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Abstract

There are very few optimal fourth order methods for solving nonlinear algebraic equations having roots of multiplicity m. Here
we compare five such methods, two of which require the evaluation of the (m — 1)st root. The methods are usually compared by
evaluating the computational efficiency and the efficiency index. In this paper all the methods have the same efficiency, since they
are of the same order and use the same information. Frequently, comparisons of the various schemes are based on the number of
iterations required for convergence, number of function evaluations, and/or amount of CPU time. If a particular algorithm does not
converge or if it converges to a different solution, then that particular algorithm is thought to be inferior to the others. The primary
flaw in this type of comparison is that the starting point represents only one of an infinite number of other choices. Here we use the
basin of attraction idea to recommend the best fourth order method. The basin of attraction is a method to visually comprehend how
an algorithm behaves as a function of the various starting points.
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1. Introduction

There is a vast literature on the solution of nonlinear equations, see for example Ostrowski [21], Traub [27], Neta
[13], Petkovi¢ et al. [23] and references therein. In the recent book by Petkovié et al. [23], they have shown that some
methods are a rediscovery of old ones and some are just special cases of other methods. Most of the algorithms are for
finding a simple root « of a nonlinear equation f{x) =0. In this paper we are interested in the case that the root is of a
known multiplicity m > 1. Clearly, one can use the quotient f{x)/f'(x) which has a simple root where f{x) has a multiple
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root. Such an idea will not require a knowledge of the multiplicity, but on the other hand will require higher derivatives.
For example, Newton’s method for the function F(x) =f(x)/f (x) will be
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If we define the efficiency index of a method of order, p as
1=p"4, ®)

where d is the number of function- (and derivative-) evaluation per step then this method has an efficiency of 213 = 1.2599
instead of v/2 = 1.4142 for Newton’s method for simple roots.

There are very few methods for multiple roots when the multiplicity is known. These method are based on the
function G(x) = 2/ f(x) which obviously has a simple root at o, the multiple root with multiplicity m of f(x). The first
one is due to Schroder [24] and it is also referred to as modified Newton,
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Another method based on the same G is Laguerre’s-like method
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where A ( # 0, m) is a real parameter. When f{(x) is a polynomial of degree n, this method with A =n is the ordi-
nary Laguerre method for multiple roots, see Bodewig [5]. This method converges cubically. Some special cases are
Euler—Cauchy, Halley, Ostrowski and Hansen—Patrick [9]. Petkovic et al. [22] have shown the equivalence between
Laguerre family (5) and Hansen—Patrick family. When A — m the method becomes second order given by (3). Two
other cubically convergent methods that sometimes mistaken as members of Laguerre’s family are: Euler—Chebyshev
[27] and Osada’s method [20].

Other methods for multiple roots can be found in [30,14,28,7,8]. Liet al. [ 1 1] have developed 6 fourth order methods
based on the results of Neta and Johnson [15] and Neta [ 16]. We will give just those two that are optimal. A method is
called optimal if it attains the order 2" and uses n + 1 function-evaluations. Thus a fourth-order optimal method is one
that requires 3 function- and derivative-evaluation per step.

In the next section we will present the five optimal fourth-order methods to be analyzed. In the two sections following
it, we will analyze the basins of attraction to compare all these fourth order optimal methods for multiple roots. The
idea of using basins of attraction was initiated by Stewart [26] and followed by the works of Amat et al. [1-4], Scott
et al. [25] and Chun et al. [6].

Neta et al. [19] and Neta and Chun [18] have compared several methods for multiple roots but they have not
considered the methods appearing here.
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2. Optimal fourth order methods for multiple roots

There are very few methods of optimal order for multiple roots. Li et al. [11] have developed six different methods
but only two are optimal, in the sense of Kung and Traub [10]. These are denoted here by LCNS5 and LCN6. Liu and
Zhou [12] have developed two optimal fourth order methods, denoted here by LZ11 and LZ12. We also discuss a
family of methods developed Zhou et al. [31].

e LCNS (Lietal. [11])
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