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We study the local convergence properties of inexact Newton-Gauss method for singular systems of equations. Unified estimates of
radius of convergence balls for one kind of singular systems of equations with constant rank derivatives are obtained. Application
to the Smale point estimate theory is provided and some important known results are extended and/or improved.

1. Introduction

Consider the following system of nonlinear equations:
() =0, @

where f : D ¢ R" — R™ is a nonlinear operator with its
Fréchet derivative denoted by f' and D is open and convex.
In the case whenm = nand f '(x) is invertible for each x € D,
Newton’s method is a classical numerical method to find an
approximation solution for such system. There are a lot of
results that improve, generalize, or extend the convergence
of Newton’s method for solving (1). We refer the reader to
the works of Deuflhard and Heindl [1], Smale [2], Wang [3],
Ferreira [4], Argyros et al. [5], and the references therein. If
X, € D is an approximation of a zero of this system, then
Newton’s method can be defined by the form as follows:

1o \-1
X =x = f () f(a), k=012.... (2
When f '(x) is not invertible, we choose its Moore-Penrose

inverse f "(x)" instead of its classical inverse and call it Gauss-
Newton’s method given as follows:

X =% - f0) ), k=0,1,2,.... (3)

Let A : R" — R™ be a linear operator (or an
m X n matrix). Recall that an operator (or n X m matrix)

A" R™ — R" is the Moore-Penrose inverse of A, if it
satisfies the following four equations:

ATAAT= AT, AATA = 4

. . (4)
(AAT) =AA",  (ATA) =4"4

where A* denotes the adjoint of A. Letker A and im A denote
the kernel and image of A, respectively. For a subspace E of
R", we use I to denote the projection onto E. Then, it is clear

that

ATA=T1, ., AAT =TI, (5)

In particular, in the case when A is full row rank (or,
equivalently, when A is surjective), AA" = Ign; when A
is full column rank (or equivalently, when A is injective),
ATA = I,

One of the disadvantages for Newton’s method (2) is that
it requires solving exactly the following linear equation at
each step:

I ) ey = x3) = = f () - (6)

To overcome this disadvantage, Dembo et al. presented in
[6] the following iterative processes called inexact Newton
method (x; is an initial guess):

f’ (i) s = = f () + 7
k=0,1,2,...,

Xy = X+ Sk

7)



where the residual control ;. satisfies

Irill < Aw lLf Gells

and {A} is a sequence of forcing terms such that 0 < A < 1.
In [6], it was shown thatif A, < A < 1, then there exists 7 > 0
such that, for any initial guess x, € B({,r), the sequence {x;}
is well defined and converges to a solution {. Moreover, the
rate of convergence of {x;} to { is characterized by the rate of
convergence of {A;} to 0.

Note that it is clear that the residual control (8) is not
affine invariant (see [1] for more details about the affine
invariant). To this end, Ypma used in [7] the affine invariant
condition of residual control in the form

IF Goo) ] < A | £/ ) F ()], k=012, (9)

to study the local convergence of inexact Newton method (7).
And the radius of convergent result is 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 [8] the following variation
for the residual controls:

I1Perell < A [|Pef Geidll»

where {P,} is a sequence of invertible operator from R” to
R" and {A,} is the forcing term. If P, = I and P, = f'(x;) for
eachk, (10) reduces to (8) and (9), respectively. Both proposed
inexact methods are linearly convergent under Lipschitz
condition. It is worth noting that the residual controls (10)
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 [8] cannot make us clearly
see how big the radius of the convergence ball is. To this end,
Chen and Li [9] obtained the local convergence properties
of inexact methods for (1) under weak Lipschitz condition,
which was first introduced by Wang in [10] to study the local
convergence behavior of Newton’s method (2). The results
in [9] easily provide an estimate of convergence ball for
the inexact methods. Furthermore, Ferreira and Gongalves
presented in [11] a new local convergence analysis for inexact
Newton-like under so-called majorant condition, which is
equivalent to the preceding weak Lipschitz condition.

Under the assumption that the derivative of the operator
satisfies the Holder condition, the radius of convergence
ball of the inexact Newton-like methods with a new type
of residual control is estimated by Li and Shen [12]. And a
superlinear convergence property is proved, which extends
the corresponding result in [8]. In addition, as an application
of the local convergence result, they presented a slight
modification of the inexact Newton-like method of [13] for
solving inverse eigenvalue problems and showed that it can
be regarded equivalently as one of the inexact methods
considered in [12].

Recent attentions are focused on the study of finding zeros
of singular nonlinear systems by Gauss-Newtons method
(3). For example, Shub and Smale extended in [14] the
Smale point estimate theory (including «-theory and y-
theory) to Gauss-Newton’s methods for underdetermined

k=0,1,2,..., (8)

k=0,1,2,..., (10)
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analytic systems with surjective derivatives. For overdeter-
mined systems, Dedieu and Shub studied in [15] the local
linear convergence properties of Gauss-Newton’s for analytic
systems with injective derivatives and provided estimates of
the radius of convergence balls for Gauss-Newton’s method.
Dedieu and Kim in [16] generalized both the results of
the underdetermined case and the overdetermined case to
such case where f '(x) is of constant rank (not necessarily
full rank), which has been improved by Xu and Li in [17,
18], Ferreira et al. in [19], Argyros and Hilout in [20], and
Gongalves and Oliveira in [21].

In the last years, some authors have studied the con-
vergence behaviour of inexact versions of Gauss-Newton’s
method for singular nonlinear systems. For example, Chen
[22] employed the ideas of [9] to study the local convergence
properties of several inexact Gauss-Newton type methods
where a scaled relative residual control is performed at each
iteration under weak Lipschitz conditions. Ferreira et al.
presented in their recent paper [23] a local convergence
analysis of an inexact version of Gauss-Newton’s method for
solving nonlinear least squares problems. Moreover, the radii
of the convergence balls under the corresponding conditions
were estimated in these two papers.

In the present paper, we study the local convergence
of inexact Newton-Gauss method for the singular systems
with constant rank derivatives under the hypotheses that the
derivatives satisfy Lipschitz conditions with L average and the
residual satisfies several control conditions. Unified estimates
for the radius of convergence balls of inexact Newton-Gauss
method are obtained. As an application to Smale approximate
zeros, we obtain a gamma-type theorem which gives an
estimate of the size of convergence ball of inexact Newton-
Gauss method about a zero.

The rest of this paper is organized as follows. In Section 2,
we introduce some preliminary notions and properties of
the majorizing function. The main results about the local
convergence are stated in Section 3. And finally, in Section 4,
we prove the local convergence results given in Section 3.

2. Preliminaries

For x € R” and a positive number r, throughout the whole
paper, we use B(x, r) to stand for the open ball with radius r
and center x and let B(x, r) denote its closure.

Throughout this paper, we assume that L is a positive
nondecreasing function on [0, R), where R € R". Let 0 <
LB < 1with0 < A+ 60 < 1. The majorizing function
hy g : [0,R] — R corresponding to (A,0, L) is defined by

t

hw(t)z—(1+/\+6)t+J L(u) (¢t ) dus

0

t € [0,R].
(11)

Note that, in the case when A = 6 = 0, (11) reduces to

hoo () = —t + Lt Lw)(t-u)ydu, te[0,R). (12)
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Obviously,

t
R0 =-(1 +/\+6)+J L@)du, te[0R),
0 (13)
hfxl,e (t)=L(t) forae 0<t<R.

Moreover, we have k) 4(0) = 0, hfw(o) =—-(1+A+06)and
hﬁw is convex and strictly increasing. Set

E:=sup {t € [0,R) : by, (t) < O}, (14)

hyg (t) }
= tel0,&): 7 —t<t}, (15)
pimsup{r <[00 0

o:=supft € [0,R): B((,t) c D}. (16)

For the convergence analysis, we need the following
useful lemma about elementary convex analysis.

Lemma 1 (see [4]). Let R > 0. If g : [0,R] — R is contin-
uously differentiable and convex, then

(i) (gt) — glze)/t < (1 - T)g'(t), forallt € (0,R) and
T€[0,1],

(il) (gu) — gru))/u < (g(v) —= g(xv))/v, for all u,v €
[0,R), u<v,and0 <1 < 1.

The next two lemmas show that the constants £ and p
defined in (14) and (15), respectively, are positive.

Lemma 2. The constant & defined in (14) is positive and t —
(hyg(t)/hg (1) < O, for all t € (0,8).

Proof. Since h(')’O(O) = —1, there exists > 0 such that h('))o(t) <
0 for all £ € (0,0). Then, we get & > &(> 0). Because hfw
is strictly increasing, h, 4 is strictly convex. It follows from
Lemma 1(i) that

Mo ® ~ e (O <Shyg(t) <hgy (), te(0,R). (17)

t
Note that k) 4(0) = 0 and h('))o(t) < 0, forall t € (0,¢). Thus,
the inequality t — (h, 4(¢) /h('))o(t)) < 0 follows. O

Lemma 3. The constant p defined in (15) is positive. As a
consequence, |t — (hA)e(t)/hé)O(t))| <t forallt € (0, p).

Proof. On one hand, by Lemma 2, it is clear that (h; 4(t)/

th('))o(t)) -1 > 0, fort € (0,&). On the other hand, we can
obtain from Lemma 1(i) that

hyo(t

lim ‘,’9( ) 1) -0, (18)

t=0\ thy, (t)
Then, we conclude that there exists § > 0 such that

hyg (1)

’ -1<1, te(0,¢). 19

o () (0,8) (19)

Therefore, p is positive. O

Let
r:= min{p, o}, (20)
where p and o are given in (15) and (16), respectively. For any

starting point x, € B((,7) \ {¢}, let {t;} denote the sequence
generated by

e (4)
g h o ()

to=lxo ¢, te = . k=0,1,2,....

(21)

Lemma 4. The sequence {t,} given by (21) is well defined, is
strictly decreasing, is contained in (0, p), and converges to 0.

Proof. Since 0 < t, =[x, — (|l < r < p, using Lemma 3, one
has that {t} is well defined, strictly decreasing, and contained
in [0, p). Thus, there exists t* € [0, p) such that lim; _, .t =
t*; that is, we have

. me(t")
S M e, (22)
M, () P

0<t

Ift* +0, it follows from Lemma 3 that

he(t")
hy o ()

* *

<t.

t (23)

Thisisa contradiction. Sot;, — O0ask — oco. This completes
the proof. O

The notion of the L-average Lipschitz condition for
semilocal convergence analysis was introduced by Li and
Ng in [24], which is a modification of the one that was
first introduced by Wang in [3], where the terminology
of “the center Lipschitz condition in the inscribed sphere
with L average” was used. This notion was used to study
the semilocal convergence of Newton’s method (2) to solve
singular systems of equation with constant rank derivatives
by Xu and Li in [18] and Li et al. in [25]. As for the
local convergence analysis, we can also introduce the similar
definition.

Definition 5. Let r > 0 be such that B({,r) ¢ D. Then, f’ is
said to satisfy the L-average Lipschitz condition on B((, ) if

=<l
lF@ [f -7 Crra-ll <[ pwds

7llx=C||
(24)
for any x € B({,r) and 7 € [0, 1].

This definition is a modification of the one in [10], where
the terminology of “the radius Lipschitz condition with the
L average” was used. In the case when f’({) is not surjective
(see [15, 16]), the information on imf’(()L may be lost. To
this end, we need to modify the above notion to suit the case
when f({) is not surjective.



Definition 6. Let r > 0 be such that B({,r) ¢ D. Then, f’ is
said to satisfy the modified L-average Lipschitz condition on
B(,r) if

Ix=Cl
[Pl - -0 < |

7llx~C]

L (u) du,
|
(25)

for any x € B({,r) and 7 € [0, 1].

The notion of the y-condition for operators in Banach
spaces was introduced in [26] by Wang and Han to study the
Smale point estimate theory. Definition 7 about y-condition
and the related Lemma 8 are taken from [25].

Definition 7 (see [25]). Suppose that y > 0 and f has
continuous second derivative. Let 0 < r < 1/y be such that
B({,r) c D. f is said to satisfy the y-condition (resp., the
modified y-condition) on B((, r) if (26) (resp., (27)) holds as
follows:

"f/(OTfH (x)" < (IE—VC")S for each x € B((,r),
_y X —

(26)

1ot " 2y
"f ) " "f (x)” < —(1 - (“)3 for each x € B({,r).

(27)

Lemma 8 (see [25]). Suppose thaty > 0 and f has continuous
second derivative. Let 0 < r < 1/y be such that B({,r) C
D. Then, f satisfies the y-condition (resp., the modified y-
condition) on B((,r) if and only if f' satisfies the L-average
Lipschitz condition (resp., the modified L-average Lipschitz
condition) on B({, r) with L(u) = 2y/(1 - yu)3,u € [0,1/y).

3. Local Convergence for Inexact
Newton-Gauss Method

In this section, we state our main results of local conver-
gence for inexact Newton-Gauss method (7). Recall that the
system (1) is a surjective-underdetermined (resp., injective-
overdetermined) system if the number of equations is less
(resp., greater) than the number of unknowns and f’(x)
is of full rank for each x € D. Note that, for surjective-
underdetermined systems, the fixed points of the Newton
operator Nf(x) =X - f'(x)Tf(x) are the zeros of f, while,
for injective-overdetermined systems, the fixed points of Ny
are the least square solutions of f(x) = 0, which, in general,
are not necessarily the zeros of f.

Our first result concerned the local convergence prop-
erties of inexact Newton-Gauss method for general singular
systems with constant rank derivatives.

Theorem 9. Let f: D ¢ R" — R™ be continuously Fréchet
differentiable nonlinear operator, and D is open and convex.
Suppose that f({) = 0, f'({)#0 and that f' satisfies the
modified L-average Lipschitz condition (25) on B({,r), where
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r is given in (20). In addition, one assumes that rank f'(x) <
rank f'({), for any x € B({,r), and that

[Ier - F @ f @] -0 <0]x-¢], xeBEn),
(28)

where the constant 0 satisfies 0 < 0 < 1. Let {x;.} be sequence
generated by inexact Newton-Gauss method with any initial
point x, € B((,r) \ {C} and the conditions for the residual r;,
and the forcing term A

Irell < Al f )]s 0 < Ay (f’ (xk)) <A
k=0,1,2,...,

(29)

where k(A) := |AT||All denotes the condition number of A €
R™". Then, {x,} converges to a zero  of f'(-) f(-) in B, 7).
Moreover, one has the following estimate:

t
||xk+1—c||sl;_;||xk‘("> k=012,..., (30)

where the sequence {t,.} is defined by (21).

Remark 10. If taking A = 0 (in this case, A, = 0 and
7. = 0) in Theorem 9, we obtain the local convergence of
Newton’s method for solving the singular systems, which has
been studied by Dedieu and Kim in [16] for analytic singular
systems with constant rank derivatives and Li et al. in [25] for
some special singular systems with constant rank derivatives.
Now, we obtain that the convergence ball r satisfies

L:L(u)udu
r((1-6) - |, L(w)du)

<1, 8¢]0,1). (31

If f '(x) is full column rank for every x € B({,r), then we
have f'(x)" f'(x) = Igs. Thus,

e = f @' f @] (x =0 =05 (32)
that is, 0 = 0. We immediately have the following corollary.

Corollary 11. Suppose that rank f'(x) < rank f'({) and that
|1 = £/ f 0] (=0 =0, (33)

for any x € B(,r). Suppose that f({) = 0, f'({) #0 and that
f' satisfies the modified L-average Lipschitz condition (25). Let
{x} be sequence generated by inexact Newton-Gauss method
with any initial point x, € B({,r) \ {{} and the condition
(29) for the residual 1) and the forcing term A;. Then, {x;}
converges to a zero { off'(-)Tf(-) in B((, r). Moreover, one has
the following estimate:

t
”ka_C"S%”xk_("’ k=0,1,2,..., (34)

where the sequence {t,.} is defined by (21) for 6 = 0.
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In the case when f '(Q) is full row rank, the modified L-
average Lipschitz condition (25) can be replaced by the L-
average Lipschitz condition (24).

Theorem 12. Suppose that f({) = 0, f'({) is full row rank,
and f' satisfies the L-average Lipschitz condition (24) on
B((,r), where r is given in (20). In addition, one assumes that
rank f'(x) < rank f'({) for any x € B({, ) and that condition
(28) holds. Let {x;} be sequence generated by inexact Newton-
Gauss method with any initial point x, € B({,r) \ {(} and the
conditions for the residual r). and the forcing term A:

|7 @ < A5 @' G
0< L (F/ QT f (%)) < A,

(35)
k=0,1,2,....

Then, {x;} converges to a zero { of f(-) in B((,r). Moreover,
one has the following estimate:

i =4l

||xk+l C" k = O) 1) 2) DEREY (36)

where the sequence {t,.} is defined by (21).

Theorem 13. Suppose that f({) = 0, f'({) is full row rank,
and f' satisfies the L-average Lipschitz condition (24) on
B(, 1), where r is given in (20). In addition, one assumes that
rank f'(x) < rank f'({) for any x € B({,r) and that condition
(28) holds. Let {x} be sequence generated by inexact Newton-
Gauss method with any initial point x, € B((,r) \ {(} and the
conditions for the control residual 1, and the forcing term A:

“fl(xk)TrkH < Ak ”f’(xk xk)“ 0< M (f' (%)) < A,

k=0,1,2,....
(37)

Then, {x;} converges to a zero { of f(-) in B({,r). Moreover,
one has the following estimate:

t
s = ¢l < = ”xk ¢ k=012..., (38)

where the sequence {t,.} is defined by (21).

Remark 14. In the case when f'({) is invertible in
Theorem 13, we obtain the local convergence results of
inexact Newton-Gauss method for nonsingular systems, and
the convergence ball r in this case satisfies

_[OrL(u)udu
r((=2) - [ L) du)

<1, Xelo1). (39)

In particular, if taking A = 0, the convergence ball r
determined in (39) reduces to the one given in [10] by Wang
and the value r is the optimal radius of the convergence
ball when the equality holds. Then, we can conclude that
vanishing residuals, Theorem 13 merges into the theory of
Newton’s method.

The result below is an extension of the Smale approximate
zeros. We first recall the notion of the approximate zero of an
analytic operator f from the domain D in a Banach space to
another. In [2], Smale proposed two kinds of the notion: the
first kind (in sense of [|x; — x;_;[|) and the second kind (in
sense of || x;, — {||) of an approximate zero. A more reasonable
definition for the second kind was presented in [27]; see
also [28]. The notion of the approximate zero in the sense
of ||f'(x0)_1f(xk)|| was defined in [29], which is equivalent
to the first kind (see [3]). The following unified definition is
taken from [3].

Definition 15 (see [3]). Let x, € D be such that the sequence
{x;} generated by Newton’s method (2) is well defined and
satisfies

1

e(xg) < <—

2k71
2) e(xey), k=12,..., (40)

where e(x;) denotes some measurement of the approxima-
tion degree between x;. and the zero point {. Then, x is called
an approximate zero of f in sense of e(x;).

The concepts of an approximate zero for Gauss-Newton
method (3) for solving singular systems of equations and
inexact Newton method (7) for solving nonsingular systems
of equations are proposed in [25, 30], respectively. We now
extend the notion of approximate zeros to inexact Newton-
Gauss method for solving singular systems of equations.

Definition 16. Let x, € D be such that the sequence {x;}
generated by inexact Newton-Gauss method (7) converges to
a zero ( of f’(-)Tf(~) (resp., f) and satisfies (40). Then, x,
is called an INM-approximate solution (resp., approximate
zero) of f in sense of e(xy).

For the remainder of this subsection, let L be the function
defined by

2y

L(u) = 3

1
for each u with 0 < u < —. (41)
(1= yu) Y

Then,

2

e tE[Ql>,A06[QD
1-yt Y

ho)=-(1+A+0)t+

with0<A+0<1,
(42)

and the constants  and p defined in (14) and (15), respectively,
have the following concrete forms:

2-\2

§ = 2

(43)




= ((5+2(/\+9))

—\/(5+2(A+9))2—4(1+)L+9)(2+)L+9)> (44)

><(2(2+)L+6)y)71

To state our gamma-type theorem for inexact Newton-
Gauss method (7), we introduce some more notations. Let

dt) =4y A+0) —2y(BA+40 +y)t°
+2(A+0+3y)t-1, (45)
A6e[0,1), y>o0.

Since ¢(0) = —1 and ¢(&) = ((3 - 2V2)A + (2 - \/E)y)/y > 0,
there exists one zero at least in (0, (2 — V/2)/2y). The smallest
positive zero of ¢ in (0, (2 — \/5)/2)/) is denoted by 7. Recall
that » = min{p, o}; here p and o are given in (44) and (16),
respectively. Let

r* = min{r,7, 7}, (46)

where 7 is given by

7=

(4-30) - /(4 - 31)? —8(1—/\)
4y(1-2)
Theorem 17. Suppose that f({) = 0, f'({) is full row rank,

and f satisfies the y-condition (26) on B({,r). Assume that
rank f'(x) < rank f'({) and that

|z = £ @O f @] -0 s 0= ¢|°,  (48)

for any x € B({,r). Let {x;} be sequence generated by inexact
Newton-Gauss method with any initial point x, € B({,r*)\{(}
and the conditions for the control residual v and the forcing
term Ay:

(47)

17 o e < e G )
0< Ak (f' (xk)) <A

(49)
k=0,1,2,....

Then, {x;} converges to a zero { of f(-) in B((,r) and x is an
approximate zero of f in sense of |x; — (|-

One typical and important class of examples satisfying
the p-conditions is the one of analytic functions. Following
Smale’s idea in [2], Shub and Smale introduced in [14] the
following invariant for analytic underdetermined systems
with surjective f'({):

1/(k-1)

ﬂﬂo

(50)

y(£:¢) = sup| £

k>1

For the case when f'(x) is not surjective, due to loss of the
information on im f '(0)*, Dedieu and Shub introduce in [15]
the following invariant for analytic overdetermined systems:

1/(k-1)

) “(0
yl(f)()::i‘g)<”f(() I If ") NGV
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By [25, Proposition 5.2], one has that an analytic operator
satisfies the y-condition and the modified y-condition. So, the
conclusions of Theorem 17 still hold when f is analytic.

4. Proofs

In this section, we prove our main results of local convergence
for inexact Newton-Gauss method (7) given in Section 3.

4.1. Proof of Theorem 9. The following lemma gives a pertur-
bation bound for Moore-Penrose inverse, which is stated in
[31, Corollary 7.1.1 and Corollary 7.1.2].

Lemma 18 (see [31]). Let A and B be m x n matrices and let
r < min{m, n}. Suppose thatrank A = r, 1 < rank B < rank A,
and |AT|[|B - Al < 1. Then, rank B = r and

4]

e — 2 1 52
“ “Sl—"AT""B—A"‘ (52)

Lemma 19. Suppose that f' satisfies the modified L-average
Lipschitz condition on B({,r) and that |{ — x| < min{p, &},
wherer, p, and & are defined in (20), (15), and (14), respectively.
Then, rank f'(x) = rank f'(C) and

. "ﬂW“
< - (53)
I - ey

Proof. Since h('))o(O) = -1, we have
IO - @)
llx=Cll , ,
SL Laydu=H,(Jx-7])-H,0) (59
< —hy, (0) = 1.

It follows from Lemma 18 that rank f "(x) = rank f "(¢) and

IF @
(x)
Vo= e — o)
(55)
o (e =)
O

Proof of Theorem 9. We will prove by induction that {¢; } is the
majorizing sequence for {x;}; that is,

-] <t; vi=o012,.... (56)
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Because t, = |x, — (||, thus (56) holds, for j = 0. Now, we
assume that ||{ — xill < ¢, for some j = k € N. For the case
j =k + 1, we first notice that

X+1 _C
== 0= f' ()" [f (5) = F O]+ £ ()7
= f'(x) [f Q= fx) - f (x) (¢ - xk)]
+f’(xk)Trk
+ [IR” - f,(xk)Tf, (xk)] (= 0)
= 70 [ 1 ) @ 0) G- e

+f,(xk)Trk

[T = ) F ()] (= 0) -
(57)

By using the modified L-average Lipschitz condition (25),
Lemma 19, the inductive hypothesis (56), and Lemma 1, one
has that

! [ 17 =1 @ e = 0] G-

1
=y (e —2D

[N 50 -1 oo -0)

x [ = ¢ de
1 Jljllxk—c“ll L )” ("d q
K——F—F< u) || x, — udr
Hoo (i =) Jo Jefecy ¢
S S
hyo (2 =)
y Jl ha,o ("xk - C“) - h;,o (r ”xk - (")dr ||x 3 C”z
0 i = < ‘
LR (8) - H (ot
< - - 1 J /\,0( k) A,0 (T k)dT . “xk _ C"Z
hgo (te) Jo tx
1 i = &I
= _m (tkhl)t,o (te) —hao (fk)) PR
(58)
Thanks to (29),

”f’(xk)Trk“ < "f,(xk)T" "rk” < Ax "fl(xk)T“ ”f(xk)"'
(59)

7
Since
~f(x) = F Q= f(x) = f (3) (T xz)
+fl (1) (€ = xz)
[ 1 0 F €l O] - Qe
+f,(xk)(c_xk)’
(60)

combining Lemmas 1 and 19, the modified L-average Lips-
chitz condition (25), the inductive hypothesis (56), and the
condition (29), we have

Ak "fl(xk)T“ ||f (xk)"
AP [ 1 0 7 @ v -0

X ||x; = ¢|| d7

# 0| F ) T G e = € (61)
A / i - ¢

< - h —hy, () 2
< ) (e () = (0) 55

oo,

by

Aty + by (t) ‘ i = €|l

- hg o (t) ty (62)

Combining (28), (58), (59), and (62), we can obtain that

”xk+1_("
tehh o (t) = o (1) Aty +hy o (t) ]
< |- > > P e T
[ iy (1) Mot
-l
|72
At hyo ()
=t + 1+ k “’")m]
[ e ’(hs,o<tk>+hs,o(tk> +0h
et

7%
(63)

By the definition of k) ((t), we have h, ((t) = —(1 + A)t. Then,
we can obtain that

< h?’o (t) '
hg o ()

Aty hyo (t) ) (64)

1 A)( ] 1
(s hoo (te) oo ()



Note that -1 < h(',)o(t) <0, foranyt € (0, p), and

hyo(t
(1+A)< ,Mk + f‘O(k)>+6tk
hoo (B hgo ()
- hyo () hyo () — Oty _ hy (t)
g (1) h o () hg o (k)

Thus, in view of the definition of {t;} given in (21), one has
that

(65)

+ 0t <

t+
s =2l < =% e =<l (66)

which implies [x;,; — ¢l < t,,. Therefore, the proof
by induction is complete. Since {t,} converges to 0 (by
Lemma 4), it follows from (56) that {x;} converges to { and
the estimate (30) holds for all k > 0. This completes the
proof. 0

4.2. Proof of Theorem 12

Lemma 20. Suppose that f({) = 0, f'({) is full row rank, and
f' satisfies the L-average Lipschitz condition (24) on B((,r).
Then, for any x € B({,r), one has rank f'(x) = rank f'({)
and

’ ! ! - !
i = 7@ (7' 0= £ )| < ey

(67)

Proof. Since h(')’O(O) = —1, we have
|7 [f @) - £ ©

llx=Cll
< L L(uw)du =hy, (|x-¢|) -y, 0)  (68)

< —hy, (0) = 1.
It follows from Banach lemma that [Igp. — f'(()T(f'(C) -
f'(x))]f1 exists and
L= PO (FO=-F ) st
[ = £ @O (f © - F )] i (Fra
(69)

Since f'({) is full row rank, we have f’(()f'(()Jr = Igm and
f@O=fQlp-fO(fQO-f®)], o

which implies that f '(x) is full row rank; that is, rank f "(x) =
rank f'({).

Proof of Theorem 12. Let f : B((,r) — R™ be defined by

F=fQfx), xeBr), (71)
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with residual 7, = f'({)"r. Since

7o =[O F @] =& xeB(lr),

(72)

one has that {x;} coincides with the sequence generated by
inexact Newton-Gauss method (7) for f.In addition, we have

FO=(FOFQ)=fOf©, @3

o,

and so

17 QT =] O F O fOFO|=|F O f @]
(74)

Because | f'(O)T f(OIl = My prgyel = 1, thus, we have

IF QN = I QT FQI = 1. Therefore, by (24), we can
obtain that

IF O F @ - F C+ra-0)
=[FO(F - Crra-0) g

llx=Cl

< J L (u) du.
x|

That s, f satisfies the modified L-average Lipschitz condition

(25) on B({, r). So, Theorem 9 is applicable and {x; } converges

to ¢ as follows. Note that f'()"£(-) = f'()"f(-) and f() =

f'(-)f'(-)Tf(-); it follows that ¢ is a zero of f. O

4.3. Proof of Theorem 13

Lemma 21. Suppose that f({) = 0, f'({) is full row rank, and
f ! satisfies the L-average Lipschitz condition (24) on B((,r).
Then, one has

| @) < x€B({r).  (76)

g (|| =<’

Proof. Since f'({) is full row rank, we have f'({) f' () = Ign.
It follows that

F O QI - £ O Q- f ()
=)' (x), xeBr).

By Lemma 20, Is — f'(()T(f'(() - f'(x)) is invertible for any
x € B({,r). Thus, in view of the equality ATA = TI,, 4., for
any m X n matrix A, one has that

(77)

f@'f©
/ ’ ! -1 78)
= ey 100t [I[R” -fOf (f O-f (X))] .
Therefore, Lemma 20 is applicable to conclude that
If' @ ©|
SO O @) o)
<o
— (=4I
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Proof of Theorem 13. Using Lemma 21, L-average condition
(24), and the residual condition (35), respectively, instead of
Lemma 19, modified L-average condition (25), and condition
(29), one can complete the proof of Theorem 13 as the same
line of proof in Theorem 9. O

4.4. Proof of Theorem 17

Proof. Recall that the majorizing sequence {t;} is defined by
(21) and the majorizing function h; 4(t) is defined by (42). By
Lemma 4, {t} is strictly decreasing and converges to 0. We
first note that (57) gives

0= ) [ [ )~ S € e G- 2]
x (-0 dr+ fl(x) '
+ [IIR” - f,(xk)Tf, (xk)] (%

Using Lemma 8, the y-condition (26), and Lemma 21, one has
that

" [ 17 )= @ e )] (-0

DO R
T l-dyt 297
(81)

Thanks to (60), we use the y-condition (26), Lemma 21, and
the condition (49) to obtain that

Ak "f’(xk)Tf (xk)”

(2)’ te— 3yt + 1)tk “xk C" (82)
- 2)/21'2 4Ytk +1 tk
Note that
A (1 -3yt + 2y2t2)
1 — 4yt + 2y*t?
(83)
; (4-30) - (4 - 31)° = 8(1 - 1)’
orany 0 <t< 4y (-2 .
Then, it follows from (49) and (82) that
2
|G| < (A F () £ G0])
(84)

(297t -3yt +1) 17 - P
292t — 4yt + 1 o

9
Thus, we can obtain by combining (81), (84), and (48) that
i =<l
B Vi (2]/21512c =3yt + 1) ti )
T\ -4yt + 29282 1 —dyty +2y°t k
-l
2
(85)
It is clear that the function
A(1 -3yt +2y°F
()= (-3 zz) ! +6  (86)
1 — 4yt + 2yt 1 — 4yt + 2y*t?
is increasing monotonically with respect to t in [0,(2 —
V2) /2y). Hence, we have
i = ¢l
2 2.2 2
ytg (2)/ ty — 3ty + 1) [ 5
< > +A o— + 0t
1 — 4yty + 29%t] 1 — 4yty + 2y°t]
e -
t2
< (v (to) to ||x0 qp
(87)

Consequently, to show that x;, is an approximate zero of f,
it suffices to prove y(ty)t, < 1/2. In fact, in view of the
definition of r* given in (46), for any t € [0,%], we have
-1 < ¢(t) < 0. Consequently, we get that

49* (A +0) £ -2y (B + 40) 1 +2(/\+9+y)t

<1, (88
1 — 4yt + 2y*t2 (88)

which is equivalent to ty(t) < 1/2,¢t € [0,f]. The proof is
complete. O
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