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An estimation of uniqueness ball of a zero point of a mapping on Lie group is established. Furthermore, we obtain a unified
estimation of radius of convergence ball of Newton’s method on Lie groups under a generalized L-average Lipschitz condition. As
applications, we get estimations of radius of convergence ball under the Kantorovich condition and the y-condition, respectively.
In particular, under the y-condition, our results improve the corresponding results in (Li et al. 2009, Corollary 4.1) as showed in
Remark 17. Finally, applications to analytical mappings are also given.

1. Introduction

In a vector space framework, when f is a differentiable
operator from some domain D in a real or complex Banach
space X to another Y, Newton’s method is one of the most
important methods for finding the approximation solution of
the equation f(x) = 0, which is formulated as follows: for any
initial point x,, € D,

Xp=x,— f(x) " flx,), n=01,... (@

As is well known, one of the most important results on
Newton’s method is Kantorovich’s theorem (cf. [1]), which
provides a simple and clear criterion ensuring quadratic
convergence of Newton’s method under the mild condition
that the second Fréchet derivative of f is bounded (or more
generally, the first derivative is Lipschitz continuous) and the
boundedness of ||f'(x)_1|| on a proper open metric ball of
the initial point x,. Another important result on Newton’s
method is Smales point estimate theory (i.e., a-theory and
y-theory) in [2], where the notions of approximate zeros
were introduced and the rules to judge an initial point x, to
be an approximate zero were established, depending on the

information of the analytic nonlinear operator at this initial
point and at a solution x*, respectively. There are a lot of
works on the weakness and/or the extension of the Lipschitz
continuity made on the mappings; see, for example, [3-7] and
references therein. In particular, Wang introduced in [6] the
notion of Lipschitz conditions with L-average to unify both
Kantorovich’s and Smale’s criteria.

In a Riemannian manifold framework, an analogue of
the well-known Kantorovich theorem was given in [8] for
Newton’s method for vector fields on Riemannian manifolds
while the extensions of the famous Smale a-theory and y-
theory in [2] to analytic vector fields and analytic mappings
on Riemannian manifolds were done in [9]. In the recent
paper [10], the convergence criteria in [9] were improved by
using the notion of the y-condition for the vector fields and
mappings on Riemannian manifolds. The radii of uniqueness
balls of singular points of vector fields satisfying the y-
conditions were estimated in [11], while the local behavior of
Newton’s method on Riemannian manifolds was studied in
[12,13]. Furthermore, in [14], Li and Wang extended the gen-
eralized L-average Lipschitz condition (introduced in [6]) to
Riemannian manifolds and established a unified convergence



criterion of Newton’s method on Riemannian manifolds.
Similarly, inspired by the previous work of Zabrejko and
Nguen in [7] on Kantorovich’s majorant method, Alvarez
et al. introduced in [15] a Lipschitz-type radial function
for the covariant derivative of vector fields and mappings
on Riemannian manifolds and gave a unified convergence
criterion of Newton’s method on Riemannian manifolds.

Note also that Mahony used one-parameter subgroups of
a Lie group to develop a version of Newton’s method on an
arbitrary Lie group in [16], where the algorithm presented
is independent of affine connections on the Lie group. This
means that Newton’s method on Lie groups is different from
the one defined on Riemannian manifolds. On the other
hand, motivated by looking for approaches to solv ordinary
differential equations on Lie groups, Owren and Welfert
also studied in [17] Newton’s method, independent of affine
connections on the Lie group, and showed the local quadrat-
ical convergence. Recently, Wang and Li [18] established
Kantorovich’s theorem (independent of the connection) for
Newton’s method on Lie group. More precisely, under the
assumption that the differential of f satisfies the Lipschitz
condition around the initial point (which is in terms of
one-parameter semigroups and independent of the metric),
the convergence criterion of Newton’s method is presented.
Extensions of Smale’s point estimate theory for Newton’s
method on Lie groups were given in [19].

The purpose of the present paper is to continue the
study of Newton’s method on Lie groups. At first, we give an
estimation of uniqueness ball of a zero point of a mapping
on a Lie group. Second, we establish a unified estimation
of radius of convergence ball of Newtons method on Lie
groups under a generalized L-average Lipschitz condition. As
applications, we obtain estimations of radius of convergence
ball under the Kantorovich condition and the y-condition,
respectively. In particular, under the y-condition, we get that
(see Theorem 16) if f(x*) = 0 and

* 3 - 2\/5
2(x",xo) < 2y 2)
then the sequence {x,} generated by Newton’s method (28)
with initial point x,, is well defined and converges quadrat-
ically to a zero y* of f. This improves the corresponding
results in [19, Corollary 4.1], where it was proved under the
following assumption: there exists v € g such that

4y
vl < —, 3
y €)

#
Xg =X expv,

with g, = 0.081256. .. being the smallest positive root of the
equation a,/(1 — 4ay + 2a)* = 3 — 2+/2. Clearly,

a4 _ 3-2v2

4
. 2 (4)

Note also that in general, there dose not exist v € g satisfying
X, = x" exp v because the exponential map is not surjective
global, even if p(x*, x,) < (3 — 2V/2)/2y. In view of this, our
results somewhat improve the corresponding results in [19,
Corollary 4.1].
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The remainder of the paper is organized as follows. Some
preliminary results and notions are given in Section 2, while
the estimation of uniqueness ball is presented in Section 3. In
Section 4, the main results about estimations of convergence
ball are explored. Theorems under the Kantorovich condition
and the y-condition are provided in Section 5. In the final
section, we get the estimations of uniqueness ball and
convergence ball under the assumption that f is analytic.

2. Notions and Preliminaries

Most of the notions and notations which are used in the
present paper are standard; see, for example, [20, 21]. A Lie
group (G, ) is a Hausdorff topological group with countable
bases which also has the structure of an analytic manifold
such that the group product and the inversion are analytic
operations in the differentiable structure given on the mani-
fold. The dimension of a Lie group is that of the underlying
manifold, and we will always assume that it is m-dimensional.
The symbol e designates the identity element of G. Let g be the
Lie algebra of the Lie group G which is the tangent space T,G
of G at e, equipped with Lie bracket [-,-] : g x g — g.

In the sequel, we will make use of the left translation of
the Lie group G. We define for each y € G the left translation
L,:G — Gby

L,(z)=y-z foreachzeG. (5)

The differential of L , at z is denoted by (L'y)z which clearly
determines a linear isomorphism from T,G to the tangent
space T{,.,)G. In particular, the differential (L'y)e of L, ate
determines a linear isomorphism form g to the tangent space
T,G. The exponential map exp : ¢ — G is certainly the
most important construction associated with G and ¢ and is
defined as follows. Given u € g,let o, : R — G be the
one-parameter subgroup of G determined by the left invariant
vector field X, : y — (L'y)e(u); that is, o, satisfies that

0,(0) =e,
(6)

o (t) = X, (a,t) = (Llau(t))e (1) for each t € R.
The value of the exponential map exp at u is then defined by
exp (u) = 0, (1). ™)
Moreover, we have that

exp (tu) =0,,(1) =0,(t) foreachteR, ucyg,

exp (t+s)u =exp (tu) -exp(su) foranyt, seR, uegq.

(8)

Note that the exponential map is not surjective in general.
However, the exponential map is a diffeomorphism on an
open neighborhood of 0 € g. In the case when G is Abelian,
exp is also a homomorphism from g to G; that is,

exp (u+v)=exp(u)-exp(v), Vu,veg. 9)
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In the non-Abelian case, exp is not a homomorphism and, by
the Baker-Campbell-Hausdorft (BCH) formula (cf. [21, page
114]), (9) must be replaced by

exp (w) = exp (1) - exp (v), (10)
for all u, v in a neighborhood of 0 € g, where w is defined by
1 1
w:=u+v+ E [u,V] + E ([M, [U,V]] + [Vy [V)u]])-’—”' .
11

Let f: G — gbeaC'-map and let x € G. We use f,
to denote the differential of f at x. Then, by [22, Page 9] (the
proof given there for a smooth mapping still works for a C'-
map), for each A, € T,G and any nontrivial smooth curve
c:(-&¢€) — Gwithc(0) = xand ¢'(0) = A ., one has

f;AX=(%(foc)<t)> : (12)

t=0

In particular,

= (g (oo ((11).0))

for each A, € T, G.

(13)

Define the linear map df, : ¢ — g by

dfu= (%f (x - exp (tu))> foreachueg. (14)

t=0

Then, by (13),

df. = foe (L), (15)

Also, in view of definition, we have that, for all t > 0,

%f (x - exp (tu)) = dfpexpupt  for each u e g,  (16)

t

f(x-exp(tu) - f(x) = Jo Af vexpspthds  for each u € g.
17)

For the remainder of the present paper, we always assume
that (-, -) is an inner product on g and || - | is the associated
norm on ¢. We now introduce the following distance on G
which plays a key role in the study. Let x, y € G and define

k
o(x, y):=inf {Z [[4;]| | there exist k > 1 and uy,...,u € g

i=1

such that y = x - expuy, ~--expuk’> ,
(18)

where we adapt the convention that inf @ = +oo. It is easy
to verify that o(:,-) is a distance on G and that the topology

induced by this distance is equivalent to the original one on
G.

Let x € G and r > 0. We denoted the corresponding ball
of radius r around x of G by C, (x); that is,

C,(x)={yeGlo(xy)<r}. (19)

Let Z(g) denote the set of all linear operators on g. Below,
we will modify the notion of the Lipschitz condition with
L-average for mappings on Banach spaces to suit sections.
Let L be a positive nondecreasing integrable function on
[0, R], where R is a positive number large enough such that

_[OR (R—s)L(s)ds = R. The notion of Lipschitz condition in the
inscribed sphere with the L average for operators on Banach
spaces was first introduced in [23] by Wang for the study of
Smale’s point estimate theory.

Definition 1. Letr > 0, x, € G and let T be a mapping from
G to Z(g). Then T is said to satisfy the L-average Lipschitz
condition on C,(x,) if

0(xg5)+ull

[T (x-expu) - T (x)| < J(

Q(X0>X

L(s)ds  (20)
holds forany x € C,(x,) andu € gsuchthat [lu] < r—o(x, x,).

3. Uniqueness Ball of Zero Points of Mappings

This section is devoted to the study of uniqueness ball of zero
points of mappings. Let r > 0. We use B(0, r) to denote the
open ball at 0 with radius r on g; that is,

B0,r):={vegl]|lvl<r}. (21)
Write N(x*,r) = x"exp(B(0,r)). Clearly, N(x*,r) ¢
C,(x"). Let 7 > 0 be such that
1 (7
:J L(u)(F—-u)du=1. (22)
r Jo

Theorem 2. Let 0 < r < 7. Suppose that f(x*) = 0 and
df_!df satisfies the L-average Lipschitz condition in N(x*,r).
Then x™ is the unique zero point of f in N(x*,r).

Proof. Let y* € N(x",r) be another zero point of f in
N(x",r). Then, there exists v € g such that y* = x" expv
and ||v|| < r. As L(-) is a positive function, it follows from [6]
that the function y defined by

v(t) = 1 th(s)(t —s)ds, Vte(0,7] (23)
t Jo

is strictly monotonically increasing. set

LM
A::—I L)(IV] - ) ds. (24)
vl

0

Then, by (22), we get

A< JrL(s)(?— s)ds=1. (25)
0

Ny =



To complete the proof, it suffices to show that
vl < Alvl. (26)

Granting this, one has that x* = y*. Now,

Il = |-dfe (F ) = £ (") +]

IN

1
Il_dfx*1 J dfx*exp(sv)Vds +v
0

IN

Jy V3 (g = GO

IN

1 eslvl
j j L(t) dt |v] ds
0 Jo

[Ivil
L L@ (vl - £)dt = A,

where the third inequality holds because of (20) by selecting
x = x, = x". Therefore, (26) is seen to hold and the proof is
completed O

4. Convergence Ball of Newton’s Method

Following [17], we define Newton’s method with initial point
x, for f on a Lie group as follows:

Xpp = X, - €XP (—df;nlf(xn)) for each n=0,1,....
(28)

Letry > 0 and b > 0 be such that

J-ro L(s)ds=1, b= Jro L(s)sds. (29)
0 0

Remark 3. (i) Since L(-) is a positive function, we always have
b < r,. Indeed,

b1, = J-rOL(s)sds—rO JrDL(s)ds
0 0 (30)

= jro L(s)(s—ry)ds<0.
0

(ii) Consider r, < 7. Indeed, recall from [6] that the
function v defined by

y(t) = lJtL(s) (t-s)ds, Vte(0,7] (31)
t Jo

is strictly monotonically increasing. Sine y(r,) < 1 = w(7),
we getry < 7.

The following proposition plays a key role in this section,
which is taken from [24].

Proposition 4. Suppose that x, € G is such that df, !

exists and df 'df satisfies the L-average Lipschitz condition
on C, (x,) and that

B:=af, f (x)] <v. (32)
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Then the sequence {x,,} generated by Newton’s method (28) with
initial point x, is well defined and converges to a zero point x*

of fand o(x", xy) < 1.

The remainder of this section is devoted to an estimate of
the convergence domain of Newton’s method on G around a
zero x* of f. Below we will always assume that x* € G is such
that df ! exists.

Lemma 5. Let 0 < r < ry and let x, € C,(x") be such that
there exist j > 1 and wy, ..., w; € g satisfying

Xg=X"-expw, ---expw;, (33)

and p(x*, xy) = ZLI lwill < r. Suppose that df_'df satisfies
the L-average Lipschitz condition on C,(x"). Then df;ﬂ1 exists,

1
(x",x0) ?
I—J(fx “ L (s) ds

lafs dfe] < (34)

|47, f o)l

Iop(x*)XO) L(s)(p(x",x0) —s)ds + p(x", x,) )
< X '
|- J-(;o(x > U)L(S)ds

Proof. 1t follows from [24, Lemma 2.1] that df ! exists and
(34) holds. Write y, = x*, y;, = y,_; - expw, and p; :=
Z;;l lw,ll for each i = 1,..., j. Thus, by (33), we have yj =X
and so pj = p(x”*, x,). Fix i, one has from (17) that

1
f(yl) - f(yi—l) = J-O dfy,-_l-exp(‘rw,-)widT’ (36)
which implies that

dfe (f () = f (1))
1 (37)
= JO dfx_*l (dfyi,l-exp(rwi) - dfx* ) widT T w;.

Since df_'df satisfies the L-average Lipschitz condition on
C,(x"), it follows that

”df;} (df}’i—l‘exp(‘fwi) - de* )“
s ”df’;} (dfyi—l'exp(Twi) - df)’i—l )"

i—1
+ Z "df;*l (df)’l - df)’l—l )"
I=1 (38)

P
L(s)ds

pirtlwll i-1
< L@ds+Y |

Pi-1 1=1 YPi1

pirtllwll
< J L(s)ds,
0
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where py = 0. Noting that /(xo) = Z:1(f()’i) = f (1)), we
have from (37) and (38) that
it £ (o)
e
< ; <J,0 ||dfx* (dfyi_l‘exp(-rw,.) - dfx‘ )"
(39)

o e+ ] )
j picrtrlwll
3 ([ ™ Lodshutar o)

i=1

Write F(t) := I(: L(s)ds. Then,

1 pp+rlwll
J J L(s)ds ||w,|| dr
0 Jo

1

- L Flpes + 7 |wi]) [uwr] de (40)
Pi

- J F (1) dt,
Pi-1

and so

j 1
> [ 1482 (@ ot - )l

i=1

<ZJ F(t)d

pr (41)
p(x",xo)
S R IOr
0
p(x",x0) .
= Jo L(s)(p(x",xy) —s)ds
This, together with (39), yields that
|af f (o)
plx",x0) (42)
< L L(s)(p(x",xy)—s)ds+p(x",xp).
Combining this with (34) implies that
ldrs, £ (xo)]
< Jafdfe | |af f (o)l
(43)
j'P( L(s) (x*,x0) —s)ds + p(x*, x,)

>

1= [P L(s)ds

which completes the proof of the lemma. O

We make the following assumption throughout the
remainder of the paper:

x" € G such that f(x exists. (44)

) =0, df;!

Theorem 6 below gives an estimation of convergence ball of
Newton’s method.

Theorem 6. Suppose that df.'df satisfies the L-average
Lipschitz condition on C, (x"). Suppose that o(x", x,) < (b/2).
Then the sequence {x, } generated by Newton’s method (28) with
initial point x, is well defined and converges quadratically to a
zero point y* of f and o(y*, x*) < r,.

Proof. Since o(x*,x,) < (b/2), there exist j > 1 and wy, ...,
w; € g satisfying

Xo = X" -expw ---expwj, (45)

and p(x*,x,) = Z 2wl < (/2) <
inequality holds because of Remark 3(i). By Lemma 5, df !
exists and

= |ar s o)l

L %)~ dsp(xx) 69
1= [P L(s)ds

to» where the last

Write
L) L(S;f,fjj* %)) )
1- L(s)ds
Let 7y, b be such that
Lro L(s)ds=1, b= Lro L(s)sds. (48)

This gives that

J:O L(s+p(x",x))ds

p(x*,x0)
=1- J L(s)ds
0

(49)
) p(x*)xl])
=J L(s)ds—J L(s)ds
0 0
- I Y L@s)ds.
p(x*x
Hence,
Fo+p(x”,x0) )
J L(s)ds = J L(s)ds. (50)
p(x*x0) p(x*x

As L(-) is a nondecreasing and positive integrable function,
one has

7o+ p(x", %) = 1. (51)



Therefore,

_ o _ ro—p(x*,xo) _
b:L L(s)sds:J'0 ! L(s)sds
[ty LO = p (" x0)) ds 52

_Ip(xtxg
- plx*,x0)
1- .[0 L(s)ds

Below, we will show that
B=|dflf (xo)] <b. (53)

To do this, by (46), it remains to show that

p(x™,xy)
L L(s) (p (x" %) — ) ds + p (x° x,)

. (54)
sLﬂML@@—Mfmaws
that is,
P ) < [ 1O (- p " x) s
(55)

= jro L(s)sds—p(x",x,) jrﬂ L(s)ds
0

0
—b-p(x"x0),

which always holds because p(x*, x,) < (b/2) by assumption.
Hence, (53) is seen to hold.

Then in order to ensure that Proposition 4 is applicable,
we have to show the following assertion: df 'df satisfies the

L-average Lipschitz condition in Gz, (xg). To do this, let x €
Cs, (xo) be such that there exist v, v,,..., v, € g satistying x =

Xo€Xp V- expv;, p(xg,X) = 25:1 lv;ll and [[v]l + p(x, x) <
7,. Since df ' df satisfies the L-average Lipschitz condition in
C,,(xp) and

p(x",x0) + VIl + p(x0x) < p(x,x0) +Tg =7,  (56)
thanks to (51), we obtain that

plx™,x0)+p(xg,%)+ IVl

“df;"l (dfxexpv - df (X))“ < J L(S) ds
p(x75x0)+p(x,X)
(57)
Combining this with (34) yields that
lafs (dfcexps = df )]
s ”df;oldfx" ” ”df;"l (dfxexpu - df (x))”
1 pla™,%0)+p(x0,) +v]l
s | . L(s)ds
- L (s) ds Ip(x"xo)p(xex) )

Jp(xO,X)+||V|| L(S+P(x*’x0)) d
S

P 1= [P () ds

plxgx)+IvIl _
= J L(s)ds.

p(x0:%)
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Hence, df, 'df satisfies the L-average Lipschitz condition in
G, (xo). Thus, we apply Proposition 4 to conclude that the
sequence {x,} generated by Newton’s method (28) with initial
point x, is well defined and converges to a zero y* of f and
o(y*,x,4) < 7y. And

oy x") <o (¥ %) +o(x", xp)
(59)
<p(x*,xp) +79 =10

The proof of the theorem is completed. O

Theorem 6 gives an estimate of the convergence domain
for Newton’s method. However, we do not know whether
the limit y* of the sequence generated by Newton’s method
with initial point x, from this domain is equal to the zero
x"*. The following corollary provides the convergence domain
from which the sequence generated by Newton’s method
with initial point x, converges to the zero x*. Recall that e
designates the identity element of G.

Corollary 7. Suppose that df . df satisfies the L-average Lips-
chitz condition on C, (x*). Suppose that C,,(e) < exp(B(0, 1))
and o(x”,x,) < (b/2). Then, the sequence {x,} generated by
Newton’s method (28) with initial point x, is well defined and
converges quadratically to x™.

Proof. Since o(x", x,) < (b/2), we apply Theorem 6 to con-
clude that the sequence {x,} generated by Newton’s method
(28) with initial point x, is well defined and converges
quadratically to a zero point y* of f and o(y*, x™) < r,; that
is, o((x*) ' y*,e) < r,. Since C,,(e) < exp(B(0,7,)), there
exists u € ¢ such that |ul| < r, and (x*)'y* = expu; that
is, y* = x" expu. Hence, y* € N(x",7,) := x" exp(B(0,7,)).
As ry < r, by Remark 3(ii), Theorem 2 is applicable, and so
¥ =x" O

Recall that in the special case when G is a compact
connected Lie group, G has a bi-invariant Riemannian metric
(cf. [22, page 46]). Below, we assume that G is a compact
connected Lie group and endowed with a bi-invariant Rie-
mannian metric. Therefore, an estimate of the convergence
domain with the same property as in Corollary 7 is described
in the following corollary.

Corollary 8. Let G be a compact connected Lie group and
endowed with a bi-invariant Riemannian metric. Suppose that
df_df satisfies the L-average Lipschitz condition on C,, (x").
Suppose that o(x*,x,) < (b/2). Then, the sequence {x,}
generated by Newtons method (28) with initial point x, is well
defined and converges quadratically to x™.

Proof. By Theorem 6, the sequence {x,} generated by New-
ton’s method (28) with initial point x, is well defined and
converges to a zero, say ¥*, of f with o(x*, y*) < r,. Clearly,
there is a minimizing geodesic ¢ connecting x*~' - y* and
e. Since G is a compact connected Lie group and endowed
with a bi-invariant Riemannian metric, it follows from [20,
page 224] that c is also a one-parameter subgroup of G.
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Consequently, there exists u € g such that y* = x* - expu

and [lull = o(x*,y") < r,. Hence, y* € N(x",ry)) =
x" exp(B(0,7,)). As ry < 7 by Remark 3(ii), Theorem 2 is
applicable, and so y* = x*. O

5. Theorems under the Kantorovich
Condition and the y-Condition

This section is devoted to the study of some applications of the
results obtained in the preceding sections. At first, if L(:) is a
constant, then the L-average Lipschitz condition is reduced
to the classical Lipschitz condition.

Letr > 0, x, € Gandlet T be a mapping from G to Z(g).
Then T is said to satisfy the L Lipschitz condition on C,(x,)
if

IT (x-expu) =T (x)|| < Lul (60)

holds for any u,uy,...,u;, € g and x € C,.(x,) such that
X = Xxoexpuyexpu, ---exp uy and [ull + p(x, x,) < r, where
plx, %) = Ty .

Hence, in the case when L(-) = L, we obtain from (22) and
(29) that

o = (61)

Thus, by Theorems 2 and 6, we have the following results,
where Theorem 10 has been given in [18].

Theorem 9. Let 0 < r < (2/L), Suppose that df . df satisfies
the L Lipschitz condition in N(x*,r). Then x" is the unique
zero point of f in N(x",r).

Theorem 10. Suppose that df_'df satisfies the L Lipschitz
condition on Cy;; (x"). Suppose that o(x", x,) < (1/4L). Then
the sequence {x,} generated by Newton’s method (28) with
initial point x, is well defined and converges quadratically to

azero y* of f and o(y”*,x™) < (1/L).

Furthermore, by Corollaries 7 and 8, one has the follow-
ing results.

Corollary 11. Suppose that df_.'df satisfies the L Lip-
schitz condition on Cy; (x*). Suppose that C,;(e) <
exp(B(0, (1/L))) and o(x",xy) < (1/4L). Then, the sequence
{x,,} generated by Newton’s method (28) with initial point x, is
well defined and converges quadratically to x™.

Corollary 12. Let G be a compact connected Lie group and
endowed with a bi-invariant Riemannian metric. Suppose that
df_!df satisfies the L Lipschitz condition on Cy/L(x7). Suppose
that o(x*, x,) < (1/4L). Then, the sequence {x,} generated by
Newton’s method (28) with initial point x, is well defined and
converges quadratically to x™.

7
Let k be a positive integer, and assume further that f :
G — gisa Ck—map. Define the map dkfx gf > g by
d foy -,
(62)

ak
= (mf(x'eXPfkuk"'eXPf1“1)> ,

t=-=t,=0

for each (uy,...,uy) € gk. In particular,

K
d* f o = (j?f (x-exp tu)> for each ueg. (63)
t=0

Let 1 < i < k. Then, in view of the definition, one has

dkfxu1 ey = dk—i(dif (uy "'“i))x”i+1 ey

(64)
for each (uy,...,u;) € gk.
In particular, for fixed vy, ..., u;_, Ujpqs ... Uy € 6,
difxbh eu () =d (dHf (uy -+ ”H)) (u)
(65)

for each u € g.

This implies that d’ f, u, - - u;_,u is linear with respect to u €
gandsoisd* f u, ---u;_juu;,, - u,. Consequently, d* f, isa
multilinear map from g to g because 1 < i < k is arbitrary.
Thus, we can define the norm of d f, by

”dkfX” = sup { "dkfxuluz---uk" | (g, ...

with each "u]” = 1}.

JU) € Qk

For the remainder of the paper, we always assume that f
is a C*-map from G to g. Then taking i = 2, we have

d’f,yu=d(df -v),u for any u,v € g and each z € G.
(67)

Thus, (17) is applied (with df - v in place of f(-) for each v € g)
to conclude the following formula:

t
2
dfx'eXP(tu) —df, = L d fx‘exp(su)u ds (68)

foreachue g, t e R.

The y-condition for nonlinear operators in Banach spaces
was first introduced by Wang and Han [25], and explored
further by Wang [26] to study Smale’s point estimate theory,
which has been extended in [19] for a map f from a Lie
group to its Lie algebra in view of the map d* f as given in
Definition 13 below. Let > 0 and y > 0 be such that yr < 1.

Definition 13. Let x, € G be such thatdf, ! exists. f is said to
satisfy the y-condition at x, on C,(x,) if, for any x € C,(x,)
with x = x, expugexpu, ---expuy such that p(x,x,) =

k
Zizo "u;” <r,

BT [ A—
|| fxo fx" = (1 —yp (x,xo))3 (69)



As shown in Proposition 20, if f is analytic at x, then f
satisfies the y-condition at x;,.
Let y > 0 and let L be the function defined by

2
—YS for each 0 < s < i (70)

L(s) =
(1-ys)
The following proposition shows that the y-condition implies
the L-average Lipschitz condition, which is taken from [24].

Proposition 14. Suppose that f satisfies the y-condition at
xo on C,(x,). Then df;oldf satisfies the L-average Lipschitz
condition on C,(x,) with L being defined by (70).

In the case when L is given by (70), we have from (22) and
(29) that

r0=2_\/§, =3_2\/§, Fo Ll (71)
2y y 2y

Thus, by Theorems 2 and 6, we have the following results.

Theorem 15. Let 0 < r < (1/2y). Suppose that f satisfies
the y-condition in N(x*,r) := x" exp(B(0,7)). Then x™ is the
unique zero point of f in N(x",r).

Theorem 16. Suppose that f satisfies the y-condition on
C(zfﬁ)/zy(x*). Suppose that o(x*, x,) < (3 —2V2)/2y. Then
the sequence {x,} generated by Newton’s method (28) with
initial point x, is well defined and converges quadratically to
a zero point y* of f and o(y*,x*) < (2 — V2)/2y.

Remark 17. Theorem 16 improves the corresponding results
in [19, Corollary 4.1], where it was proved under the following
assumption: there exists v € g such that x, = x"expv
and ||v| < (a,/y) with a; = 0.081256... being the smallest
positive root of the equation a,/(1 — 4a, + 2a7)* = 3 — 2V2.
Clearly, (a,/y) < (3 - 2\/5)/2)/. Note also that in general,
there dose not exist v € g satisfying x, = x* exp v because the
exponential map is not surjective global, even if o(x*, x,) <
(3-22)/ 2y. In view of this, our results somewhat improves
the corresponding results in [19, Corollary 4.1].

Moreover, we get the following two corollaries from
Corollaries 7 and 8.

Corollary 18. Suppose that f satisfies the y-condition on
C(z_ﬁ)/zy(x*)- Suppose that Co-vayy(e) < exp(B(0,(2 -
\/5)/2)/)) and o(x*,x,) < (3 — 2\/5)/2)/. Then, the sequence
{x,} generated by Newton’s method (28) with initial point x is
well defined and converges quadratically to x*.

Corollary 19. Let G be a compact connected Lie group and
endowed with a bi-invariant Riemannian metric. Suppose that
f satisfies the y-condition on C,_ 5, (x"). Suppose that
o(x*,x,) < (3 —2V2)/2y. Then, the sequence {x,} generated
by Newton’s method (28) with initial point x, is well defined
and converges quadratically to x*.

Abstract and Applied Analysis

6. Applications to Analytic Maps

Throughout this section, we always assume that f is analytic
on G. For x € G such that df," exists, we define

1/(-1)
(72)

d 71di
Ve =y (fix) = sup 2 , L

i>2

Also we adopt the convention that y( f, x) = oo if df, is not
invertible. Note that this definition is justified, and, in the case
when df, is invertible, y( f, x) is finite by analyticity.

The following proposition is taken from [19].

Proposition 20. Lety, . := y(f,x*)andletr = (2—2)/2y,-.
Then f satisfies the y,.--condition at x* on C,(x").

Thus, by Theorems 15 and 16 and Proposition 20, we have
the following results.

Theorem 21. Let 0 < r < (1/2y,.). Then x™ is the unique zero
point of f in N(x",r).

Theorem 22. Suppose that o(x*, x,) < (3 — 2V2)/2y,+. Then
the sequence {x,} generated by Newton’s method (28) with
initial point x, is well defined and converges quadratically to

a zero point y* of f and o(y*,x*) < (2 — V2)/2p,.

Moreover, we get the following two corollaries from
Corollaries 7 and 8 and Proposition 20.

Corollary 23. Suppose that C(,_s),, . (e) < exp(B(0, (2 -
V2)/2y,+)) and o(x*,x,) < ((3 — 2V2)/2y,.). Then, the
sequence {x,} generated by Newton’s method (28) with initial
point x, is well defined and converges quadratically to x*.

Corollary 24. Let G be a compact connected Lie group and
endowed with a bi-invariant Riemannian metric. Suppose that
o(x*, x,) < (3-2V2)/2y,-. Then, the sequence {x,} generated
by Newton’s method (28) with initial point x, is well defined
and converges quadratically to x*.
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