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Abstract

A method of order four for finding multiple zeros of nonlinear functions is developed. The method is based on Jarratt’s
fifth-order method (for simple roots) and it requires one evaluation of the function and three evaluations of the derivative. The
informational efficiency of the method is the same as previously developed schemes of lower order. For the special case of double
root, we found a family of fourth-order methods requiring one less derivative. Thus this family is more efficient than all others. All
these methods require the knowledge of the multiplicity.
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1. Introduction

There is a vast literature on the solution of nonlinear equations and nonlinear systems, see for example
Ostrowski [1], Traub [2], Neta [3] and references there. Here we develop a high-order fixed point type method to ap-
proximate a multiple root. There are several methods for computing a zero & of multiplicity m of a nonlinear equation
f(x) =0, see Neta [3]. Newton’s method is only of first order unless it is modified to gain the second order of conver-
gence, see Rall [4] or Schroder [5]. This modification requires a knowledge of the multiplicity. Traub [2] has suggested
the use of any method for ™ (x) or g(x) = }C,(();)) Any such method will require higher derivatives than the corre-
sponding one for simple zeros. Also the first one of those methods requires the knowledge of the multiplicity m. In
such a case, there are several other methods developed by Hansen and Patrick [6], Victory and Neta [7], and Dong [8].
Since in general one does not know the multiplicity, Traub [2] suggested a way to approximate it during the iteration.

For example, the quadratically convergent modified Newton’s method is

In
Xnl = Xp — m?,{ (1)
and the cubically convergent Halley’s method [9] is
B f
Xn4+1 = Xn — W (2)
2m Jn T 2f)
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where fn(i) is short for f (i)(xn). Another third-order method was developed by Victory and Neta [7] and is based on
King’s fifth-order method (for simple roots) [10]

_n

/

S wn) fu+ Af(wp) 3)

fr: Jn + Bf(wy)

Wy = Xp

Xn+1 = Wy —

where

A= MZm _ Mm-i—l
wmrim—-2)(m—1)+1

b= n—1)?

“4)
and

p=-— &)

Yet two other third-order methods developed by Dong [8], both require the same information and both are based on a
family of fourth-order methods (for simple roots) due to Jarratt [11]:

S (xn)

Xn+1l = Xp — Uy — mtl 5 (6)
(%) S/ (xn —un) + m(,;’fl)_zl S (xn)
m
m — 5 (xn)
Xn+1 =xn_m+1”n_ o\ mtl . 7
(1 + n_1) f (xn - mL_Hun) — f/(xn)
_ fGam)
where u, = Ty
Our starting point here is Jarratt’s method [12] given by the iteration
fxn)
Xn4+1 = Xn — ; 7 ; (8)
ar f'(xp) +ax f'(yn) + a3z f'(n)
where u,, is as above and
Yn = Xp — dly
S (xn)
Un = —; . )]
S Q)
Np = Xp — buy, — cvy,.
Jarratt has shown that this method (for simple roots) is of order 5 [12] if the parameters are chosen as follows
] b 1 3 1 2 (10)
a=’ = -, C=—’ alr = a = -, az = —.
8 8 =%=% 373

It requires one function- and three derivative-evaluation per step. Thus the informational efficiency (see [2]) is 1.25.
Since Jarratt did not give the asymptotic error constant, we have employed Maple [13] to derive it,

1A +1AA 1A2+1A2A + A%
240 T A2 T A3 T gl ’

where A; are given by (14) withm = 1.
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2. New higher order scheme

We would like to find the six parameters a, b, ¢, aj, az, az so as to maximize the order of convergence to a root &
of multiplicity m. Let e,,, €,,, €, be the errors at the nth step, i.e.

en =Xy, — &
én=yn—§& (11)
€ =1, —§&.

If we expand f(x,), and f’(x,) in Taylor series (truncated after the Nth power, N > m) we have

(m) N )
f(xn):f(xn_§+§):f(§+en):f ‘(E) (er}’:’l+ Z Aie;z) (12)
m: i=m+1
or
(m)
fom =12 Een (1 Y B ’") (13)
i=m+1
where
_m!lfPE)
L)’
Bi_.,, = A; (14)
: S e iom

flen = e |1+ _,;1 LByl ). (15)

To expand f'(y,) and f’(n,) we use some symbolic manipulator, such as Maple [13], we find
(m)
£ = L) gn (1 ALV RPN +) (16)
(m—1)! m m
e, =e, —au, = (1 a)en+—Ble —|—|:2aBz—a(m——3i_1)B]2]e2+---
m m
. 1 1 B 1 B m+1 17
_Een—i_%len—FE[Z_W :|€+ (17)

where, for simplicity, we chose

——— 18
a= (18)
Thus
(m)
f'om) = (f (f))‘ en” Yo —I—c1en+cze +C3e +--4) (19)
where
co = 217m
3 1
= m 27" By
m
4 -2 33m —2
0= [ zm312+ (O )Bz] 2™ (20)
m 2m

o = [25m —2 m? —21m + 34 m® —12m? — 13m +48313] _—

Bi1B> —
4m 3 2m? 172 6m3
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The error in 7, is given by

2b+c¢(m—1
€, = e, — bu, —cv, = Aey %Bleﬁ

2m

8b + (5Sm — 6)¢ 4bm+1) — Bm> —=7Né 5] 4
where
¢ =21,
¢ (22)
B b+ c.
m

We now expand f’(7,) in terms of ¢,

(m) m+ 1 m+2
]"(17,,)2&6’”_1 <1+ - Bie, + - B265+---)

m-n"
f™meE .
=G:3Wf%@+m%+@é+~o (23)
where
dO — km—l
dy = m“+bYm+1)—bmm~+3)+m+ Dc"+ |[2bm+1)—m—— | ¢
m3 ) (24)
m—3 m—3
d) = — Blz[oelb + Bi¢ + )/152 + 3153] + Bolan + B2¢ + )/252 + 5253 + ]/354]
32m> md
where

o) = 16[2m(m + Db*> — m*(m — T)b 4+ 2m*(m + 1]

B1 = 8m[6b*(m + 1)(m + 3) + b(m> — 15m> —m — 1) — m(m — 1)(m* — 2m — 7)],

yi = 4[8bm*(m + 1) + m(m — 1)(m> — 6m*> — 3m — 16) + 4m*(m — 1)]

81 = 16m*(m — 1)

oy = 32[b*(m 4+ 2) — 4b°m> + 2b°m(m + 4)2m — 1) — 2bm>(m + 5) + m> (m + 2)] (25)
Bo = 8[16b°(m + 2) — 48b*m(m + 2) — bm>(5m? — 51m — 98) + m> (5m* — 27m — 26)]

v = 8[24b%(m + 2) — 48bm(m + 2) — m*(5m® — 35m — 42)]

8y = 128[b(m +2) — m(m + 1)]

y3 = 32(m + 2).

Now substitute (13), (15), (19) and (23) into (8) and expand the quotient f,/(ai f'(x,) + a2 f'(yn) + a3z f'(n,)) in
Taylor series, we get

Jn
il = €, —
T )+ aaf () + a3 f'(na)
_ 1 1 2 1 p2 2 3 1 p3 2 3 4

where the coefficients Cf depend on the parameters b, c, ai, az, az. These 5 parameters can be used to annihilate the
coefficients of ¢, e%, eg and one of the terms in eﬁ. Thus the method is of order p = 4. Actually, except for m = 2,
we used b = a = m/2 and thus we have only 4 parameters at our disposal. This is sufficient to obtain fourth-order

methods.
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Table 1

Results for Example 2

n X f x f

0 0.8 0.1296 0.6 0.4096

1 1.00074058 0.21954564(—5) 1.02772277 0.31600247(—2)
2 1.00000014 0.750396(—13)

Because of the complexity of the above equations, we have listed the parameters for m = 2, 3, 4, 5 and 6. All these
methods are of fourth order.

m |2 2 3 4 5 6
Z 3 5
a 1 3 5 2 5 3
b free | free free 2 % 3
¢ | free | 152 i-¢ 006478279184 | 0.0217372041 0.0082119760
1 1-2b 25 43
ap | -4 | 52 2b— 33 | 04374579865 | —0.4303454005 | —0.3681491853
a | 2 3b-1) | 4—2b 7.90412890309 | 18.8154365391 39.6876826792
a3 | 0 2 -1 —5.9128176652 | —15.8940830499 | —35.6993794378
1 2 13 5b 37
ro| =3 | 3-8 | B - Sk | —02362609294 | —0.1647909926 | —0.1201790024
3 7 b 25 5b
ro| 3 1-t L 0.1546752539 | 0.1013867224 0.07303104907
13| 4 % % 0.08352683535 | 0.06967247928 0.05702535018
The error is given by
3 4
ent+1 = (nB1By + 7"2B1 + I’3B3)€n 27

where r1, 2, and r3 are given in the above table for each m. For m = 3, we can choose the free parameter b to equal
a=3/2.

To summarize, we managed to obtain a fourth-order method requiring one function- and three derivative-evaluation
per step. The informational efficiency of these methods is 1, as all the above mentioned methods for multiple roots.
The efficiency index is 1.4142 which is lower than the third-order methods. In the case m = 2 we found a method that
will require only two derivative-evaluations (a3 = 0) and thus the informational efficiency is 4/3 and the efficiency
index is 1.5874. We could not find such efficient methods for higher m.

3. Numerical experiments

In our first example we took a quadratic polynomial having a double root at £ = 1

f(x):x2—2x+l. (28)

Here we started with xg = O and the convergence is achieved in 1 iteration. In the second example we took a
polynomial having two double roots at £ = +1

fx)=x*—2x2 4+ 1. (29)

Starting at xo = 0.8, our method converged in 1 iteration. When we start at xo = 0.6, our method required 2 iterations.
The results are given in Table 1.

Similar results were obtained when starting at xo = —0.8 and x = —0.6 to converge to £ = —1.
The next example is a polynomial with triple root at £ = 1

f(x) = x> —8x* 4+ 24x3 — 34x2 +23x — 6. (30)
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Table 2
Results for Example 3
n x f
0 0 —0.
1 0.95239072 —0.23148417(-3)
2 0.99999683 —0.63(—16)
Table 3
Results for Example 4
n X f X f
0 0.1 0.11051709(—1) 0.2 0.48856110(—1)
1 0.12654311(—4) 0.16013361(—9) 0.17709827(-3) 0.31369352(—7)
2 0.3739(—20) 0 0.14341725(—15) 0
Table 4
Results for Example 5
n X f
0 0 19.
1 1.46056319 9.725126111
2 1.00101187 0.368806435(—4)
3 1. 0.

The iteration starts with xg = 0 and the results are summarized in Table 2. Another example with a double root at

£=0is

fx) = x2e".

3D

Starting at xo = 0.1 our method converged in 1 iteration, but when we start at xo = 0.2, our scheme converged in 1

iteration. The results are given in Table 3. The last example having a double root at § = 1 is
fx) =3x* 4+ 8x3 — 6x% — 24x + 19.

Now we started with xg = 0 and the results are summarized is Table 4.
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