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Abstract: A vital role in the dynamics of physical systems is played by symmetries. In fact,
these studies require the solution for systems of equations on abstract spaces including on the
finite-dimensional Euclidean, Hilbert, or Banach spaces. Methods of iterative nature are commonly
used to determinate the solution. In this article, such methods of higher convergence order are
studied. In particular, we develop a two-step iterative method to solve large scale systems that
does not require finding an inverse operator. Instead of the operator’s inverting, it uses a two-step
Schultz approximation. The convergence is investigated using Lipschitz condition on the first-order
derivatives. The cubic order of convergence is established and the results of the numerical experiment
are given to determine the real benefits of the proposed method.
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1. Introduction

In this article, F denotes an operator acting on a Banach space X with values inside a Banach
space Y and D C X is convex. To find the approximate solution p of

F(x) =0 1
we often utilize the method [1-5]
Xpi1 = % — F(x) " TF(xg), k>0, (2)

due to Newton or its differential or difference modifications. Iterative methods are used since p can be
found in closed form only in special cases. That is the first benefit of using iterative methods. However,
at each iteration, it is necessary to find one or more inverse operators. This is one setback for using
Newton-type methods [1-5]. Since it is not always easy to do, we bypass this obstacle by finding
approximations for inversion using only multiplications of linear operators. This is one major benefit.
There is the novelty of our paper, since we contribute in this direction.

Methods with approximation of inverse operator are based on different ideas. Some ideas intend
to construct approximations to the solution of a nonlinear Equation (1), and others to construct
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approximations to the inverse operator. There are two approaches to approximate an inverse
operator: successive approximation (SA) and parallel (synchronous and asynchronous) approximations.
In methods with the successive approximation, the calculations in separate branches are performed
alternately. In methods with the parallel approximation requiring the computation of an inverse of
a linear operator, the computations in separate branches of the method are performed in parallel.
Such methods are effective for numerically solving Equation (1) in the parallel processor system with
common memory [6-8].

Many authors have investigated methods with SA of inverse operator. For example, the local
convergence of modifications of Newton and Steffensen methods are studied in [9]. In [10-12],
the authors studied the semilocal convergence (SLC) for Ulm method [9]

Apy1 = Ax + (E — AcF' (xi)) A,
Xep1 = X — A F(x), k>0

®)

and its difference analog
A1 = A+ (E = AcF(xe—1, X¢)) Ay,
X1 = X — Ak+1F(xk), k>0.

4)

Here, E is the identity operator in X and F(u,v) stands for the first-order divided difference
for operator F(x) [13]. Moreover, xy and Ay are initial approximations for a solution x, and an
inverse operator A, = [F'(x,)] !, respectively. Furthermore, the closer xo and Ag are to p, A, the
better Equation (4) performs. However, there are no preconditioners. An investigation of the
accelerated Newton method and a two-parametric secant-type method with SA of the inverse operator
is performed in [14,15] (see also [16-18]). It is worth noting that Ulm type methods provide the
same order of convergence as Newton’s or Steffensen’s but without using inverses which are very
expensive to compute in general. In certain cases, even the ratio of convergence may be smaller (see the
numerical section).

A method with synchronous inverse approximation

Agy1 = Ax + (E — AcF' (x¢)) Ax,
Xpp1 = X, — ApF(xg), k>0

©)

and a method with the asynchronous approximation were considered by A. Rooze [6,7]. Some
modifications of a method by Gauss-Newton with SA of the inverse operator to solve a nonlinear least
squares problems were proposed by lakymchuk, Shakhno [8].

In 1983, the authors built third-, fifth-, and sixth-order methods with approximation of inverse
operator for solving operator equations [19]. In particular, the third-order method has the form

Yk = X — ApF(xy),

Xep1 = Yk — ArF(vk), ©)
By = Ak(2E — F(xgy1, Ugy1) Ar),

Agy1 = Be(2E — F(xgy1, ur1)B), k>0,

where g 1 = X1 — Bri1F(Xk11), Bk 1s a real parameter.

To increase the order of convergence, efficiency and applicability of the aforementioned Ulm-type
method, by replacing the divided differences by Fréchet derivatives in Equation (6), we develop
the method

Yk = X — AcF(xi),

Xer1 = Yk — AcF (vk), 7)
By = Ak(ZE — F’(xk+1)Ak),

Agi1 = Bi(2E — F'(x41)Bg), k>0.
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This method is a two-step modification of Newton method [2,20]:

Y = X — F/(xk)ilp(xk)' (8)
Xer1 =Yk — F'(x) 'F(yk), k=>0.

It is easy to see that the method in Equation (7) coincides with the third-order iterative process

Yk = X — BrF(xy),
Xk41 = Yk — BeF(yk), ©)
Biy1 = Bi + By(2E — F'(x¢ 1) Be) (E — F'(xk41)Bx), k>0,

which was proposed by Esquerro, Hernandez [21]. They only investigated the semilocal convergence
(SLC) of the method in Equation (9). Obviously, the methods in Equations (7) and (9) can be considered
as methods SA for inverse operator.

We examine conditions for local convergence (LC) of the method in Equation (7) including its
convergence order. We note that LC results are very important, since they demonstrate the degree of
difficulty in selecting starters x( that guarantee convergence to p.

Another novelty of the developed method in Equation (7) lies in the fact that the inverse at each
step is not calculated compared to other methods; the method is suitable to solve large scale systems;
and it has better rate and convergence order than other methods using related information (see also
benefits reported in Section 3. Indeed, there are significant developments in the study of Ulm-type
methods. Moreover, these ideas can be used to expand the applicability of other methods along the
same lines.

Section 2 contains the LC study of method in Equation (7). Large scale systems are solved in
Section 3, where X and Y are specialized to be finite-dimensional Euclidean spaces. The study of
solving large scale systems is of extreme importance, since most problems from diverse disciplines
reduce to solving such systems [1-22].

2. LC study for the Method in Equation (7)
The following theorem establishes the conditions under which the iterative process in Equation (7)

is convergent.

Theorem 1. Assume that:

(1) Operator A, = [F'(p)] ! exists;
A« <B (10)

and
IF'(p)l <C, (11)

where p is the solution of Equation (1).
(2) InballU = {x e D: |x—p| < Ro}, the following estimate is satisfied
IF" ()l < L, (12)

where Ry = max{ry, alré, azrg}, ro = max{||xo — pl, [|[Ao — A«[|},

3 3
m =CH EBL + ELI’Q,’

3 3
ap = (C + EBLQ]TO + ELLMT%)&Z].

(3)  Initial approximations xq, Ag are such that

qro <1, (13)
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where g = (max{ay, (13})%, a3 = Cy*rg + Lay(C + fyr(z))z, v = C+ L(B +ry)?ayro.
Then, sequences {x;}, { Ax}, k > 0, generated by Equation (7), converge to p, A, respectively, and

k_
re = max{[| Ay — A, [lxe = pll} < (qro)* "'ro, k>0. (14)

Proof. The proof is performed by mathematical induction.

It follows from

)3071

o — pll <70 = (qr0 ro,

that xg € U, and the estimate in Equation (14) is true for k = 0. Suppose that x; € U and the estimate
in Equation (14) is satisfied for k > 0. It follows that r; < ro, since gry < 1 is provided by Equation (13).
Taking into account Equation (10) and the definition rg, we get

[AK] < 1Al + [|Ax = Axl] < B + 0. (15)
We obtain from the first equality of Equation (7) and the Taylor’s formula
pP—yk = p—xc+A(F(xe) = F(p)) = p — xi + AeF' (x) (xic — p)
1
Ay [ (v Hp = ) (p = 3 (1 = Dy

= A [t i ) (p - w021 - D
+(E — AeF'(xi)) (p — x0)- (16)

By the condition in Equation (11) and the estimate in Equation (15), we have since

E—AF' () = (As = AQ)F (p) + Ac(F'(p) — F'(xx)),
that
|E—=AcF (xi)|l < IF' (P A« = Akl + | Akl F' (p) — F' (xi)
< ClAc — Al + (B+10)L|[p — x|
< 1n(C+L(B+ry)) =ar, 17)

where a = C+ L(B +rp).
It follows from Equations (16) and (17) that

lp—wl < ladl /()1F”<xk+t<p—xk>><zo—xk>2<1—t>df”
+1E = AcF' (xi) |l p — x|
< (Brr)zllp—wlP+ (CH+LB+ )y~ u
< (B+r)g+(C+LB+r)E = (C+ 2BL+ oLro),
thus
Ip = yiell < i (18)

In addition, ||p — yx|| < a173 < Ry, and whence it follows y; € U.
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We obtain from the second equality of Equation (7) and the Taylor’s formula

Xkp1— P = Y — P — A(F(yx) — F(p))
1
= A P = v (p — (1= D
+(E — AkF (i) (v — p)- (19)

Hence, we have, given the conditions in Equations (10)-(12) and the estimates in Equations (15), (17),
and (18),

N

L
e = pll < (B+[[Ac = AlD 5 llp — will?
+(CllA« = Axll + (B+[[ A = Acl)LIlp = yill) Ilp — il

3 3

< CllA« = Adlllp = yill + SBLIlp = yell* + SLIp = wilPl1 A« — Al
3 3

< P =yl (Cri+ 5 BL{p = yiell + 5 Lrillp — wel))

< (C+ %BLaer + gLalr%)alr,% = azri. (20)

Thus, x11 € U, since ||xx41 — p|| < a2r3 < Ry.
On the other hand, based on the third formula of Equation (7)

Ay — By = (Ax — A F'(p) (A — Ap) — Ak(F'(p) — F'(xk11)) A
Hence, we have, given Equations (11) and (20),

[ Ax — Byl IE" (P11l As = Akll® + [ ALIPIIE (p) = F (i) |

Cri + [ AlPPL g1 = pll
(C+ L(B +10)2agro)r = yri. (21)

INIA A

In accordance with the fourth equality of Equation (7),
Ay = App1 = —B(F'(p) — F'(xk41)) Bk + (A« — By) F'(p) (As — By).

From this relationships, based on the conditions in Equations (11) and (12) and estimates in
Equations (20) and (21), we get in turn

lAx = Agall < IF (PIIA« = Bell® + 1Bl 1F'(p) — F' (x40l
< CYri+ IBelPLlxii — pl
<

(C¥?ro + Lag(C + v13))rd = azrs. (22)
Given induction assumptions we obtain, based on the estimates in Equations (20) and (22),

e = max{[lves — pll [ Ap — Asll} = max{az, a3} 73
- k+1_
= ¢’rp = ¢ ((g70)° "'r0)> = (qr0)> 1o
That is, Equation (14) is fulfilled for an iteration k + 1. The induction is complete.
Moreover, it follows from the estimate in Equation (14) for k — oo the convergence of sequences
{Xk} and {Ak} O

Next, a uniqueness result follows.
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Proposition 1. Suppose: Equation (1) has a solution p € Dy, where Dy C D is convex and

|Ac(F (p) — F'(x))|| < Lol|lp — x|| for x € Dy and Lo > 0. (23)

SetUp={xeD: |x—p|| < Li}andszoomuo.
0
Then, p uniquely solves (1) on S.

1
Proof. Consider for v € S with F(v) = 0, operator T = / F'(v+ a(p — v))da. Using Equation (23),
0

we obtain

1A«(T = F'(p)) |

IN

1
Lo [ o+ a(p—v) = plda

IN

1 L
Lo [ (1 =a)lo - plida < Lo —pll <1, @4
thus T is invertible. Hence, p = v follows from

T(p—v) = F(p) — F(v) = 0.
O

The method in Equation (7) has a higher convergence rate than the Newton and Steffensen method.
Moreover, in contrast, it does not require an inverse operator. Furthermore, the convergence order of
method in Equation (7) is larger than for methods with the successive approximation in Equations (3)
and (4).

3. Numerical Experiments

We used large scale test problems from Luksan [22] for the numerical study of the methods.
Calculations were performed in Octave 5.1.0. Stopping iterative processes occurred under the condition

1 — x| < 10719

The initial approximations were calculated by the rules xo = @, yo = xo + 10~*. We compared
methods by the number of iterations required to obtain an approximate solution. Table 1 shows the
results for m = 100.

Example 1. Trigonometric-exponential function.

hi = 3wi3 + 2w; 1 — 5+ sin (w; — wiyq) sin (w; + wiyq), i=1,
hy = 3w§’ +2w;, 1 — 5+ sin (w; — wjyq) sin (w; + Wiy q) +
+w; —w;_qexp (w;_1 —w;) — 3, 1<i<m,
hi = 4w;—w;_qexp(wi_1 —w;)—3, i=m,
W, = 25,s€R, i=1m.

Example 2. Consider tridiagonal function due to Broyden.

I’ll' = wi(O.Swi - 3) + 2wi+1 -1, i=1,
h; wi(O.Swi — 3) + w1+ 2w — 1, 1<i<m,
h; wi(O.Swi — 3) +w;_1—1, i=m,

w, = —s,seR, i=1m.
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Example 3. Counter current reactor problem.

a = 1/2,
hi = a—(1-a)wiyy—wi(1+4wit1),
hi —(2 = a)wiyp — wi(1+4w; 1),
h; aw;_p — (1 —a)wiyp — wi(1+4wiiq),
h; aw;_p — (2 — a)wip — wi(l+4w; 1),
h; aw;_p — wi(1+ 4wy 1),
h; aw;_p — (2 —a) —w;i(1+4w; 1),
w; = 1000s,s € R, i=1,m.

i=1,
i=2,

mod (7,2)=0,2<i<m—1,
mod (7,2)=1,2<i<m—1,

i=m-—1,

i=m,

Table 1. The number of iterations for different values of s.

Example 1 Example 2 Example 3
Method
1 5 1 5 100 0.01 01 1
Equation(2) 5 7 11 5 7 11 15 18 21
Equation(3) 7 8 15 7 9 15 22 27 33
Equation(7) 4 5 9 4 5 9 13 15 18
Equation(8) 4 5 8 4 5 8 11 13 16

7 of 9

The comparison by the number of iterations was performed to confirm the theoretical results
about the higher convergence order of the studied method in Equation (7) than for the Ulm method in
Equation (3). Obtained results also show that the methods with the approximation of inverse operator
are somewhat inferior to the corresponding methods with the calculation of the inverse operator.
However, the benefit of these methods is that they can be used when finding the inverse operator is

impossible or difficult.

The graphs show the values of error ||x; — p|| at each iteration (see Figure 1). These are results
for s = 5 for Example 1, s = 100 for Example 2, and s = 0.1 for Example 3. We draw graphs using a

logarithmic scale for both of the axes.

Example 1 Example 2

— Method (2)
Method (3)
Method [7)

— Method (8)

2 8 9 & R ® 8 R

—— Method (2}
Method (3]
Methad (7)

—— Method (8)

Example 3

B B8 B &

Error

Error
Error
2 o3, B iR B e B B, e SR B B, B EE

Iteration lteration

A
/]

— Method (2)
Method (3]
Method (7)

— Method (8]

2 8 8 & & 8 8 & 8 3 3 3 3 3 3 3 3 23 3 2

a L

Figure 1. The error at each iteration.

Iteration
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We see from the results on graphs that the errors of the methods with the approximation of inverse
operator in Equations (3) and (7) decrease more slowly than for the basic methods in Equations (2)
and (8), respectively. Moreover, obtained numerical results confirm that the methods in Equations (7)
and (8) have a higher convergence rate than those in Equations (2) and (3).

4. Conclusions

The LC of method in Equation (7) with approximation of inverse operator for solving large
scaled systems of equations is studied. The cubic order and radius of convergence of this method
are determined. Numerical results are presented which demonstrate the computational benefits of
the method.
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