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ACCELERATING THE CONVERGENCE
OF NEWTON-TYPE ITERATIONS*
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Abstract. In this paper, we present a new accelerating procedure in order to
speed up the convergence of Newton-type methods. In particular, we derive
iterations with a high and optimal order of convergence. This technique can
be applied to any iteration with a low order of convergence. As expected, the
convergence of the proposed methods is remarkably fast. The effectiveness of
this technique is illustrated by numerical experiments.
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1. INTRODUCTION

As it is known, the monotone approximations for the solutions of nonlinear
equations in R is interesting not only from theoretical, but also from practical
view points. In particular, two-sided approximations can be efficiently used as
a posteriori estimations for the errors in approximating the desired solution. It
means that one can control the error at each iteration step. In the last decade,
many authors have developed new monotone iterative methods [9,18,19]. The
main advantage of the monotone iterations is that it does not require good
initial approximations contrary to what occurs in the other iteration methods,
such as secant-like methods, Newton’s methods and others [4]. On the other
hand, accelerating the convergence of iterative methods is also of interest both
from theoretical and computational view points |[1H3})5,10-14.16]. For example,
in [4] was constructed a family of the predictor-corrector iterative method from
the simplified secant method and a family of secant-like methods; the authors
analyzed the initial conditions on the starting point in order to improve the
semilocal convergence of the method. In general, it is desirable to choose the
starting point from the convergence domain [15,/16,[19].
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In recent years, many iterative methods for solving nonlinear equations have
been developed [1-3L/5/10-14L/16] to improve the local order of convergence of
some methods such as Newton, Ostrowski, Potra-Ptak’s methods and so on.
The most efficient methods studied in the literature are the optimal eighth-
order methods with four function evaluations per iteration, see [1-3,/10,{12] and
references therein. The methods developed in [1}/7,[12] are based on optimal
Ostrowski’s or King’s method and use arbitrary real parameters and weight
functions. The methods proposed in [2,[3,/10] are obtained by composing an
iterative method proposed by Chun and Potra-Ptak’s method with Newton’s
method.

In this paper we propose a new accelerating procedure for Newton-type
methods. By virtue of this procedure, we obtain a higher order, in particular
optimal order methods. The usage of the optimal choice of parameter allows
us to improve the convergence speed. This may be also helpful in order to
extend the domain of convergence.

The paper is organized as follows. Section [2] describes monotone and two-
sided approximations. In Section [3] we show the accelerating procedure and
establish a convergence order of the new proposed methods. Section [ is de-
voted to finding an optimal parameter in the proposed iterations. Finally,
Section [5] presents various numerical examples which confirm the theoretical
results, and a numerical comparison with other existing optimal order meth-
ods.

2. STATEMENT OF THE PROBLEMS

Let a,b € R,a < b, f : [a,b] — R and consider the following nonlinear
equation

(2.1) f(z) =0.

Assume that f(z) € C*[a,b], f'(x) # 0, x € (a,b) and Eq. (2.1 has a unique
root z* € (a,b). In [18,|19] the following iterations were proposed:

(2'2> To2n4+1 = T2n — Tn ]]:l(éz,;))’
(23) Ton+2 = T2n+1 — %, n = 0, 1, .

In [19] it is shown that the iterations (2.2) and (2.3) monotone convergent
under conditions

(24) 0<7m, <1, ap= %(:)’;%' < %, My = sup |f"(z)|,
zeUr(z*)

and under the assumption H : f/'(z) # 0, f”(x) preserve sign in the small
neighborhood U, (x*) = {z : | f(z)| < r}. However the iterations and
are not equipped with a suitable choice of parameter 7,,. In [18] it was shown
that the iterations and have a two-sided approximation behavior
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under conditions

(2.5) Tn € Izn = [tli 172(12", —1t a;j‘lam) - (1,2), agp < %

a2n

It is also proved that the convergence rate of these iterations is at least 2, and
the order of convergence is increased up to 4, when 7,, — 1. From this it is

clear that the accelerating of the convergence of iterations (2.2)) and (2.3)) is
important, especially at the early stage of iterations.

3. MONOTONE AND TWO-SIDED CONVERGENCE OF ITERATIONS
AND THEIR ACCELERATION

If 7, = 1, then the iterations (2.2]) and (2.3) become as Newton’s one

(3.1) Tpal = Tp — J{,((xn) n=20,1...

$n)’

According to [19] the iteration (3.1]) is a monotone convergent under condition

(2.4) and assumption H.

Let 6, = % Then the Taylor expansion of f(z,+1) gives
(3.2) 0<6, <% <1
Now we proceed to accelerate the convergence of monotone iteration ([3.1)).
To this end, we use two known approximations x,, Tnim, satisfying either
Tn < Tpam < 2% or 2% < Tpim < T and consider

(3.3) Yn = Tn + (Tpem — xn), t>1.
From (3.3)) it is clear that y, belongs to interval connecting z, and x,im,

under condition 0 <t < 1. Hence, the extrapolating approach corresponds to
the case t > 1. Our aim is to find the optimal value of ¢t = top in (3.3]) such
that the new approximation y, given by (3.3)) will be situated more close to
x* as compared with z,, and . We use Taylor expansion of the smooth
function f(z) € C**'[a, b):
flyn) = f(@n) + f(@n)t(@nsm — zn) + ...

(k)
(3'4) +fk7(!zn)tk(xn+m - $n)k + O((zﬂer - xn)k+1)'
Neglecting small term O((Zp4m — 2,)*™!) in (3.4), we have
(3.5)

~ / 8 (@n) 4k E_

fyn) = f(zn) + f (@)t (@nem — 20) + ... + it (Tngm — Tn)" = Pi(t).
From ({3.5)) it is clear that
(3.6) fan) = Py(0).

We also require that

(37) f(xn-‘rm) = Pk(l)
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From 1) we find & (x")( Tnim — Tn)* and substituting it into , we get
Py (t). From this we find ¢ > 1 such that

(3.8) f(yn) = Pr(t) = 0.

Geometrically, (3.5) means that the graph (plot) of f(x) in the vicinity of root
x* is replaced by curve Pj(t) passing through the given points (2, f(x,)) and
(Tntms f(@nem)). Thus, Eq. (3.5)) for £ = 1,2 and k = 3 gives us

(3.9) Po(t) = flzn) = f(yn), Yn = n,

(3.10) Pi(t) = flzn) + (f(@ntm) — flza))t,
PQ(t) = (l‘n) +f( )(l'ner _xn)t
(3.11) +(f(xn+m) f(xn) — f (xn)(xn—&-m_xn)) t27
Pi(t) = f(@n)+ f'(@n) @nem — 20) t+ L) (@ — )28
(3.12) +(F@nim) = F(@n) = F'(@0) @nim = Tn)
_f

( )(anrm _ xn)Q)t?’,

respectively. Thus, the parameter ¢ in (3.3) is calculated as a root greater
than 1 of Eq. (3.8]). In particular, for £ = 1, we have

N §C') B
(313) topt - f(l'n)—f(wner) > L.

Since Pi(0)Pi(1) = f(xn)f(xnem) > 0 for k > 1, Eq. (3.8) may have at least
one root satisfying the condition t* > 1. From (3.2)) it follows that

(3.14) F@ns)] < Lf@a)l.

Therefore, it is desirable to choose n and m such that

(3.15) | (@ntm)| < (3)"|f(@n)] < 0.1.

This inequality is written in term of Pj(t) as

(3.16) [PL(1)] < (3)"[P:(0)] < 0.1.

On the other hand, from (3.5) we see that P}(1) is not equal to 0 under the
assumption H, i.e. ¢ = 1 is not a critical point of Py(t). Thus, Pg(t) is de-
creasing around t = 1. Therefore, there exists topt > 1 such that Py (topt) = 0.

LEMMA 3.1. Assume that f € C*[a,b], the assumption H is satisfied and

(3.17) |z* —xp| =ep < 1.
Then the following holds
(3.18) topt — 1 = O(ey).

Proof. First of all, let us note that the inequality (3.17)) is equivalent to
(3.19) [f(zn)] = Olen),
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which follows from the expansion
0= f(z*) = flzn) + [1(&)(2* — zn).

Of course, |2* — Tpym| < € and |Tppm — Tp| < €, under (3.17).
We also use an analogous expansion for Pj(t)

(3:20) 0= Py(topt) = P(1) + Pr(n)(topt — 1), 1 € (1, topt)-
Since Pj(t) is decreasing around ¢ = 1, then P/(n) # 0.
Hence, from (3.19)), (3.20]) and (3.15)) we conclude that
(3.21) topt — 1 = —ﬂggi(;’)n) ~ O(en).
The Lemma is proved. O

Note that in [16] the iterations was proposed:

(822)  @an1 = o — T fE2,
(3.23) Tan+2 = Tontl — Ty rragy f (@2nt1), n=0,1,...,
which has a third order of convergence when 7,, = 1 or 7, tends to 1. It is
easy to show that the iteration coincides fully with our acceleration
procedure and with m = 1 and k = 1. Therefore, one can expect
a high acceleration when k& = 2, 3 for Newton’s method.

How to accelerate the convergence rate of iteration ? The answer of
this question gives the following theorem.

THEOREM 3.2. Assume f(z) € C**2 and the condition (3.17)) is satisfied.
Then for y, with topy we have

(3.24) mls ~ 0(1),
where O is the Landau symbol.
Proof. Let
= xp + N (Tpgm — xn), =1,
(3.25) Yn = Tn + topt (Tntm — Tn).

We use Taylor expansions of f(x) € CF+?2
(3.26) 0 =f(x*) =

k
_ Z f(P) (zn) (t*)p(xn+m - .Z'n)p+ f(k+1)(77n) (t*)(k+1) (xn—l-m_xn)(k—’_l)y

p! (k+1)!
p=0
o
(3'27) f(xn—i-m) - Z fT(!xn)(xn-i-m - mn)p =
p=0
(k) (k+1)
=1 k(!xn) (Tntm — xn)k + Jc(Tl()gln)(xN-&-m - mn)k—H

)
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and
=l ow
(3.28) 0= Pk(topt> = Z ! p(!zn) (topt)p(wn—i-m - xn)p
p=0
k—1
®) (z,,
+ (F@nim) = 32 L @i = 20)P) (Fopt),
p=0

where 1, € (zy,,2*) and &, € (xp, Tnym). Using (3.27) in (3.28) and subtract-
ing (3.28]) from (3.26]) we get

(1 (@n) + LG (o — 2 ) (8 + tope) + L2 (1 — )

k-1

2 (k)
(8 4 EFopt + 12p) + -+ + L) (¢

(@ntm = @) (7 = topt) =

+ t*k_ztopt +---+ tlg;t1>

Tn+m—Tn k s
(3.29) = — Cogmmnl (D ()™ — pE g2k, )
Since f'(xy) # 0, then from last expression we deduce that
(3.30) t* — topy = O(l).

It is possible to derive a more precise estimation than (3.30). Indeed, using
(3.30) and f € C**? we evaluate

An = FED )t = D)
(3.31) = FEIEE — 1850 + S5 (wn) (1 — €n)-
By definition we have
(3.32) i — €al < |27 — ] = €.
Using and we have
t*kﬂ - t’gpt = (t0pt + O(Eﬁ))kﬂ - tlgpt
(3:33) = thy(topt (1 + OER)FH! = 1) = thyy (opt + Oef) = 1) = O(en).
Then A,, = O(gy,) and thereby from we get
(3.34) t* — tops = Ol ).
Hence, from (3.25)) and (3.26)) we find that

Tt =y = O(E§+2)‘

which proves (3.24)). g

The sequence {y,} given by formula (3.3)) can be considered as a new a
iteration. For it we have the followlng:
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THEOREM 3.3. Assume f(x) € C**1 and the convergence order of iterations
(3.1) equal to 2 i.e., the following holds

(3.35)  |a* —an| < M@*|z* — x|, 0<q<1, M = const.

If the equation (3.8)) has at least one root topy, greater than 1, then the con-
vergence order of new iteration (3.3) is the same as (3.1)) and we have

(3.36) |z* — yn| < Mi@2 2" — o], 0<q = ¢l <1, My = const.

Proof. By virtue of (3.35)) the condition (3.17) is satisfied for large n. Then
by Theorem the relation (3.24]) holds. Using (3.35)) in (3.24]), we get

n\ k+2 dn
‘33* o yn| < C’(qd ) |J,‘* . xo‘k+2 _ C(qk+2) |£C* - l‘()|k+2

(3.37) = Cq" |z* — xo|"*? < Mig{" 2" —wo|, @1 =¢""*<qg<l.

The proof is completed. O

Theorem shows that the convergence order of iteration is the same
as iteration

However, the speed of convergence of these iterations depends on the factor
q1 and ¢ in and , respectively. Since q; = ¢*t2 < ¢ for k =1,2,3,
one can expect a more rapid convergence of iteration . Of course, the
higher is acceleration of iteration attained at k = 3.

From (3.35) and (3.36) it is clear that the iteration converges to x*
more rapidly than iteration by virtue of ¢; = ¢**1 < ¢. This accelerating
procedure is useful, especially at the beginning of iterations, but under condi-
tion (3.17). From Theorem|[3.3] it is clear that the sequence {y,} given by
together with can be considered as a new iteration process with a small
factor compared to . The acceleration procedure is achieved without ad-
ditional calculations, so that the iteration possesses a high computational
efficiency. However, despite the sequence x, is monotone, the new iteration
(3.3) may not be monotone. For instance, when k = 1 it is easy to show that

(3.38) F ) = F5 @ — ).
From this it is clear that

(3.39) flyn) >0 if f"(x) >0,
and

(3.40) flyn) <0 if f"'(x) <O.

Let us know two successive approximations z, and x,1, for which
(3.41) f(@n) f(@n41) <0
holds. We consider
(3.42) Yn = T + t(Tpy1 — ), 0<t <1
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The acceleration technique will be the same as a previous case with m = 1.
In this case, according to (3.41) we have Py(0)Py(1) = f(xn)f(zn+1) < 0 for
D

k = 1,2,3. Hence, Eq. (3.8) has a root top € (0,1). Obviously, the new
approximation

(343) Yn = Tn + topt(ﬂfn—i-l - xn)a 0<t<1,

will be situated more close to z* as compared to z,, £n+1 and Theorem |3.2
holds true for this case, too. It indicates that the two-sided approximations are
useful not only for estimations of roots, but also for finding it approximately
with a higher accuracy. Of course, the acceleration procedure can be
continued further with z,+m = yn, Tn = Tpym and with t > 1 if y,, and
Zn+m are located on side of * and with t € (0, 1) if y,, and 2,4, are located
on two-sides of root. Note that the accelerating procedure is applicable
not only for iterations , but also for any iteration, in particular, for the
following iterations (A), (B), (C) and (D).
Now we consider the accelerated iteration

(A) Yn = Tp — ff/((zz))a Tn4+1 = Tn + topt(yn - xn), n = 0, 17 -

The iteration (A) is a damped Newton’s method [17},20] with optimal param-
eter 7, = topt. The first step y, is used for finding the optimal parameter.

THEOREM 3.4. Assume that the assumptions of Theorem are fulfilled.
Then the convergence order of iteration (A) with optimal top, isd = k+2, k =
1,2,3, depending on the smoothness of f.

Proof. If we compare (A) with (3.1) and (3.3)), then x4, := y, and y, :=
Zn+1. Therefore, the expression ([3.24)) in the Theorem has a form

(344)  E=EL = O(1) <= |07 — @] < Mle* =z [FF,
which completes the proof of the Theorem [3.4] O

Now let us consider another three-step iteration
f(mn) _ f(yn)

Yn =Tn = F,y A0 = Yn = Fig, )
(B) $n+1 =Yn + t(zn - yn)7 n = 07 17 v
Note that if t =1 in (B), then it leads to
(B/) Yn = Tn — ]]:l((i;;))’ Tn+1l = Yn — ]{;((Z;;))a n= 07 17 o

The iteration (B') is a particular case of scheme (40) given in [16] with o = 0
end 7 = 1 and has a third order of convergence. Therefore, the iteration (B)
can be considered as improvement of iteration (B').

THEOREM 3.5. The assumptions of the Theorem[3.2] are fulfilled. Then the
convergence order of iteration (B) with optimal topy equal to d = 2k + 3.
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Proof. If we compare (B) with (3.3]), then z,, := yp, Tntm := 2Zn, Yn = Tny1.
Then form (3.29)) and (3.19) we get

(3'45) - topt = MAn(Zn - n)k ~ O(€%k+1)a
where
(3.46) ¥ = UYn, + t*(zn — yn), Tntl = Yn + topt(zn - yn)‘

From this and from (3.45]) we obtained
(347) @ — a1 = (1 — topt) (20 — yn) = O(e2T)O(e7) = O(7F9),

i.e., we have

2" — Tpy1| < My|z* — 2P,

which means that the convergence order of iteration (B) is equal to d = 2k+3,
k=1,2,3. 0

From the Theorem we see that the convergence order of iteration (B’)
can be increased two or four units at the expense of only two additional eval-
uations of the function. So the order of convergence and the computational
efficiency of the method are greatly improved.

In [5] Algorithm 2 was constructed:

Zn = Tpn — f('?;j)’ Tn+l = 2n — H($n, yn)]{/(é’;)),

and it is proved that the order of convergence equals 5, 6, 7 depending on a
suitable choice of two-variable function H(x,,y,). For comparison purpose
we can rewrite iteration (B) as
o =0 = GG Bt = Yo~ G
We see that these two methods are different from one another only by chosen
factors t and H (zy, yn).
Now we consider the following iteration:

(©) yn:xn—%a Zn:yn_%v Tpi1 = Yn +t(zn —yn), n=0,1,...
The iteration (C) can be considered as improvement of iteration

(C/) Yn = Tn — f/(éz))a In+l1 = Yn — }c/((yyz)), n=0,1,...,

since if t = 1 in (C), then it leads to (C').
In |16], it was proven that the convergence order of (C’) is four.

THEOREM 3.6. The assumptions of Theorem are fulfilled. Then the
convergence order of iteration (C) with optimal topy equal to d = 2(k + 2),
k=1,23.
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Proof. If we compare (C) with (3.3]), then z,, := yp, Tntm := 2Zn, Yn = Tny1.
Therefore, the expression (3.24) reads as

(3.48) % = O(1) < |2 — zpy1| < M|z* — yp|F 2.

From (C), we find that

(3'49) T — Yn = " —x, + %l‘igx*)

Substituting here the expansion of f(z*)
(3:50)  f(a*) = flaa) + [lan)@” —za) + TH 2" — 20)”,
we have

(3.51) |z* — yp| < %]m* — %

Using the last estimate in (3.45)), we obtain

2% =z < Mie® — 042,

which means that the convergence order of iteration (C) equals d = 2(k + 2),
k=1,2,3. O

Note that the iterations (A), (B) and (C) can be rewritten as a damped
Newton’s method [20]

3.55

(3.52) Tpil =Tn — Tn J{c,((”;;)),
(353) Tn —topta

(3.54) T =1 + top F4,
(3.55)

_ f(yn) f'(an)
Tn =1 + topt f(wn) f’(yn) )

respectively. The unified representation of different iterations shows
that the choice of the damped parameter 7, in is essentially affected
for the convergence order. Of course, the parameter 7, in is defined by
different ways, but in all cases 7,, — 1 as n — oo.

The speed of convergence of sequence {7,,} to unit is different for each
iteration methods. In [17] the conjecture was proposed:

(3.56) 1 —7.| < Mg, 0<qg<l.
Now we consider the following three-point iterative method:
Yn =Tn — }fl((a;,;))’ Zn = Tp + E(yn - -rn)a
(D) Tn41 :yn+t(zn _yn)7 n= 0717"'7

where ¢ and t in (D) are some parameters to be determined. We can formulate
the following theorem.
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THEOREM 3.7. Assume that f(x) € C*(a,b) and an initial approzimation
xo is sufficiently close to the zero x* € (a,b) and the parameter t is chosen by
as a oot of equation

(3.57) Ont? —E+1=0, 6, =524,

and t is a root of equation

(3.58) U(t,a) =a¥(t) + (1 — a)¥s(t) =0,

where

(3.59) Ui(t) = at® = (a+ R (F(20) = Fya)))t = Flwn),

a=—2f(zn) = f(a)(1 - 1)
and
Wo(t) = ((1 = 8)(2 = 1) f(zn) — (2= 38) f(2n))t
(3.60) + (1 =) (2f(2n) = (2= 1) f(zn)).

Then the three-point methods (D) is of eight order of convergence.

Proof. Using 2, — yn = (1 — 1) ;'((?;)) in Taylor expansion

f(@nt1) = flyn) + fl(yn)t<zn —Yn) + %ﬁ('zn - yn)2 + O((Zn - yn)3)7

we get

F@ns1) = Flyn) + 11 = D5 f ()

(3.61) + Lmli2(1 - g2 L, 4 o(f5(,)).
(f’(xn))
Analogously, the Taylor expansion of f ($n+1) at point z = z, gives
flans) = fz) = (1= t)(1 - t) }£(xn)
(3.62) + 1 (1 21 - E) f2< Do+ O((1 = )3 Fo(x)).

(f(en))”

Using f'(2n) = f'(yn) + " (yn) (2n — yn) + O((Zn - yn)2) in the last expansion,
we have

F@nsn) = flzn) = (1= £)(1 = D) 5223 ()

(3.63) + ) (1 - 21— 2 L), L O((1 - )2 5 ().
(@n)”

Using f/(z) = f'(yn) + 1" (yn) (2 n)+O(( Yn ) in the last expansion,

we have

F@n1) =f(20) = (1= )(1 = D) 5223 f ()

_ )2 (®0) (1 4201 _ 72 8
(3.64) 2(?(%))2 (1=t*)1 = )" +O(f (2n))-
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From (3.61]) and (3.64) one can eliminate term with f:(y") f(zn). As a result,

f'(zn)
we have
(3.65)
" 2 Tn —
() = o)+ (1) (o) =5 S (P10 + O ).
Note that in driving , we keep in mind that
(3.66) 1—t=0(f(z,)).
Further, using Taylor expansion of f(z) € C*(®D) at points y,, we obtain
2(f(@n)” . .
7 (0) =) [(1— 8) () + EF () — F(20)
_ ) J@n) o g 2
(3.67) 3 f’(xn)(2 t) + O(f*(zn)]-

The same technique gives us

2(f(zn)—(1=0) f(2n) " (yn) flzn n
(3.68) £"(y) =L UDI) (g1 )2 0 JGan) (35) 4 O(12(s,).

For (3.67) and (3.68) one can eliminate the term with f”(y,). As a result, we
obtain

LnllZen) o L (3= B)E( = F(zn) + () + (1= D f(wn))

2(f/(2n))
(3.69) —2=H1 =D (fza) = (1 =Df(wn))) + O(F'(@n)).
Substituting (3.69) into (3.64]), we obtain
(3.70) f@ng1) = Wi (t) + O(f5(xn)),
where
(3.71) Ui (t) = at® = (a+ K (f(z0) = )t = fl@n),

a= _2f(zn) - f(xn)(l - 5)2
On the other hand, by virtue of (D) we have

(3.72) Tng1 — 2 = —(1 — )(1 — )LL)

If we take and into account in , from it we deduce
Tni1 — 20 = O(f(zn)).

Then, from we get

(3.73) flant1) = f(za) + (1= D1 = ) 5ED f(wn) + O(f¥(wn))

—
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Now we approximate f’(z,) by the method of undetermined coefficient such
that

(3.74) f/(zn) ~ an f(Tn) + bnf(Yn) + cnf(2n) + dnfl(ﬁn) + O(f4(xn))a

This can be done by means of Taylor expansion of f(z) € C*(a,b) at point z,
and we obtain the following linear system of equations

an + by, +c, =0,

an(xy, — 2n) + bn(yn — 2n) + dp = 1,

an(Zn — 2n)% + bp(yn — 20)% + 2dy (20, — 25) = 0,
an(Tn — 2n)> + b (yn — 20)3 + 2dp (2, — 2,)? = 0,

which has a unique solution

_ Bn(zﬁn_gwn) _ TQL
(375) n = wn(Bn_w'n)Q ? bn - Bn(ﬁ'rz_wn)Q,

_ _26n+wn _ Bn

Cn - ﬂnwn ) dn - /Bn_wn7
where
Wn = Tp — 2pn = E}c/((g;z))a 571 =Yn — 2n = (1 - E) JJ:/((J;:LL)) .

Substituting (3.74)) with coefficients defined by (3.76)) into (3.73]), we get
(3.76) f(@ns1) = Wat) + O(f%(xn)),
where
(3.77) Wo(t) = (1 =1)(2 = 1) f(wn) — (2 = 31) f(zn))t

+ (1= D(2f(z) — 2= D f(w2)).
The linear combination of and gives
f(@ni1) = aWi(t) + (1 — ) Wa(t) + O(f5(xn)).
Clearly, if we choose t as a root of quadratic equations
(3.78) U(t,a) = a¥i(t) + (1 —a)¥s(t) =0,
then we have

f(@ni1) = O(f3(wn))

which completes the proof. O
REMARK 3.8. Since t is a root of Eq. (3.78]), it depends on the parameter
a, i.e. t =t(a). Therefore, (D) are one parameter family of iterations. O

It is easy to show that
Uo(f) =0, t—1, U ({)=0, -1

Then taking this into account and passing to the limit ¢ — 1 in Eq. (3.78),
we get

U(t,a) 25 aly (1) + (1 — a)Ty(1) ~ 0.
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Methods | k | d FE
1] 3| 35 ~1.442249
(A) |2 4| 43 ~1.587401
31 5 | 57 ~1.495348
1] 5 | 5% ~1.495348
B) |2| 7| 75 ~1475773
3] 9| 9% ~1.551845
1] 6 | 6%~ 1.430969
(C) |2 8| 85 ~1515716
3110|105 ~ 1.467799
D) |-] 8] 81~1681792

Table 3.1. The efficiency index of the methods (A), (B), (C) and (D).

It means that Eq. or has a root tending to unit for any a € [0, 1].

We recall that, according to Kung-Traub hypothesis, the order of conver-
gence of any multipoint method without memory cannot exceed the bound
2"~1 (called optimal order), where n is the number of function evaluations
per iteration. As is known, the efficiency index of iteration defined by formula
E = d%, where d is the convergence order and m is the number of function
and its derivative evaluations per iteration. Therefore, the optimal efficiency
index would be 25

According to the Theorem the iteration (A) has the convergence order
fourth for k& = 2, requiring only three function evaluations (f(x,), f(yn) and
f'(25)), whereas Theorem [3.7)shows that the iteration (D) has the convergence
order eight, requiring four function evaluations (f(xy), f(yn), f(zn), [/ (x)).

Hence, this order of convergence is optimal in the above mentioned sense
of the Kung-Traub conjecture. This efficiency index is 45 ~ 1.587 and 871 ~
1.681, respectively.

Thus, we obtain the iterations (A) and (D) with the optimal order of conver-
gence 4 and 8, accelerating Newton’s method. Our procedure of accelerations
gives a genuine improvement of Newton’s method. One of the advantages
of iterations (A) and (D) is that these methods work well for the system of
nonlinear equations, whereas the optimal order methods in [1-3}/10,12] do not
extend to the system of equations.

For convenience we present the efficiency index of the proposed above meth-
ods (A), (B), (C) and (D) in Table From Table one can see that the
efficiency index of the iterations (A), (B), (C) and (D) is better or much better
than that of Newton’s method v/2 ~ 1.414.

4. FINDING OPTIMAL PARAMETER
Let m =1 in (3.3). Then the root (3.13) can be written as

1 n
(4.1) £, = . ggg

~
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For k = 2, from (3.11)) we obtain

(4.2a) Py(t) = fya)t® = f@n)t + f(xn) =0,
(4.2b) Py(t) =0t —t+1=0.

By the well known assertion and ([3.14]) we have
tty = L@ S 1 4, = f(”""g.

flyn) = Flyn
Hence

t1 + ta = tita.
From this we obtian

2 _ f(zn) flan) _
The root of (4.3) greater than 1 is
(2) _ 1-+/1-46, _ 2
(4.4) topt = %95, = TroAT0o
In a similar way, from (3.1)) and (3.13]) we obtain
(4.5) Py(t) = (0 — wp)t> +wpt®> =t +1 =0,
where
(4.6) w, = L @n)f(@n)
2/ ()

Since in all iterations (A), (B), (C) we have

" T 2
(4'7) f(yn) =1 (2 )(f/:)2 +O(f3($n))7
then
(4.8) wn = FE25 4 O(f(wn)).
Using (3.21) and (4.8)) in (4.5) we obtain approximates equation

flzn)  flyn) )\ 43 flyn) ;2 _

(4.9) (Fd = filg) € + g8 —t+1=0.

Eq. approximates with accuracy O(f2) in case of (A) and with
accuracy O(f2) in case of (B) and (C) since top, — 1 = O(e2) for (A) and
topt —1 = O(e3) for (B) and (C). Therefore, Eq. may be useful especially
for (A).

Above, we obtain formula for finding optimal value t,p; for iteration
(A). However, it may be changed for iteration (B) and (C). Since Zp4m, := 2p,
Ty = Yp and Yy, 1= Tp41 for iteration (B), then according to we have

Py(t) = f(yn) + f'(yn) (20 — yn)t + (f(zn) — f(yn) = f'(Yn) (20 — yn))t2 =0,

or

(4.10) Py(t)

fzn) )\ 2 f(yn) _
(feg 1+ F2) £ — Figt +1=0.
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We rewrite (4.10) as
(411)  P() = 14 (1= L1 -1 =0,

From the last equation, it is clear that if we take into account the following
estimate

(4.12) 1 — Lmh = 2880 4 O(£2(20)) = O(f(wn)
and
(4.13) L=t =O(f(xntm)) = O(f(z0)) = O(f*(2n)),

which follows from (3.21)), then the equation (4.2b)) with 6, = ;EZZ) holds

within the accuracy O(f*(zy)).
If we wish to include the precise correction to (4.10f), one can replace 1 —

J{:Eyng by QfEx %, then we arrive at

(4.14) (60— 25023) 2 + (24823 — 1)t +1=0.

By virtue of (4.12) and (4.13), Eq. (4.14)) approximates Eq. (4.10) with
accuracy O(f5(zy,)).

With respect to the iteration (C), Eq. (4.2b|) remains true with 6,, = %
Note that in most cases the value of the iteration parameter of the damped
Newton’s method varies from zero to unit, whereas in our case the value of

the optimal parameter may be greater than unit.

N

5. NUMERICAL EXPERIMENTS
We consider the following four examples [2}|8]12,/18].

EXAMPLE 5.1. Let f(z) = exp(z) —42? = 0. This equation has three roots.
It is easy to show that

(@) fl(x)>0, f'(x)>0 at z€l[4, 3], and 2*€ (4, ),
(b) f'(x)>0, f'(z)<0 at x€[-3, 0], and 2*€ (-3, 0).
We considered only first and third roots.

EXAMPLE 5.2. f(x) = 22 — 2cos(z) = 0. This equation has two roots. It is
also easy to show that

f'(x)>0, f"(x) >0atx € [6, g] and z* 6(6, )

We considered only first root, because f(z) is an even function with respect
to .

EXAMPLE 5.3. Let f(z) = (z — 2)(2'° + 2 + 1) exp(—z — 1) = 0. We chose
the initial approximation xg = 2.1 for z* = 2.
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Method | k | |z* —xo| | |[2" —z1] | |2" — 22| | |[2" — 23] | doy | das Pro | Pra

1] 1.93(-01) | 3.87(-03) | 4.00(-08) | 4.45(-023) | 2.93 | 3.00 | 2.93 | 3.00

(A) | 2] 1.93(-01) | 3.48(-04) | 3.80(-15) | 5.40(-059) | 3.99 | 4.00 | 3.99 | 4.00

31 1.93(-01) | 1.68(-05) | 8.74(-26) | 3.31(-127) | 5.00 | 5.00 | 5.00 | 5.00

1 [ 1.93(-01) | 1.43(-04) | 5.70(-20) | 5.78(-097) | 4.92 | 5.00 | 4.92 | 5.00

(B) | 2] 1.93(-01) | 1.46(-06) | 4.15(-42) | 6.35(-291) | 6.94 | 7.00 | 6.94 | 7.00

3 11.93(-01) | 9.66(-09) | 4.56(-74) | 5.31(-662) | 8.94 | 9.00 | 8.94 | 9.00

1 [ 1.93(-01) | 1.24(-05) | 1.47(-30) | 4.13(-180) | 5.95 | 6.00 | 5.95 | 6.00

(C) | 2]1.93(-01) | 1.26(-07) | 8.02(-57) | 2.14(-450) | 7.95 | .00 | 7.95 | 8.00
31 1.93(-01) | 8.38(-10) | 4.41(-93) | 7.23(-926) | 9.96 | 10.00 | 9.96 | 10.00

Table 5.1. Example la. z* = 4.306584 . ..
Method | k | |z — zo| | |2¥ — 1] | |2" — 22| | |2 — 3| dey | dey Prs | Prs

1[9.22(-02) | 5.38(-04) | 1.36(-010) | 2.18(-0030) | 2.95 | 3.00 | 2.95 | 3.00

(A) | 2] 9.22(:02) | 1.56(-06) | 1.56(-025) | 1.55(-0101) | 3.98 | 4.00 | 3.98 | 4.00
31 9.22(-02) | 3.56(-08) | 3.77(-040) | 5.04(-0200) | 4.99 | 5.00 | 4.99 | 5.00

1 [9.22(-02) | 6.10(-06) | 1.29(-026) | 5.39(-0130) | 4.95 | 5.00 | 4.95 | 5.00

(B) | 2]9.22(-02) | 1.26(-09) | 2.17(-064) | 9.62(-0448) | 6.96 | 7.00 | 6.96 | 7.00
31 9.22(-02) | 2.14(-12) | 9.57(-108) | 6.74(-0966) | 8.96 | 9.00 | 8.96 | 9.00
119.22(-02) | 2.70(-07) | 2.76(-040) | 3.13(-0238) | 5.96 | 6.00 | 5.96 | 6.00

(©) | 2]9.22(:02) | 5.57(-11) | 1.87(-084) | 2.96(-0672) | 7.97 | 8.00 | 7.97 | 8.00
3| 9.22(-02) | 9.48(-14) | 2.74(-133) | 1.12(-1328) | 9.97 | 10.00 | 9.97 | 10.00

Table 5.2. Example 1b. z* = —0.4077767 ...
Method | k | |[z" —xo| | |" —z1] | |[" —x2| | |[" — 23] | doy | dasy Pra | Prs

1 [5.49(-01) | 1.11(-02) | 2.18(-07) | 1.71(-021) | 2.77 | 3.00 | 2.77 | 3.00

(A) | 2] 5.49(-01) | 1.73(-03) | 2.73(-13) | 1.71(-052) | 3.92 | 4.00 | 3.92 | 4.00

3| 5.49(-01) | 5.18(-05) | 1.76(-24) | 7.93(-122) | 4.84 | 5.00 | 4.84 | 5.00

1| 5.49(-01) | 4.63(-04) | 1.16(-18) | 1.12(-001) | 4.75 | 5.00 | 4.75 | 5.00

(B) | 2|5.49(-01) | 6.44(-06) | 1.90(-39) | 3.62(-274) | 6.80 | 7.00 | 6.80 | 7.00

3| 5.49(-01) | 6.17(-08) | 3.33(-69) | 1.29(-620) | 8.81 | 9.00 | 8.81 | 9.00

1 [ 5.49(-01) | 4.84(-05) | 1.41(-28) | 8.72(-170) | 5.80 | 6.00 | 5.80 | 6.00

(C) | 2]5.49(-01) | 6.65(-07) | 3.21(-53) | 9.36(-424) | 7.83 | 8.00 | 7.83 | 8.00
3 | 5.49(-01) | 6.42(-09) | 6.22(-87) | 4.48(-867) | 9.84 | 10.00 | 9.84 | 10.00

Table 5.3. Example 2. z* = 1.021689...

All numerical calculations were performed using Maple 16 system. Also, to
study the convergence of iterations (3.1), (A), (B) (C) and (D), we compute
the computational order of convergence d,, using the formulae [14]

ln(\xn+1—x*|/|xn—m*|)
1n(|xnf:r*\/|:pn_1fx*|) ’

(5.1) dy, =

where z,11, Tn, Tp—1 are three consecutive approximations. In numerical
examples we also check out the computational order of convergence (COC) of
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Method |[z* —z1| | |2% — x2| | |27 — @3] dzs

h(t) =1+ 55,8 =31n [1} (14)] 1.83(-5) | 3.15(-34) | 2.45(-264) | 7.99986
h(t) = m, B =3in [l (14)] | 6.02(-6) | 7.91(-38) | 6.99(-293) | 8.00007
P(t) = 5;33;{" in |12, (12)] 6.12(-5) | 1.11(-29) | 1.34(-224) | 7.99947
Y(t) = 75—z in [12, (12)] 6.01(-5) | 9.29(-30) | 3.02(-228 ) | 8.00050
(D), a=0 2.18(-5) | 1.12(-34) | 5.40(-269) | 7.99999
(D), a=0.5 2.14(-5) | 2.25(-34) | 3.39(-266) | 8.00003
(D), a=1 2.89(-5) | 2.45(-33) | 6.63(-258) | 7.99999

Table 5.4. Example 3. x* = 2

Tp, by formula [14]

_ In|(th41—-1)/(mn—1)]
(5.2) P = Tl(ra D) (rwms =T

which is included in the presented tables (see Tables and agrees with
the conjecture.

Comparisons of the convergence of the iterations (A), (B) and (C) are given
in Tables The third, fourth, fifth and sixth columns show the abso-
lute errors |z* — x,| in the first four iterations. The last four columns display
the computational order of convergence dg,, dg,, pr, and pr,, respectively.
The factor ! in the brackets denotes 10'. As expected, the convergence of the
proposed methods was remarkably fast. A comparison of the convergence of
(D) iteration with other optimal order iterations with eighth order of con-
vergence [1,/12] is given in Table From the Tables we see that the COC
perfectly coincides with the theoretical order.

CONCLUSIONS

We propose a new acceleration procedure for Newton-type methods. The
effect of the acceleration is more perceptible when k increases. The proposed
accelerating procedure allows us to derive high and optimal order iteration
methods. Numerical results clear demonstrate the theoretical analysis (speed
of convergence, and effect of acceleration). Moreover, our acceleration proce-
dure can also be applied to any iteration and systems of nonlinear equations,
to which a forthcoming paper will be devoted.
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