)™ o g € Lo (la, b]) .
Proof We observe by definition of ||-||,, that:
H (fog™)™ o g” = (24.2.2)

00,[a,b] o
inf {M tm {t € [a,b]: ‘((fog_l)(m) og) (t)) > M} = 0] i
where m is the Lebesgue measure.

Because ¢ is absolutely continuous and strictly increasing function on [a, b], by
[12], p. 108, Exercise 14, we get that

m [Z € [c,d]: ‘(fog_l)(m) (z)} > M} =

(m)

m{gweledl:|(fog )" | > M} =

m (g ({t €la,b]: ‘(f og_l)(m) (g (t))‘ > M})) 0,

given that

m {t € la,b]: ‘((fogfl)(’”) og) (t)‘ - M} —0.
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Therefore each M of (24.2.2) fulfills

M e {L “m {z cle.d]: ‘(f og )™ (z)‘ > L] - 0} . (24.2.3)
The last implies (24.2.1). U
We give:

Definition 24.4 (see also [11, p. 99]) The left and right fractional integrals, respec-
tively, of a function f with respect to given function g are defined as follows:

Leta,b € R,a < b, a > 0. Here g € AC ([a, b]) and is strictly increasing,
f € Ly ([a, b]). We set

1 X
(L34 f) () = ) / (&) —g @) 'g @) fW)dt, x>a, (2424

: : a _ 0 —
where T is the gamma function, clearly (Ia tig f ) (a)=0,1,,. p f:= fand

1 b
(I5=.y f) ) = r® / (GO =g g @) f@®)dr, x<b, (2425)

clearly (1;7;9 f) b)Y =010 f =

When g is the identity function id, we get that /7', ,, = I}, and I;' ,, = I}' ,

the ordinary left and right Riemann-Liouville fractional integrals, where
1 i .
(&% a—
(L f) 0 = 5 / (x=n"" fndi, x=a, (24.2.6)

(12, f) (@) = 0 andsss
1 b
(I f) (x) = o / (t —x)*"" f(t)dt, x <b, (24.2.7)

(1~ f) (b) = 0.
In [5], we proved:

Lemma 24.5 Ler g € AC ([a, b]) which is strictly increasing and f Borel measur-
able in Lo ([a, b]). Then f o g~ is Lebesgue measurable, and

1 Nootasr = 17097 s tgcar. oo - (24.2.8)

ie. (fog™) €Ly (lg(a),g®D.
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If additionally g~' € AC ([g (a) , g (b)]), then

1 oortast = 1297 | o totar.gn - (24.2.9)

Remark 24.6 We proved ([5]) that

(120, 0) @) = (I80s (Fog™)) @), x>a (24.2.10)

and
(I,?_;gf) (x) = (I;Eb)_ (f o gil)) (g(x)), x <b. (24.2.11)

It is well known that, if f is a Lebesgue measurable function, then there exists f*
a Borel measurable function, such that f = f*, a.e. Alsoitholds || fllo = | f*ll s>

and [...f...dx=[...f*. . .dx.

Of course a Borel measurable function is a Lebesgue measurable function.
Thus, by Lemma 24.5, we get

1 s, taer = H fr “oo,[cub] == “f* og”! ||oo,[g(a),g(b)] : (24.2.12)

We observe the following:
Let o, 8 > 0, then

(If-s-;g (Ia(igf)) (x) = (If-s-;g (Ic?Jr;gf*)) () =

If(a)+ ((Ia(i;gf*) o g_l) (g (x)) = I;(a)+ (I;(HH (f* © g_l) ©°go g_l) (g (1))
(24.2.13)
(by [8].p.14)

= (If(a)ﬁ-l.:(a)-k (f* ° g_l)) (g (x))

(.7 o= (1) = (1) o o

The last is true for all x, if « + 3 > 1 or f € C ([a, b]).
We have proved the semigroup composition property

(1l £) ) = (L0 7) 0 = (Ll /) @), xza (24214)

a.e., which is true for all x, if a« + 8 > 1l or f € C ([a, b]).
Similarly we get

(If_;g (-, f)) (x) = (I,f_;g (1., f*)) (x) =

Ly (I 1) 0 g7 (g 0) = Ly (Isy- (f* 097 ) 0 gog™") (9(x)

(24.2.15)
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Iz (by (1D

=1y, (IS (£7097")) (9(x0))

gb)— (

(L (rog™) won = (17507 @ = (155 7) @ ae.

true for all x € [a, b],ifa+ 3> 1or f € C ([a, b)).
We have proved the semigroup property that

(1) @ = (1550 ) @ = (1. 15y £) (), aex = b, (242.16)

which is true for all x € [a, b],ifa+ 3> 1or f € C ([a, b]).

From now on without loss of generality, within integrals we may assume that
f = f*, and we mean that f = f*, a.e.
We make:

Definition 24.7 Let o > 0, [a] = n, [-] the ceiling of the number. Again here g €
AC ([a, b]) and strictly increasing. We assume that (f o g‘l)(") og € Ly ([a, b]).
We define the left generalized g-fractional derivative of f of order « as follows:

1 * n
(i1 ) () = s / @@ =g @)™ "g ) (fog™ )" (g dr,

(24.2.17)
X >a.
If o ¢ N, by [7], we have that DaJr gf € C ([a, b)).
We see that
(1213 ((f og™) "o g)) (@) = (DI, f) (), x=a. (24.2.18)
We set "
Dy, f (x) = ((f og )" og) ), (24.2.19)
D,.,f(x)=f(x), Vx€la,b]. (24.2.20)
When g = id, then
Dy, of = Dy iaf = D3 f. (24.2.21)

the usual left Caputo fractional derivative.

We make:

Remark 24.8 Under the assumption that (f o g’l)(") og € Ly ([a, b]), which could

be considered as Borel measurable within integrals, we obtain
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(124 Dy £) 0 = (122, (1255 (£ 097 09))) () =
(1 ((Fog™) W og)) @ =ty (fog™) " og) = @4222)

—‘l * / — n
i _1)!/a (gx)—g@®)" g @) ((f ])()og) (1) dt.

We have proved that
(IssyDig ) ) = ¢ 1),/ (9@ =g g ) (Fog™)" @) dr
(24.2.23)
=R,(a,x), Vx> a,
see (24.1.2).
But also it holds
R, (a,x) = (I7,. oDty f)x) = (24.2.24)

a )/ (9 —g ) g @& (DL, f) i, x =a.

We have proved the following g-left fractional generalized Taylor’s formula:

Theorem 24.9 Let g be strictly increasing function and g € AC ([a, b]). We assume
that (f o g’l) € AC" ([g(a), g(b)]), where N > n = [a], a > 0. Also we assume

that (f o g_l)(n) 0g € Ly ([a, b]). Then

n—1 _1
Fo=f@+S Yol (g())<(x>—g<a>>"+

k=1

1 * ! «
o / G =g @) g ) (D, f) (O di, ¥xela,bl. (24225
Calling R, (a, x) the remainder of (24.2.25), we get that

g(x)
R, (a,x) = / (gx) =) ((Dyy.,f) o9 ") @) dz, Vx €a,b].
(24.2.26)

Remark 24.10 By [7], R, (a, x) is a continuous function in x € [a, b]. Also, by
[10], change of variable in Lebesgue integrals, (24.2.26) is valid.
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By [3] we have:

Theorem 24.11 Let f, f/, ..., f™; g, g be continuous from [a, b] into R, n € N,

k .
Assume that (g’l)( ), k=0,1,...,n, are continuous. Then

= 1) (g (b))

f@) = f(b)+2 (fog (9 @) = g (B) + R, (b,x), (24.2.27)

where

1 ! el NG, ,
Ri(b,x):=—— [ (gx)—g)" ' (fog™)" (g(s)g (s)ds
(n—D!J,
(24.2.28)

(x)
/g @) =" (fog )" ) di, Vxela,b]l. (242.29)
g(b)

G

Notice that (24.2.27)—(24.2.29) are valid under more general weaker assump-
tions, as follows: g is strictly increasing and g € AC ([a, b)), (fogfl) €

AC" (Ig (@), g (D)D), and (f 0 g™")™ € Lo (g (@), g (D)) .
‘We make:

Definition 24.12 Here we assume that (f ) g’l)(n) og € Ly ([a, b]), where N >
n = [a], @ > 0. We define the right generalized g-fractional derivative of f of order
« as follows:

Dy f) @) 1= ——— (_ ) / GO —g )™ g0 (fog™)" (@) ar,
(24.2.30)
all x € [a, b].
If o ¢ N, by [8], we get that (D;j_;g f) € C ([a, b)).
‘We see that

e (( D (f o g™ )<n> Og) x)=(Dy_,f)x), a<x=<b.  (24231)

We set ()
Dj_, f () = (=1)" ((f og "o g) x), (24.2.32)

D)_.,f(x)=f(x), Vx€la,b].

When g = id, then
Dy_.,f &) =Dy_;.f (x)=D,_f, (24.2.33)

the usual right Caputo fractional derivative.
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We make:

Remark 24.13 Furthermore it holds

(15 D3 £) @) = (1135 (1 (£o97) 0 g)) () =

(1 (0" (fog™) 0 g)) @ = 1" (-, ((fog™) " 0 9)) 0
(24.2.34)

( 1) n— / (n) _
= 1),/ (g —g )" g 0 ((f 1) og) t)ydr =
(_ b / (G@) —g@)' g ® ((f og 1)(n) og) (tydt =
— !
) n—1 s —1\() -
= 1)!/b (gx)—g@)" g @) ((fog y) og) (t)dt =R, (b, x),
(24.2.35)
as in (24.2.28).
That is

R, (b,x) = (I} ,D}_.,f) (x) =

@ )/ (@) —gN*"g ) (Dy_.,f) )dt, alla<x<b. (24.2.36)

We have proved the g-right generalized fractional Taylor’s formula:
Theorem 24.14 Let g be strictly increasing function and g € AC ([a, b]). We
assume that (f o g’l) e AC" ([g (a), g (b)]), where N > n = [a], a > 0. Also we

assume that (f o g")(”) o0g € Ly ([a, b]). Then

_| (k) b
f @)= f(b)+zf J (g())(g<x>—g<b>)k+

M ) / (g() —g@N*1g ) (D f) (Hdt, alla<x<b. (242.37)

Calling R, (b, x) the remainder in (24.2.37), we get that

g(b)
R, (b, x) = @ )/ =g @) ((Dy_.,f)og™") (@) dz, V¥x €[a,b].

g(x)
(24.2.38)

Remark 24.15 By [8], R, (b, x) is acontinuous functionin x € [a, b]. Also, by [10],
change of variable in Lebesgue integrals, (24.2.38) is valid.
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Basics 24.16 The right Riemann-Liouville fractional integral of order o > 0, f €
Ly (la, b)), a < b, is defined as follows:

b
I f (x) == ﬁ / (z—x)*"' f(2)dz, Vx €[a,b]. (24.2.39)

Iz(;)— := [ (the identity operator).
Leta, 3> 0, f € Ly ([a, b]). Then, by [1], we have
=" r=1 1 f (24.2.40)
valid a.e. on [a, b). If f € C ([a, b]) or a + B > 1, then the last identity is true on
all of [a, b] .
The right Caputo fractional derivative of order a« > 0, m = [al, f €
AC™ ([a, b)) is defined as follows:
Dp_f (x) = (=" "7 f™ (x), (24.2.41)

that is
« (_])m b m—a—1 p(m)
Dy f(x) = m/ (z —x) "™ (2)dz, Vx €la,b], (24.2.42)

with D} f (x) == (=)™ f™ (x).

By [1], we have the following right fractional Taylor’s formula:
Let f € AC™ ([a, b]),x € [a,b],a > 0,m = [a], then

(k)
fU—Zf e F()/(z 0D f(@)de= (242.43)

k=0

(_Dy_f) (x) = (D" (L1~ f) (x) = (= D" (I~ f™) (x) =

b
™ _ y\n—l p(m) —
(=D 7 _1)!/x (z—x)"" f"(2)dz =
O Y / (x =" f" () dz = (24.2.44)

1 ! m—1 ¢(m) d
m/b x=2)"" f"(2)dz.
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That is
(I Dy f) (x) = (=D)" (I f™) (x) =

(k) b 1 X
f >—Z ! .( Dbyt = — 1)!/b (x — 2" [ (2)dz. (24.2.45)

‘We make:

Remark 24.17 1f 0 < o < 1, then m = 1, hence

(I8-Dy_ f) (x) = f (x) — f (b) (24.2.46)

1 b
= W/ (z=x)"""'Dy f(2)dz =: (P1).

[Let f' € L ([a, b]), then by [4], we get that D;* f € C([a,b]),0 < a < 1,
where
=D

(PN =1

/ (z—x)"" f(2)dz, (24.2.47)

with (D,l_f) x)=—f"(x).

Also (z — x)*~! > 0, over (x, b), and
b «
—1 (b B x)
(z—x)"""dz=—"— <00, forany0<a<l, (24.2.48)
x @

thus (z — )c)“’1 is integrable over [x, b] .]

By the first mean value theorem for integration, when 0 < o < 1, we get that

f) &) ot (DR f) €D b —x)"
(1) = F( ) / (z—x)""dz= XS " (24.2.49)

RIS

FatD (b—x)", & €lx,bl.

Thus, we obtain

(Dy_f) (&)

fx)—=fo)= et

b—-x)", & elx,b], (24.2.50)

where f € AC ([a, b)) .



24.2 Results

We have proved:

401

Theorem 24.18 (Right generalized mean value theorem) Let f € AC ([a, b)), [’ €

Lo ([a,b]), 0 < a < 1. Then

(Dy_f) (o)

fx)—f®)= FatD

b—x)",
withx <&, < b, where x € [a, b].
If f € C ([a, b]) and there exists f’ (x), for any x € (a, b), then

f@—=f®B =D fE) G-,

equivalently,

FO —f@=fEb-x),

the usual mean value theorem.
We make:

Remark 24.19 In general: we notice the following

1 b
|Dy_f (x)] < T / z—x)" " ()] dz

(assuming £ € Lo ([a, b]))

A mat . I & =xme
fm/x e r i m ) m—a
(m) (m)
— ||f HOO (b _ x)m—(l S Hf ”oo (b _ a)m—(x X
Frm—-a+1) F'm—a+1)
So when f™ e Ly, ([a, b]) we get that
Dy f(b) =0, wherea ¢N,
" 7]
F" _
|Dp_fl < s (b —a)"

X~ I'(m—a+1)
In particular when f’ € Lo, ([a, b]), 0 < o < 1, we have that

Dy f (b) =0.

(24.2.51)

(24.2.52)

(24.2.53)

(24.2.54)

(24.2.55)

(24.2.56)

(24.2.57)
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Notation 24.20 Denote by

DZg = DE_D[?_ oo Dﬁ_

(n times), n € N. (24.2.58)

Also denote by
L' :=L"I"...1I (ntimes) neN. (24.2.59)

‘We have:
Theorem 24.21 Suppose that D} f, D™ f € C ([a, b)), 0 < o < 1. Then

n+Da ~m+1Da b— " no
(12D f) (x) — (1,5_“) DYy f) (x) = % (D F) (b). (24.2.60)
Proof By (24.2.40) we get that
(12 Dge £) @) = (LD £ ) () =

1 (03 ) ) = (15D ) @) =

I (D2 ) () — ((12-Dg) (DR £)) (x)) =
L2 ((DR2F) () = (DR2F) () + (DR2S) () = (24.2.61)
no na (b — x)na o
L2 (D2 f) (b)) = Tra+D (D} f) D).
(]

Remark 24.22 SupposethatD’gff € C ([a,b]),fork =0,1,...,n+1;0 <a < 1.
By (24.2.60) we get that

> (2 Die 1) @) - (187D 5) ) =

i=0

$ (b — x)ia i
; Fiath (D f) () . (24.2.62)

That is

n

(n+1)a ~(+Da _ (b_x)i(y io
£ = (B D ) (o) _gm(m,f) (b).  (24263)
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Hence it holds

N -0, (1+Da i+ _
fx) = ZO e (Die f) (b) + (1,,_ D" f) ()= (242.64)

n (b_x)i(), .

where
1 b .
R* (X, b) = m/ (Z — x)(n+1)a71 (Dl(,nj_ )af) (Z) dz. (24265)

We see that (there exists &, € [x, b]:)

* (D(’hq)a (5 ) (n+1)a—1
R* (x,b) = NCESIS / (z—x) dz =

(D15n_+1)af) &) (b — x)De (D;nj_l)af) )
F((n+Da) m+Da ~ T(r+Da+l)

(b — x)"De - (24.2.66)

We have proved the following right generalized fractional Taylor’s formula:

Theorem 24.23 Suppose that Dﬁc_“f € C([a, b)), fork =0,1,...,n+ 1, where
0<a<1. Then

— c (b — x)ia i
fx)= ; ot D (D f) (b) + (24.2.67)

! /b (z — x)(n-t—l)u—l (D(n+1)af) (z)dz =
F'((n+Da) ), b= B

(D7) €0

n (b_x)ioz
Z—( ) O+ E T et D

b — x)tDe 24.2.68
TGat1) &= ( )

where &, € [x, b], with x € [a, b].
We make:

Remark 24.24 Leta > 0,m = [a], gisstrictly increasingand g € AC ([a, b]).Call
l= fog™', f :[a,b] — R.Assumethat! € AC™ ([c,d]) (.e.]”™ D e AC ([c, d]))
(where g ([a,b]) = [c,d], ¢,d € R : g(a) = ¢, g(b) = d; hence here f is
continuous on [a, b]).

Assume also that (f ) gil)(m

og € Ly ([a,b]).
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The right generalized g-fractional derivative of f of order « is defined as follows:

(D) 0= & / (9O =g)" g 0 (fog™)" g ar,
(24.2.69)
a<x<hb.
We saw that

e (( D" (fog )™ og) @) = (D, f) (@), a<x<b (242.70)
We proved earlier (24.2.35)—(24.15) that (a < x < b)

(Il?—,qDl?—,qf) (x) =

1 x )
—(m_l)!/b (g(x)—g@)" " g (@) ((fog_l)( ’og) (dt =  (24.2.71)

o / (g —g )" g @) (D, f) () di =

m—1 ° —1\ () b
f(x)—f(b)—z(f 9 /)<z (g (b))

k=1

(g (x) — g (B)*.

If0 < o« < 1,thenm = 1, hence

(I3-.,Dy ., f) @) = f (x) — [ (b) (24.2.72)

1 b n )
- p(a_)/x (g1 —g @)™ g 1) (Dp_., f) (@) dt

(when o € (0, 1), Dy p f is continuous on [a, b] and)

:()(sx/ () =g g () d = (D:(gi)f)

) (g (B) — g (x)*,

(24.2.73)
where &, € [x, b].
‘We have proved:

Theorem 24.25 (right generalized g-mean value theorem) Let 0 < o < 1, and
fog™ e AC ([c, d)), (f o gil)/ o g € Ly (la, b]), where g strictly increasing,
g € AC ([a, b)), f :[a,b] — R. Then
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(D5, ) €0

J @)= fb)= Tl (g (b) — g (x)*, (24.2.74)
where &, € [x, b), for x € [a, b].
Denote by
Dy =D, Dy .. ...Dy . (ntimes),n € N. (24.2.75)
Also denote by
Lo =1 I (0 times). (24.2.76)

Here to remind

1 b
(I f) () = m/ (g0 —g@)* g @) f@di, x<b. (24277

We need:

Theorem 24.26 Suppose that F, = D’gf;qf, k = n,n+ 1, fulfill Frog™ ! €

AC ([c, d)), and (Fk og’l), 0g € Ly ([a,b]),0 <a<1,n¢eN.Then

(g (b) —g ()™

(152, Dp2.y f) () = (I,Sﬁjglmp,g"_fgl)q f) W) = —F ot (D, f) ).
(24.2.78)
Proof By semigroup property of /" ., we get

(12,21, ) ) = (2" D5 ) o) =

(Iﬁ:g (D b S — ’f—;gDIS"_T;)“f)) (x) = (24.2.79)
(e, (D, f — (15, Di_,) (D2, ) ) ="

(14 (D = DR+ DR, f ) () =

(7, (Dr £ ) (0) = (D=, f ) (12, (1) (x) = 4250

[Notice that

1 b
(Iy—g1) () = o / (g0 =g @)y dt = (24.2.81)
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1 (gb)—g@x)"
I (a) « T T(a+1)

(g®) —g&)".

Thus we have @b 0)°
g —gx
I 1 = 24.2.82
( b—;g )(X) F(O[+1) ( )
Hence it holds

@B -9

b
(12,1) () = —— / (90 =g @) g ()
: () /. F(a+1)

! ' a a—1 .
m/ G —g®)* (g() —g())* g () dt =

1 9(b)
- = _ »)(a+h-1 _ a—1 _
FWHY&+DAW(“M D @ —g () de =
1 I+ DT (@) 1 ) .
Tl @+D Teatrn GO 9N = Gy @& g™,
(24.2.83)
etc.]
N UL R 1E5 )
= (D} f) O = ey (24.2.84)
proving the claim. O
We make:

Remark 24.27 Suppose that F, = D;ff;gf, fork =0,1,..., n + 1; are as in last
Theorem 24.26,0 < a < 1. By (24.2.78) we get

> (12, Di ) @) = L) DI () = (242.85)
i=0
i@@—mm”

IFa+1) (le(i;ﬂf) ®)-

i=

That is
(notice that 1) . f =Dy . f = f)

n

n « n « (g (b) -9 (x))ia i
f @ = (1 Dy ) o = ;m (D, f) (b) . (24.2.86)
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Hence

n b) — ic )
0= 3 IR (Diz 1) &+ (105D ) 0 =

&~ T(a+])
(24.2.87)
n b) — ia )
3 % (DI, f) (b) + R, (x,b) . (24.2.88)
i=0
where
Ry (x,b) = W / (90 =g )" g () (DY) f ) (0.

(24.2.89)
(here D(”Jr;)“ f is continuous over [a, b]).
Hence it holds

(D) £) @ o
_ _ (n+)a—1 7 _
Ry (x,b) = Tt ha /X (g (1) —g(x)) g (t)ydt =

(D(n+1)af) (o) (g (b) — g (x)) Do ~ (D(”H)“f) (W)

— (n+ha
I'((n+1)a) n+1a _p((nH)aH)(g(b) g (x) :

(24.2.90)

where 1, € [x, b].
We have proved the following g-right generalized modified Taylor’s formula:

Theorem 24.28 Suppose that Fy := D", f, fork =0,1,..., n+ 1, fulfill: Fy o
g ' e AC ([c, d]) and (Fk o g’l)/ og € Ly ([a, b]), where 0 < o < 1. Then

n b) — i )
fo=Y (g(r)(la—i()l‘;) (D, ) by +
i=0

m / (g (@) —g N g (1) (ng;w f) (ydt = (242.91)

(D r) @

_ (n+1)a
NCESICES) (g () —g(x)) ,

(24.2.92)

an (g (b) — g (x)™“

T(a+1) (D0 f) ) +

i=0

where 1, € [x, b], any x € [a, b].
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We make:

Remark 24.29 Leta > 0,m = [a], gisstrictly increasingand g € AC ([a, b]). Call
l=fog™, f:la,b] - R. Assume ! € AC" ([c,d]) (i.e. 1"V e AC ([c, d]))
(where g ([a, b]) = [c,d], c,d € R : g(a) = ¢, g(b) = d, hence here f is
continuous on [a, b]).

Assume also that (f o g—‘)(m)

0g € Ly ([a,b]).

The left generalized g-fractional derivative of f of order « is defined as follows:

(Dg, f) ) = ;_a) / GO =g )" g ) (fog™)™ (g dr,
‘ (24.2.93)
X >a.
If o ¢ N, then (D;wf) € C(la, b]).
We see that
(1;;;; (( fog ™o g)) @) = (D&, f) (), x = a. (24.2.94)

We proved earlier (24.2.22)—(24.2.25), that (a < x < b)
(1:y Day.g f) () =

1 * m
m/ (@) —g@)" g @ ((fogfl)( :

° 9) (Hdt = (24.2.95)
1 X t a—1 s A (D~ Ndf —
F(a)/a () =g ®) g()( a+;gf)() =

2 (fog ) (9@

f)=f@- ; I (g (x) — g (@)*. (24.2.96)
If0 < o <1, thenm = 1, and then
(184.y D81y ) () = f (X)) = f (@) (24.2.97)
=T / (g(x) —g )" g @) (Dy,.,f) @) dt
(@€(0,1) case) ( a+; Jf) (fx o
= D Y@ —g@), (24.2.98)

where &, € [a, x], any x € [a, b].
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We have proved:

Theorem 24.30 (left generalized g-mean value theorem) Let 0 < o < 1 and f o
g~ € AC ([c,d]) and (f o g_l), o g € Ly ([a, b]), where g strictly increasing,
g € AC ([a, b)), f : [a,b] = R. Then

(Di..,f) €0

Tt (g (x) —g(a)®, (24.2.99)

f&) = fa)=

where &, € [a, x], any x € [a, b].

Denote by
Dyt =Dy Dy, ... Dy, (ntimes), n € N. (24.2.100)
Also denote by
Ly =L Ly - - - Lo, (n times). (24.2.101)

Here to remind
1 X
(10 ) 0 = 55 / @) —g @)™ g () f@0)dr, x=a. (24.2.102)

. 0 _ 0 _ . .
By convention I, =D, =1 (identity operator).
We give:
Theorem 24.31 Suppose that F, = D’;i:gf, k =n,n+1, fulfill F,og ! €
AC ([c, d)), and (Fk og’l), 0g€ Ly (la,b]),0 <a=<1,neN.Then

(g (x) —ga)™ (

(122, D3 ) ) = (18" DLV £ ) () = D, 1) (@

I' na+1)
(24.2.103)
Proof By semigroup property of I, . , we get
(122, D2y ) 0 = (21" DL ) () =
(I:z;g (Dtrlli;gf - If+;ngﬂ;)af)) x) = (24.2.104)

(I:g;g (Dgi:gf - (15‘4;gDZ“+;g) (ng‘_gf))) (x) (24.1.59)

(12, (DI, f = DIt f + DI, f (@) () =

(I:-(i;g (Dzi:gf (a))) () = (Dtrlli;gf (a)) (I:f_‘;g (1)) (x) = (24.2.105)
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[notice that

1 * 1
() ) = / (90— g0 g (1) di

_@@-g@)"

(24.2.106)
Fa+1)

Hence

1 X _ @
(125, ) = s [ @ =g g0 L

C@a+1)
(24.2.107)
m / G0 — g0 (1) (9 (1) — g @) di =
1 g(x)
T(@T(a+1) /g(a) (G ="z —g@) V' dr =
I (o) Fl(a +1) - (lflzzra(i ;r) 2 (g (x) =g (@)™

That is 3
(12 1) @) = % (24.2.108)

etc.] )
= (D% f @) %’ (24.2.109)
proving the claim. -

Remark 24.32 Suppose that F;, = D’a‘i;gf, fork = 0,1,..., n + 1; are as in
Theorem 24.31,0 < a < 1. By (24.2.103) we get

> (15, Dic 1) @) = 150D () = (24.2.110)
i=0
§uw-g@’

i (P @,

i=0

That is

n

n « n « (g (x) ) (a))iry ia
fe = (LD ) @ = 2 TGt Pl @
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Hence

n

f )= Z % (DZ(-}H.rif) (a) + (Ic;if;)aDg:;)af) ) =
i=0

(24.2.111)

n

(g (x) — g @)
D

FaagD) ~ (Pagf) @+ Ry (@.2). (24.2.112)

at;g
i=0

where

1 X
A _ (n+)a—1 1 (n+a
Ry (@) = o oes 1)@)/a (g (x) — g (1)) g 0 (DI f) @y ar.

(24.2.113)
(there Déﬁ;)a f is continuous over [a, b].)
Hence it holds

(DU f) @o

Ry@ 9= "Finw

( / (g(x) =g @™t g @) dt) =
(n+1)a
(D) r) @

T —— — (n+a
T+ Dot W@ —g@™, (24.2.114)

where ¥, € [a, x].

We have proved the following g-left generalized modified Taylor’s formula:

Theorem 24.33 Suppose that F; := D[’l‘f;;gf, fork=0,1,..., n+ 1, fulfill: F; o

g~ € AC ([c, d]) and (Fk o gfl)/ og € Ly ([a, b)), where 0 < o < 1. Then

n

o~ @ —g@)’
f(x) = Z; Tiarn (Dl f) (@ + (24.2.115)

l X
NCES) / (g (x) =g @)™y () (D,g'j;g”a f) (t)dt =

n

3 (g(x) —g(a)“ (
T (ia+1)

(DU r) @o

= - 7 _ (n+Da
TGt hatD (g (x) —g(a)) ,

(24.2.116)

sz(i;gf) (a) +
i=0

where 1, € [a, x], any x € [a, D].
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Chapter 25
Generalized Canavati Type Fractional
Taylor’s Formulae

We present here four new generalized Canavati type fractional Taylor’s formulae. It
follows [3].

25.1 Results

Let g : [a,b] — R be a strictly increasing function. Let f € C" ([a, b)),
n € N. Assume that g € C! ([a, b]), and g~! € C"([a,b]). Call [ := fog':
lg(a),g ()] — R.Itis clear that [,I’,...,[" are continuous functions from
[g (@), g ()]into f ([a,b]) € R.

Let v > 1 such that [v] = n, n € N as above, where [-] is the integral part of the
number.

Clearly when 0 < v < 1, [v] = 0. Next we follow [1], pp. 7-9.

(D Leth € C([g(a),g((b)]), we define the left Riemann-Liouville fractional
integral as

20 A 1 : A2 |
(J°n) () := o /ZO (z—t)"""h(@)dt, (25.1.1)

for g (a) < z0 < z < g (b), where I is the gamma function; I' (v) = foo e 't 1ds.
We set J;"h = h.
Leta :=v — [] (0 < a < 1). We define the subspace C (XO) ([g (@), g (b)]) of
C" ([g (a), g (b)]), where xy € [a, b]:

Coip (g (@), g D)) =

{necg@,g®n: IR et lgeo gD} @5.12)

© Springer International Publishing Switzerland 2016 413
G.A. Anastassiou and LK. Argyros, Intelligent Numerical Methods:

Applications to Fractional Calculus, Studies in Computational Intelligence 624,

DOI 10.1007/978-3-319-26721-0_25



414 25 Generalized Canavati Type Fractional Taylor’s Formulae

Soleth € CJ, ) ([g (@), g (b)]); we define the left g-generalized fractional derivative
of h of order v, of Canavati type, over [g (xo) , g (b)] as
!
Dy = (500 (25.1.3)
Clearly, for h € C(‘]’(XU) ([g (@), g (b)]), there exists
(DY )h) (@) = _! 4 / Z z—=0""h" @) ar, (25.1.4)
o (1= 0)dz Jyx

forall g (xo) <z < g ().

In particular, when f o g~' € C

) ([g (@) , g (b)]) we have that

z
Z

v - ! d —a
(Dyey (fo97") (@) = ma/ @=0""(fog

9(x0)

)([ 0 dr,

(25.1.5)
for all g(x) < z < g(b). We have D!, (fog™') = (fog")(n) and
Dy (fog™)=fog™"

By Theorem 2.1, p. 8 of [1], we have for f o g~! € ng(xo) ([g (a), g (b)]), where
Xo € [a, b] is fixed, that
(i) if v > 1, then

-1 g H)®
(fogq)@)zzzz(f L'@<o»( .
k=0 :
1o . .
) /g(w (2 =" (D (Fog7)) 1, (25.1.6)

allz € [g(a),gb)]:z=gxo),
(1) if0 < v < 1, we get

Z

@) Jgwo)

(fog )= =0 (Dl (Fog ) dr,  (25.1.7)

allz € [g(a), g ()] :z =g (x0).
We have proved the following left generalized g-fractional, of Canavati type,
Taylor’s formula:

Theorem 25.1 Let fog ' e C?

o x0) ([g (@), g (b)]), where x¢ € [a, b] is fixed.
(i) ifv > 1, then

W=l (g —1)®
foO—ron=> (fog )k! (9 (xo))

k=1

(g (x) — g (xo) +




25.1 Results 415

1 9(x)
T Ly (g (x)—1)"7! (D;’(XO) (f o g’l)) (t)dt, allx €la,b]:x > xo,
(25.1.8)
(i) if 0 < v < 1, we get
1 9(x)
fx) = —/ (g (x) — 1)~ (DS(XO) (f ) g_l)) (t)dt, (25.1.9)
') 9(xo0)

allx € [a,b] : x > xp.

By the change of variable method, see [4], we may rewrite the remainder of
(25.1.8) and (25.1.9), as

g(x)

L) Sy

(g @) =" Dy, (fog™")) W dt = (25.1.10)

1
' (v)

/ (gx)—g ()" (D, (Fog™) (s g (s)ds,

all x € [a, b] : x > xo.
We may rewrite (25.1.9) as follows:
if 0 < v < 1, we have

f )= (H Dy, (Fo971) (9 ), (25.1.11)

all x € [a, b] : x > xp.

(II) Next we follow [2], pp. 345-348.

Leth € C ([g (a), g (b)]), we define the right Riemann-Liouville fractional inte-
gral as

v S S PR
(J2_h) (2) ._F(V)/Z (t—2)"""h(@)dt, (25.1.12)

forg(a) <z <2z0 < g(b). Weset JO_h = h.

Let o := v —[v] (0 < a < 1). We define the subspace Cg(xO)_ ([g (@), g (b)]) of
C" ([g (a), g (b)]), where xo € [a, b] :

Criy— (g (@), gD)]) =

{necg@.g®: i)z n e g0, g @)D} @5.113)

Soleth € C;‘(XO)_ ([g (@), g (b)]); we define the right g-generalized fractional deriv-

ative of 4 of order v, of Canavati type, over [g (a) , g (xo)] as

v — n—1 | E N (1)) !
Dg(xo)fh T (_1) (Jg(x(]),h ) . (25114)
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Clearly, for h € C?

yoo)— (L9 (@), g (b)]), there exists

D' d

(D) () = (1—a)dz

g(xo)
/ (t —2) R (1) dt, (25.1.15)
z

forall g(a) <z < g(x0) <g(b).

In particular, when f o g~' € C?,

oo~ (L9 (@), g (b)]) we have that

—Hrt g 9o ,
(Dyy— (fog™h) @ = ﬁ@/ -2 (fog )" 1)1,
” (25.1.16)
forall g (a) <z <g(xp) <g(b).
We get that
(Di- (fog™ ) @=D"(fog )" @ (25.1.17)

and (DY,,- (f097)) @ = (fog™) @, allz € lg@, g o).

By Theorem 23.19, p. 348 of [2], we have for f o g~ € Cg”(x())f (lg (@), g (D)),
where xq € [a, b] is fixed, that

(i) if v > 1, then

w1 _n®
(fog@=2 oy )k, WO (o — g o+ (25.1.18)

k=0

1 9(x0) o } »
I (a) / (t =" (Djy- (fog7")) 0 dr,

allz€[g(a),gb)]:z=<gxo0),
(1) if0 < v < 1, we get

1 9(x0)
(fog™) @)= m/ (t =" (Dl (fog™)) (1, (25.1.19)

allz e[g(a),g®)]:z=gx0).
We have proved the following right generalized g-fractional, of Canavati type,
Taylor’s formula:

Theorem 25.2 Let fog ' e C

soo— (L9 (@), g (D)]), where xo € [a, b] is fixed.
(i) if v > 1, then

[v]-1 0] )
f@ = f)=> (fog )k! (9 (x0))

k=1

(g(x) — g o)+
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1 g(xo0)
L@ Jym

(t —g @) (D, (Fog™")) ®dr, alla<x < x,
(25.1.20)
(i) if 0 < v < 1, we get
1 g(x0)

f@) =z & Ly

(t —g @) (D, (fog™))dt, alla <x < x.
(25.1.21)

By change of variable, see [4], we may rewrite the remainder of (25.1.20) and
(25.1.21), as

1 9(xo)
L) Jyw

(t =g @) (Dly— (Fog™)) 1) dt = (25.1.22)

L/XU( () =g ) (Dl (fog™") (@) g (s)ds
T /. g g 9(x0)— g g g )

alla < x < xp.
We may rewrite (25.1.21) as follows:
if 0 < v < 1, we have

F @) = (T (D (Fo97"))) (9 (0D, (25.1.23)
alla <x <xy <b.
(IIT) Denote by
v0o) = Doty Py -+ Dy (m-times), m € N. (25.1.24)
Also denote by
JIG) = jotxo) yotxo) | g900) - (y_times), m € N. (25.1.25)
We need:

Theorem 25.3 Here(O < v < 1. Assume that (ng(;o) (fo g—l)) eC (9@, g B,

where xo € [a, D] is fixed. Assume also that (D;’Z;g)l)” (f o gfl)) € C ([g (x0), 9 B)D.
Then

(s Dy (£ 097) (9 000 = (Jh, D™ (£ 0 97")) (9 (x)) =0,
(25.1.26)
forall xy <x <b.
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Proof We observe that (I :== f og™!)
(J950 Dy () (g ) = (T, DI @) (g () =
(J,%i"” (DZ’&O) (1) — Jg plrtb” (l))) (g (x)) = (25.1.27)
(i (Dyiy O = (D)) (D) ) 0 g 0 971))) (9 () =

(Lo (D (1) = (Dt (D)) (g () = (J55°(0)) (g (x) =0,

‘We make:

Remark 25.4 Let0 < v < 1. Assume that (Dé’(xo) (fo g_l)) el (9@ . g ),

xo € [a,b], foralli = 0,1,...,m. Assume also that (D;'(”Xﬁ)l)” (f og_l)) c
C ([g (x0) , g (D)]). We have that

>[40y (7 07) o = (DL (7 07)) 0] =0

i=0

(25.1.28)
Hence it holds
£ = (80,00 (fog™) (g0 =0, (25.1.29)
forall xo < x <b.
That is
@ = (0,5 (fog™) (9 (), (25.1.30)

forall xo < x <b.

We have proved the following modified and generalized left fractional Taylor’s
formula of Canavati type:

Theorem 25.5 LetQ < v < 1. Assume that (D%O) (fo g—l)) eCh 19 @, g B,
xo € la,bl, for i = 0,1,...,m. Assume also that (D;'(';j)l)” (fogfl)) e
C ([g (x0), g (B)]). Then

g(x)

1
- _ A\m+hHr—1 (m+1)v o —1
IO =m0 Jyy 99 (ng) (fog )) () dz
| (25.1.31)

1
“T(m+Dv)
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/ (g(0) = g N (DY (fog7)) (9 g () ds,

all xo < x < b.

(IV) Denote by
%0)_ = DZ(XO)_DZ(XO)_ e D;(XO)_ (m-times), m € N. (25.1.32)
Also denote by
Jg”(l)’c’OF = Jg”(xO)fJg”(xO)f e Jg”(m)f (m-times), m € N. (25.1.33)
We need:

Theorem 25.6 HereO < v < 1. Assume that (D;"(’;OF (fo g*')) € iy (9@ . g D)D),

where x € [a, b] is fixed. Assume also that (D;'(';:)ll” (fo g*')) e C (g ), gx).
Then

(Joe Do (fog™")) (g(x)) — (Jg(;’;j)‘_)”D;’('gfl” (fo g*l)) (g (x)) =0,

(25.1.34)

foralla < x < xg.

Proof We observe that (I := f og™')

mv my (m+1)v ~(m+1)v
(Jpir Dl ) (g ) = (05 DR (1)) (9 (6) =
my my v (m+1)v
(Jg(x())_ (Dg(X())— (l) - Jg(xO)—Dg,Zvo)f (l))) (g ('x)) =
(Jgtrr— (D= O = (Jgtap- Py =) (P~ D) 0 g 0.971))) (g (x)

(25.1.35)

= (L, (Do () =Dy (D)) (g () = Ty, (0) (g (x) =0.

We make:

Remark 25.7 Let0 < v < 1. Assume that (D;’(xo)_ (f og_l)) €Cly g (@, g®)D,

%o € la,b, forall i = 0,1,....m. Assume also that (DY) (fog7!)) €
C ([g (@) , g (x0)]). We have that (by (25.1.34))

[ it-Difso- (£ 097)) (0 0 = (4503 Dy (Fo97)) (9 en] =o0.

(25.1.36)

m
i=0
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Hence it holds
+1 +1 -
f ) - (J;ZCO)J”D;ﬁO)Z” (fog 1)) (g (x)) =0, (25.1.37)

foralla < x <xo <b.
That is
£ = (0 DY (fog7™)) (g 0, (25.1.38)

foralla < x <xo <b.

We have proved the following modified and generalized right fractional Taylor’s
formula of Canavati type:

Theorem 25.8 Let 0 < v < 1. Assume that (Dif,\ (fog™")) € Clfyyy (g @ g B,
xo € [a,b], for all i = 0,1,...,m. Assume also that (D;’(';;)ll” (fog*l))
€ C([g(a),g o). Then

1 9(xo)
e — _ (m+1Hr—1 (m+1)v ° -1
FO) = s /q(x) (@=g@) (D!i(xo)— (fog )) (2)dz
* | (25.1.39)
“T(m+ Do)

/_ (g (s) — g (x))lmHhr! (D;"(;j;l” (fo g“)) (9 () g (s)ds.

alla <x <xy <b.
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