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Abstract: In this paper, we deal with a new family of iterative methods for approximating the solution
of nonlinear systems for non-differentiable operators. The novelty of this family is that it is a m-step
generalization of the Steffensen-type method by updating the divided difference operator in the
first two steps but not in the following ones. This procedure allows us to increase both the order
of convergence and the efficiency index with respect to that obtained in the family that updates
divided differences only in the first step. We perform a semilocal convergence study that allows us
to fix the convergence domain and uniqueness for real applied problems, where the existence of a
solution is not known a priori. After this study, some numerical tests are developed to apply the
semilocal convergence theoretical results obtained. Finally, mediating the dynamic planes generated
by the different numerical methods that compose the family, we study the symmetry of the basins of
attraction generated by each solution, the shape of these basins, and the convergence to each root of a
polynomial function.

Keywords: iterative method; symmetry; semilocal convergence; multi-step method; Steffensen-type
scheme; nonlinear system

1. Introduction

Using iterative methods for solving nonlinear systems is the most common technique
to solve a great variety of applied nonlinear problems. Nowadays, iterative methods with
a high order of convergence are being developed because the use of variable precision
arithmetic in the existing software allows us to obtain approximated solutions with high
accuracy. In addition, other approximation techniques have been developed in recent years,
such as hybrid algorithms, schemes that use iterative methods together with optimization
algorithms [1,2].

In this sense, we deal, in the present work, with high-order iterative methods for solving
the system F(x) = 0, with F, a nonlinear operator between Banach spaces X and Y [34].

It is well known that the iteration function for solving the problem involves the
operator F and probably its Fréchet derivative, F'(x), as is the case of Newton’s method [5].
However, in real applications, it is highly probable to find non-differentiable operators
modeling the problem. In these cases, the secant-type or Steffensen-type iterative methods
are used [6-8] since the derivative has been approximated by divided differences, mainly
first-order forward or backward divided differences or second-order symmetric divided
differences [9]. For this reason, we concentrate on high-order iterative methods for non-
differentiable problems [10]. Let us consider the composition of a generalized Steffensen
method with itself by performing m steps, whose iterative expression is as follows:
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20 = 20 ®, @, FEEW)

2 = 2w, xR j=12m ey
27(1121 = Zi,f)_z - [w(k),x(k);p}—lp(zgf)_ﬁ

w) = ) 0, RN ), k=01,

where x(0) is the starting point, w®) = x®) 4 BF(x(®), and B is an arbitrary constant such
that B # 0. The number of steps selected is denoted by m, and k denotes which iteration
we are computing. Ref. [11] proved that this iterative method reaches convergence order
m+ 1 (see [12-14]).

In order to increase the convergence order without losing the efficiency index, we
introduce a new family of iterative methods, consisting in performing m-steps per iteration,
but we will perform two first steps of the Steffensen method updating all data. After that,
we reuse the divided differences of the second step in the remaining ones. The iterative
expression is as follows:

ng) = x(k) — [w(k),x(k);F]_lp(x(k))

ng) _ ng) . [ng),v(k)’.lj}fllj(zgk))

20 = A -2 e RN, =2, m @)
k k k _ k

Z1(11)—1 = 27(1]1372 - [ng)/v(k)?F] 1F(Z;(7}2)

x(k+1) 21(11)71 - [zg ),v(k);F]_lF(z;zl), k=0,1,

where w®) = x®) 4 F(x®)) and v = ng) + BF (zgk)). The number of steps selected is
denoted by m, and k denotes which iteration we are computing. That is, we perform two
steps of the Steffensen type. From then, by using the divided difference obtained in the
second step, we perform m — 2 new steps.

Our family of methods coincides with the family studied in [15] for the weight function
H(t) = t~! and for the parameters § = 6. Moreover, in this article, the complex dynamics is
studied in depth. From this study, we can deduce the dynamics of our family (for example,
see [16,17]).

The paper is organized as follows: Section 2 is devoted to set a semilocal convergence
study for this new family of iterative methods. Next, in Section 3, we perform some
numerical tests in order to apply the theoretical results obtained previously. Finally, we
expose some conclusions.

2. Semilocal Convergence

In this section, we analyze the semilocal convergence of the iterative method (2), that
is, we impose the necessary conditions so that, given a starting point x(0), the iterative
method (2) converges to a solution. Moreover, we determine the existence and uniqueness
convergence domains [18].

For this, we consider x(0) € Q, and we assume the following:

() Thereexists Ly = L(x©)~1 = [0(©), x(0); F]~1 such that Ly < 7. Furthermore,
|F(x©)| < 5o such that HLalF(x(O))H < no =b.

) ||[F(x) = F(y)|| < puo(llx —yl), x,y € Q where yg : RT — R™ is a continuous non-
decreasing function.
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(IIT) We suppose that there exists [x, y; F| for each pair x,y € Q), x # y such that the divided
differences operator satisfies the following:

I3 F] = [, 03 E1]| < pa(llx =l ly — o]} )sfor all x,y,1,0 € Q,
where y1 : Rt x RT™ — R™ is a continuous non-decreasing function with respect to

both arguments.

Note that since F is non-differentiable, 31 (0,0) > 0. Then, we will give a generalized
result of the semilocal convergence. We will do so by fixing the radius r of the domain
of existence and we will try to calculate it so that the sequence {x(M} is contained in the
ball of convergence B(x(?), r) whose center is the initial iteration and whose radius is our
fixed r.

Theorem 1. Under conditions (1)—(11I), we consider the following functions and parameters:

I(t) = wi(t, Bro),
m(t) = ypa(t,t+ Bro(t)),

Alt) = %m(t)l(t)’

with t € RT. Suppose the following equation has at least one positive real root:

b

t_l—)\(t)

=0, 3)

where r is the smallest positive real root that satisfies Equation (3) and the conditions 1(r)y < 1,
m(r) < land A(r) < 1. Then, the sequence {x, } given by the iterative method (2) is well defined,
remains on the semilocal ball of convergence B(xo, r) and converges to the solution « of the equation
F(x)=0.

Proof. To simplify the notation, we denote
Li = L(x®) =[x + pF(x®D), x1; F].

We start from the fact that zgo) is well defined since by the condition (I), we have the
following:

120" = x| = I F(xO) | < ymo = b < 7.

Let us see that there exists [ZEO), 0(9); F]=1. To do this, we denote Sy = [zgo), 0(0); F]-1
and apply Banach’s lemma:

IT=Lg"Soll < IILg [l 1o = ol
<7 H[X(O),x(o) + ﬁF(x(O));F] — [zgo),zgo) + ﬁF(zgo));F]H
< (1@ =2, 12 = 2 + BEE) - FE)])
< yup(r,r+ Buo(r)) = m(r) < 1.
So, by applying Banach’s lemma, there exists S, Land

—1)| < Y
||SO || — 1—71’1(1’)'

Since F is Fréchet differentiable, one has

F) = FE) + F(x©) — F(x©) = F(x©@) 4 {7, x0); F] (z§°> - x<0>).
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By the first step,

Therefore,
F(z”) = (127, %3 ) = [, 0®; F]) (27 = x).

Taking the rules in the above expression and taking into account conditions (I)—(III),
one has

1P < pn (11217 = @, @ = 2O ) |4 - %O
< pua (r, o) 11" = x| < 1) 70 < 1o,

where we denote [(r) = uj(r,prjo) to simplify the notation. Moreover, thanks to the
condition of the theorem I(r)y < 1, we can say that [(r)y1o < 70. With this bound, we
can determine

||z§0) _ Zgo)H - ||50*1F(250))” < %m(r)l(r)uzg)) — @) = )\(r)Hz%O) — x| <7,
where we denote A(r) = 7 73;1 O I(r). Moreover, in the previous equation, we applied the
fact that A(r) < 1. Thus,
lzs” =< = [ = 27| + a1 = x| < A" = 2] + 121 2]

= AN+ D)2 —xO) < 1+ A(r))b < 7.

Therefore, since ||z§0) — x| < 7, one has z, € B(x(9,r). To prove that z3 resides
inside B(x(%), r), we must first bound

0 0 - 0 v 0
126" =221 = 1155 B ") | < s 1B

As the value of | F (zéO)) || is unknown, we are going to develop the expression

(23) + F(z") — F(z”)
&) + 18”5 A -4”)
_ _[250),0(0);13] (Zgo) _ Zgo)) n [zéo),zgm;F] (Zgo) _ z%O))-

By taking normes,
IEGE) ) < 1257 = 2 s (1287 = 201, 10© = 2] )
< g (r BIFGI) 1Y =217
< i (r, po)l|zy — 27| = 1012y — 2| = 1(r)ym0 < 0.
Now, we can bound the following Hzgo) - zéo) II:

0 0 Y
||Z§)_Z£)H ST

(r)

<A =20 < A2 — 2O < 1.

(0) _r 0) _ (0)
IFE < Ty @l =271
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It is therefore easy to obtain that

257 = 2O < 125" = 2" + 112” — 2 + 15" x|
AP = O + Al = 2O+ 12" - )]
= ()t(r)Z +A(r) + 1) Hzgo) — x| <r.

This proves that zz € B(x(9),7). We are going to induce the number of steps 1 to
finally obtain that the iteration x(!) is also inside the convergence ball. To do so, we assume
that for g > 3, the following are satisfied:

@ [FE)) < 1))l - 9N<ﬂo
@ =y - <°u<A>m — 20, < AT — 2O < 1.

0 _ < L-A( ) (0) 0)
3 llzg O < T=A() b < r and, therefore, z;* € B(x'7, 7).
Let us see that, since it is true for g, it is also true for g + 1.
*  We start by proving (2) for g + 1, using (1), (2) and (3) for g:
Y 0) _ (0
< —
| < sy O =220

<A@z =20 < AIZY = 2O < r.

”Zq+1 —zll = H 27,0 ()

It is, therefore, proven.
e  Using the hypothesis on g, we prove (3) for g + 1:

(0) 1—A(r)

0) (0) 0) _ (0 0) _ (0
1% = O = 1122 = 2P0 + 112§ = @) < A2 - <O + T2 Y
1—A(r)1 1—A(r)7tt
< 94— "N Vp=___" 7 .
_()\(r) +1—/\(r)>b = A0 b<r
With this, it is proved that z, 1 € B (x(),7) and (3) is satisfied for g + 1.
¢  Finally we prove (1) for g + 1 provided that g < m:
F) = PG + FE) - FY)
0 _(0 0 0)
= [0, 2 Al - <>+<5:
= %2 R, - 20) = 120,00 R, ).
Applying the rules, we obtain
nn#ﬂm<y4mﬁfw@nmﬁfwwomﬁfJWH
< i (N2 = O+ 15 =221, 128 = 271 + BIRE)) 1280, — 207
— A1) q“ 1= A(r)? © _ 0
yl( e b,l_A(r)b+b+ﬁno>||zq+lzq [
(7’)qu+1 - Zq ||/

where

— r r - -1
I(r) = mgx{ﬂl(r, o). 11 (Zb b};(_)%))q 1, z b/\(lr)_(/r\((rr))q ) + ﬁﬂo) },
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forq =2,...,m — 1. Therefore, it is proved (3) for g + 1.

If g = m — 1, we have that Z,S? ) = x( and, therefore, the first iteration generated by
the method is inside B(x(o), r). Now we want to prove that x@ e B(x(o), r). To do so,
we have to see that zgl), e, z,(g ) are well defined and inside the convergence ball. Since
z§,9 U ONY: (x(9), ), we go to the first step of the method. In this step, we want to bound
Hzgl) —xM H to prove that x(1) is inside B(x(%), 7). By the method, one has

Hzgl) _ x(l) H < H[w(l),x(l);l:]le HF(x(l))” < ||L;1‘| Hp(x(l))
Since by induction we saw that (3) is satisfied for g > 3, then

120 = 2O < L eI =20 ).

m

Now, let us see that L, 1 exists. To do this, we use Banach’s lemma:

11— Ly Ly|| < Lo HfILo — La| < 7H[ww),x(m;p] _ [w(l)’x(l);F]H
< i (= ], 1) - 51
< g (x® = O + B (EED) — FO)|, [ 2]
< g ([ =@+ o ([ = 2] ), 1) — O
Yu1(r + Buo(r),r) = m(r) < 1.
Therefore, by Banach’s lemma,

LY < —X
H 1 ”_1*1’}1(1’)

Therefore,

I =<Vl < =Sl = 24 < A0 -2

I
)
< ANAE)" Y = 2O <A™ - xO) < 1.

To see if it is part of the convergence ball,

Iz =0 < 21 = 2O 10 - 20
< A" = <O + [z - =0
m 1-— A(T’)m (0) (0
(A0 T 110 =200
1— /\(r)m+1

:71_}\(7) b<r.

IN

It is therefore established that zgl) e B(x9),r). To continue with induction, we are

going to prove that zél) is inside the convergence ball. To do this, we want to bound

28" — 27 < (|28, o0 B I < s IEE)I
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Let see that there exists S;° ! using Banach’s lemma
11— Ly Se] < ILgY|ILo — Sif < 7H [w®,x; F] [v<1>,z§”;p]H
<y (|l = x|+ BIFGY) = FEO) 12" — <] )

< yur(r+ Buo(r),r) = m(r) < 1.

Therefore, there exists ST land HS; 1 H < 1%

. devel
m(r) Now we develop

F(z') = Fg) + Fa) = Fa) = [, 2V Pl =) + F),
By taking the norms, we obtain
1B < |12, 205 F Y = x0) = x0, 0®; Fl{) - )
< g (JIz8Y = x @1 BIEGO) ) 12 - 20
< g (N2 = x D1 o) 12" = x| < 81z = xV|| < o.
Therefore, we calculate the difference
1 1 v 1 1
128" =2Vl < sl =<V < Al <)

< ANAN)™IZ = 2O ) < Ay 20 — O <.
Finally, we would have that zgl) € B (x(o), r), since

25" = O < 157 2V + 12 - 2]
140y 4 1=AO™ D 0 )
S i e v v el AR
1— A(r)m+2

SHoAm b<r.

Again, by induction on the number of steps to reach the iteration x(z), we can argue
analogously (1), (2) and (3) and we obtain forg = 3,...,m:

1 1 1
@ FGE)I <12 =211 < 0.
1 1 1 1 ~1),(0

©) 2 =2 < A0, =) < Az — <O < r.
(1) 0 <« L=AM™ (1) (0)
©) lzg' =29 < =10 b < r and, therefore, z; ' € B(x'",r).

By induction, we would see that (4), (5) and (6) are satisfied for 4 = m. Therefore,
x(2) = zﬁ,} ) is well defined, and it holds that x(?) € B(x(©), r). Suppose we repeat the process
to see that there exist x(1) and x(® for all the iterations x(!) with i = 3,...,n—1. Then, we
would obtain the following;:
@) NFED) < 1)z =2V < o forq = 2,..,mand [[F(E" V)| < 1(r)

"™ 0D < .
® =" =20 < AW =2V < AT — O < for

g=1,...,m.

A(,,)(nfl)an
1—A(r)

b < rand zf]n_l) € B(x(o),r) forg =1,...,m

© [z —x0) < 12
(n=1) _ (n).

where z,, =
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Assuming that (7), (8) and (9) are satisfied for n — 1, then let us prove that they are
also satisfied for 1, and, furthermore, x("*1) is well defined and belongs to B(x(o), 7).
We start with the same aim as always. We want to bound

24" = x| < ||, 2 |7 ) | < 1L IF))
To do this, we must prove that there exists L, !:
1= L5 Lall < LG 120 = Lall < [, x(©); F] = [w®), x; P
<y (Jlwo® — ™|, £ — <OV )

< g (I = <O 4 BIF) — P )
< yur(r + Buo(r),r) =m(r) < 1.

Therefore, applying Banach’s lemma again, we obtain that there exists L, and
LY < % As we have seen in induction,

m(r)

IEO)| < 1)z =20 D) < o

Thus,

n Y n—1 n—1 n—1) n—1
2" =5 < gt 0lla ™ =z A0 -2

By applying (8), we obtain
||Z§n) _ x(n)” < )\(r))\(r)(n—l)m+m—1”z§0) _ x(O)H < A(,,)anZ%O) _ x(O)H <7
From this, we deduce
R e N e e R e e el R LR

By applying (9), we easily obtain

_ m(n—1)+m
2 — X0 < Ay — 1O 1 LZAD) 120 — 0
1—A(r) @
1— /\(T)”m+1 0) ) 1— A(r)nm+1
S R s vy v e

that is, z%n) € B(x©), ). Let us see that zé") € B(x(),r). To do this, we first bound
128" =2 < |12, 0 F1 1P G < sz G
Let see that S;;! exists, using Banach’s lemma:
1= 157l < 125 1120 = Sull < 7[[w®, x@; F] — [0, 20"
<y (|l = Ol 1" = 2O + BIEE") — B0 )

< qui(r,r 4 Buo(r)) = m(r) < 1.

Y
1—m(r)
F(ZM) = F(x™) + 2, x0; F (2" — %) = ([x<">,z§”> JF] — [w ™, x(0), F]) (2" — x),

Therefore, there exists S; !, and ||S;; || < Now, we calculate
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and by applying rules

I < 112" = 2 (BIEG) N2 = <) < 12" =% s (r, Bro) < 1) 24" = x| < o

Therefore, we calculate the distance between iterations

H%”—%”HSfjﬁﬁywmﬁw—angA@WHHMW—x@H<n

Then, we have that zg " eB (x(),r), since

1— /\(1’) mn+1

" n n n mn 0
||Z§ ) —X(O)H < ||Z§ ) 725 )” + Hzg ) 7x(0)|| < A(r) +1‘|z§ ) fx(0)|| +1—7/\(1’)

b

A(r)m”'H 1— /\(r)mn+2

M) b - 1A = 1=A()

b<r.

By induction on the number of steps in iteration number #n + 1 of the method, we can
reason analogously to the other iterations and obtain

HH%JH<M@W —20 | < 7o
w>u%1— 2 < Ay D=10 _xO) < .
_ (n+1)
() _ ) « L=AM)"
© Hzm X ” < 1 7/\(1,)
Since x("+1) = z,(;l)
B(xg, 1), where

b <rand ZSVT) € B(x(o),r),Vn eN.

, we obtain that the iteration x(n+1) belongs to the convergence ball

(n+1) _ 0) ” b

I —30

:rl

being that r is the radius of convergence. Now, using (A), (B) and (C), we are going to prove
that the sequence of iterations {x, } is a Cauchy sequence in the ball B(x, ). We want to

bound ||x(") — x("=1|| in relation to ||z§”_l) — x|,

Hx(n) — x(n_l)H — ||Z(n71) _ (?’l—l)”
||Z r1) 25,7__11) + 25,111__11) - z,(;:l) + zf;:;) +...— Zgn—n + zgn_l) _ Zgn—l) + Zgﬂ—l) — x(=D)

-1 -1 -1 -1 -1 -1 _
<z ™ =200+ 120 =20 Y =2 12 — 2D
By condition (8), it follows that
-1 -1 — -1 —
I =250 ) < A - 50,

Therefore, by applying this,

(n=1) _ (n-1) I

= [lzm

<l - ,(Jf H+|| B e S| M |

<A " = D4 A2 D) AT = 2D
< (A" + A ()" 2+ AAG) + 1)) — 2

<1 ()mH(ﬂl an

Ar)

We therefore calculate
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|‘x(n+k) _ x(n—l)H < |‘x(n+k) — x(ntk=1) H + Hx(”'*'k_l) — x(ntk=2) H o+ Hx(n+1) — x() H 4 Hx(n) _ x(n—l)”

1-AN)" | (n+k-1) _ 1—AN)™ | (nrk-2) _ 1-AN)™ (1) _
< _ y(nt+k-1) _ y(n+k=2) _ (n=1)
— 11 _A)\((gzn Hzl X ” + 1— )\(7‘) ”Zl X H +.o..t 1— /\(}’) Hzl X H
_ r k— nk— k— Hetk— _ e
<5 A(r) (HzgnJr 1) _ x(n+k=1) H + HzgnJr 2) x(n+k=2) H +o+ Hzgn 1) x(n=1) H)

Furthermore, from the property (8) it also follows that

- n— m. —1—k n—1—
"™ = I < Ay T xR

In this way,

||x(n+k) _ y(n=1) | < 1 - A(T’) (H (n+k=1) _ x(ntk=1) |+ |‘Z§”+k*2) _ x(ntk=2) | +...+ Hzg'fl*l) _ x(n=1) I

SToAG)
_ m
< TS M) = 5D A D) < 0D ) - )
1—A(r)™ _
O AEy™ + A" 4 Ay 4 )Y — <Y

< V)
— 1-—A(r)
1T—A(r)™ 1 — A(r)mtD)
— 1-A(r) 1—A(r)m
1—A(r)" 1 — A(r)mk+1)
T 1=A(r) 1-=A(r)™
1= A(r)ymE41) 1 — A(r)m
1= A(r) 1-=A(r)m
1— A(r)m(k+1)
=TI

12" — x|

A(r) =1 1240 — 20

A"z — 20

(r)y =120 — O

By condition (A), |F(z)| < 1(r)]|z5) — 2", || < no.

Therefore, by applying condition (B), ||F(x("*1))|| = \|F(z£f))|| < l(r)||z,(£) - zglle <
HOAG)" 1" — ]

Moreover, by taking limits when n — oo, as ||z§n) — x(m) || — 0, and thus, by the
continuity of the operator F, F(x*) =0. O
Theorem 2. Under the conditions (I)—(I1I), we suppose that the equation

Yua(t,t+ Buo(t)) —1=0 5)

has at least one positive real root, where R is the smallest positive real root of this equation. Then,
the solution w is the only solution of the equation H(x) = 0in B(x, R) N Q)

Proof. To see the uniqueness of the solution, we assume by the reduction to the absurd
that another solution exists & € B(xg, R) U (), and we consider the operator P = [, &; F|.
Then, since P(& — ) = F(&) — F(a) = 0, if we prove that P is an inverse operator, we will
have that & = «a. Then, to apply Banach’s lemma, we prove
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11— Lg'P|| < Ly [lILo — P

< yll[x, O + BF(x©); F] - [, & F] |
1@ — ], |x© + BF(x ) — &)
@ = a], ) = &]| + I F(x)]])
1@ — all, < — &]| + Buo (| —al))
R, R+ Bup(R)) =1.

< T
< T
<7
<7TH1

o~ o~ o~ o~

In the last inequality, we used the hypothesis that there is at least one positive real root
of Equation (5) since this implies that at least one of the functions () or uq(t) is strictly
increasing. So, the uniqueness follows. [

3. Numerical Experiments

In this section, we study numerically our family of methods (2) for different values of
B. In doing so, we highlight the best methods of the family from two essential points of
view in numerical analysis: semi-local and dynamic convergence.

For the calculations and dynamical planes, we used MATLAB R2022a with 100-digit
variable precision arithmetic.

3.1. Numerical Study of Semilocal Convergence

In this subsection, we apply the theoretical results obtained in previous sections for
obtaining the convergence and uniqueness domain of the solution of a nonlinear and
non-differentiable integral equation. These kinds of equations play an important role in the
study of nonlinear physical phenomena that appear in various scientific and engineering
fields, such as chemical physics, fluid mechanics, plasma physics, biology, etc.

We consider the equation

x(5) = £+ 3 [ Koot a<s<b, ©

where K : [a,b] x [a,b] — R is the Green’s function. We transform the equation by
discretization into

F)() = x(5)—f(5) — 5 [ Kls.g(x(t))at =0 @)

This problem is finite dimensional if we approximate the integral by the Gauss—
Legendre quadrature formula

b p
[ o= S aate)

where the nodes t; and the weights w; are known.
If we denote the approximations of x(t;) and f(¢;) by x; and f;, respectively, with
i=1,...,p, then Equation (7) is equivalent to the following nonlinear system:

1¢ ,
xi:fi—l—izaij(p(xj), i=1...,p (8)
j=1

where
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g L 11) = (4 1)) -

Now, the system (8) can be written as

F(x)zx—ff%Az:O, F:R? - RP, 9)
where
X = (xll" '/xP)T/ f = (fl/" '/fP)T/ A= (aij)zj::l’ zZ = ((P(xl)/' "/(P(xp))T‘

We choose a = 0, b =1, K(s, t) as the Green’s function in [0,1] x [0,1] and ¢(x(t))
(x(t))® + |x(t)] in (6). Then, the nonlinear equation system given in (9) is of the form

1
P(x)Ex—f—EA(x{’+|x1|,...,x2—|—|xp|):0. (10)
It is obvious that the function F defined in (10) is non-linear and non-differentiable.
Therefore, we can apply our method which dispenses with derivatives and uses divided
differences. We can consider the first-order divided differences that do not require F to be
differentiable (see [11]), defined by the following expression:

[u,v; F] :([u,v,F]ij)szl € L(RP,R?),  where
1
[M,U,FL'J = 4=, (Fi(ul,...,u]‘,vj+1,. o, Up) — F,'(ul,...,u]-,l,vj,. ..,0p)), where
u=(uy,...,up)" and o= (v1,...,0p)".

To simplify the problem, we consider f = 0 in (10). Obviously, in this case, « = O isa
solution of F(x) = 0, and it is the solution on which we study the semilocal convergence.
Although for this study it is not necessary to know the solution, we use this information to
take the ) = B(0, {) as the domain.

Taking f = 0, the nonlinear equation system given by (10) is of the form

F(x) = =2 +xjl, j=1....p an

1
—-A
X 7 z,

We now calculate [x, y; F|, first calculating [x, y, F],-]- fori,j=1,...,p:

[x,y, Flij = Fa— (Fi(x1 -0 X Yjgts -0 Yp) — Ei(X1, o X1, Yo Yp) |
] ]
1 3 3 3 3
=3 =) (an, ..,um)(xl + il Xy 3l v+ lyjalo vy + |yp\)
1
+ 2(x]‘ — j) (an, ..,uin)<x% + |x1|,...,x]371 + |xj_1|,y? + |y]-|,...,y}3g + |yp|>

Since j is the only component that does not cancel out,

3 3
2 \\ %~y ‘

Xj—Yj

)

' %] — [yj]
(xF + xjyj +y7) + —L |
( PRI Sy
Therefore,
21| =[ya
1 i+ a1+ S
[x/]/,F]ZI—EA~Diag +
X5+ XpYp + 3 [xpl =1yl

Xp—Yp
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If we consider Q) = B(0, {), then

1 1 1 1
IFGO) = F@Il < lx —y = SAGC =) = SA(x| = DI < lx =yl + SIAN =2l + SN Alllx] =yl (12)

1%, y; F] = [u, 0; F]|

As we know that [|x* — y?|| < [lx — y|[[[x* + xy + y?[| and |[|x] — |y[|| < [x —yl| is
satisfied, then

1
IFG) = F)ll < llx =yl + 5 141 (llx =yl +xy + 2] + 2 = y]])
1
< Jlx =yl + 31141 (38%0x = yll + llx = yll) < po(llx— 1)),

with po(t) = t + 3||A[|(3¢2 + 1)t.
On the other hand, we develop

_ _1 2 2 x| — |yl . 1 2 2 lu| — |o|
—HI 2A((x +xy+y)+7x_y [+354 (u +uv+v)+7u_v

1
S IAlN U = ullllx+ull + [ly = olllly +oll + [lxy — x0 +xv —uo|)) + 2[|A]

|u] — [o|
u—o

IN

1 Xl Iy
Lia 2 2 2 . 9 _
AN 422 =i o= 4 | B2

IN

1
SIAN(I2 = 2]+ 12 = o2 + 2y — wo]) + 2] A]

IN

IN

1

5 1 AN@Ex —ull + 28]y — ol + |lxl[[ly — o]l + |[ollllx — ull) +2]|A]
1

S 1Al +3¢(llx = ull + [ly — ol))-

Therefore, we have
1
pi(s,t) = 3 A2 +35(s +1). 13)

Under these conditions, « = 0 is a solution of the problem. Furthermore, assuming
that the dimension of the problem is p = 8, we have

- Ll < 11 [, x O F]| < 21411322+ 1)

since
0 0). (0 0 0 )
) (xg ))2 _~_x§ )wg ) + (wg ))2 xgo)iwgo)
[w(o),x(o),F] :I_EADlag +
92 4 x4 ()2 )|
00
p P

and w(©, x(0 € B(0,&). Then, if % |A]|(322 4+ 1) < 1, by the Banach’s lemma, L~ exists and

2

LY <
L e V[

)~ "

For this experiment, we consider that { = 1 and, therefore, we take an initial estimate
belonging to the ball B(0,1). For example,

x =(0.1,...,01)T.
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In this case, w(?) = x(9) + F(x(9)) also remains inside B(0,1) because
1
0@ = [l + [ FEO)| < 2O + )12 + EI\AI|(||X(O)||3+ 1x 1) < 0.2063.
In addition, in the previous bound, we used that
1
IF O] < 1= + §||A||(||X(O)||3 +[xO)),

which allows us to deduce the parameter 7 as ||F(x(?))|| < 0.1063 = #o. The rest of the
bounds and parameters are deduced for particular 8, and that is the reason that in the
following table, we present the radius of convergence and uniqueness that we obtain by
changing B, and, in turn, we check the values of m(r), A(r), b and I(r)+y to verify that the
conditions of the semilocal convergence existence theorem are fulfilled.

As we can see in Table 1, the best semilocal convergence results are obtained for the
smallest values of 8. Moreover, for this value of xy, we also obtain a larger uniqueness
radius than for the rest of the values, which implies that we can ensure the uniqueness of
the solution in a larger set. On the other hand, it is interesting to note that for § = 1, i.e., for
the Steffensen multistep method with second frozen divided difference, we do not obtain
the best results in terms of semilocal convergence, and this fact implies that we have better
options in this new family. Finally, it is important to point out that the optimal existence
and uniqueness radii are obtained when § — 0 since the symmetric divided difference
operators, [x*), x(6); F] and [zgk), zgk) ; F], are the best approximations to the derivatives in
the (2) scheme.

Table 1. Numerical results with different values of B.

B 7 R m(r) A(r) b I(r)y
0.01 0.2016 1.6563 0.2681 0.2970 0.1417 0.2173
0.02 0.2018 1.6461 0.2688 0.2977 0.1417 0.2177
0.03 0.2020 1.6360 0.2696 0.2984 0.1417 0.2180

0.1 0.2036 1.5686 0.2748 0.3037 0.1417 0.2202
0.2 0.2059 1.4815 0.2825 0.3114 0.1417 0.2234
0.3 0.2083 1.4035 0.2903 0.3195 0.1417 0.2267
1.0 0.2324 1.0256 0.3555 0.3899 0.1417 0.2513
1.1 0.2376 0.9877 0.3671 0.4034 0.1417 0.2553
1.2 0.2438 0.9524 0.3800 0.4185 0.1417 0.2595

3.2. Dynamical Planes for Different Steps

In this section, we compare the different dynamical planes that are generated by
varying the parameter  and the number of steps m of the family of numerical methods.
For dynamical planes, we choose a mesh of 400 x 400 points, and what we do is apply our
family of methods to each of these points, taking the point as the method’s initial estimate
z. We consider z as a complex number, and represent their real part in the abscissa axis
and their imaginary part in the ordinate axis. We define that the maximum number of
iterations that we must carry out with each initial estimate is 50 and we consider that the
initial points of the mesh converge to one of the solutions of the function if the distance to
that solution is less than 10~3.

The function to which we apply the family of methods is

flx) =x*—1.
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We represent in orange the initial points that converge to the root 1, in green the initial
points that converge to the root —1, in blue the initial points that converge to the root i,
in purple the initial points that converge to the root —i and in black the initial points that
do not converge to any root in fewer than 50 iterations.

As is illustrated in the dynamic planes, Figure 1, we observe a behavior similar to
what happened in the numerical example of the semilocal convergence since, as the value
of parameter  decreases, the basins of attraction of the roots increase. Note that when
B = 0.01, in the dynamic planes we can observe that the basins of attraction of the four
roots of the function present a symmetry, that is to say, the same amount of initial points
converge to the roots within the chosen mesh.

On the other hand, regarding the number of steps, using one or two steps does not
apparently change the number of points that converge to a solution but it does decrease
when the number of steps increases. However, by employing more steps, convergence is
realized in a smaller number of iterations as we see in the figures since the intensity of color
determines the number of iterations needed to satisfy the stopping criterion.

Therefore, if we had to choose between the illustrated methods, which of them is more
convenient in this simple polynomial case, dynamically speaking, we would choose the
method using m = 2 and § = 0.01 since it obtains a large number of points converging to
one of the solutions in a few iterations.

Im(z)

Im(z)

)
o
N

- 0 -
Re(z) Retz) Re(z)
(@m=1land =1 (bym=1and g =0.1 (cym=1and g =0.01

2 2

Im(z)
Im(z)

0
Re(z)

dm=2and =1 (e)m=2and p=0.1 (fym =2and g = 0.01

2 2

Im(z)

Lo

2 0 2 2 0 2 2 0 2
Re(z) Re(z) Re(z)
(ggm=3and =1 (hym=3and p=0.1 (i)m =3and g =0.01

Figure 1. Dynamical planes for different m and .
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4. Conclusions

In this work, a new family of Steffensen-type methods was introduced, and a semilocal
convergence study of this family was developed. Theoretical studies of the semilocal
convergence were verified by applying the method to a Hammerstein-type nonlinear
integral equation. Finally, we analyzed some dynamical planes of the method applied to
a nonlinear equation in order to conclude which number of steps and which p is more
convenient from the dynamic point of view.

In conclusion, it is important to emphasize that, although working with methods with
many steps is not convenient to study simple numerical examples, it is necessary to use
these methods for problems in which we work on very large systems. This is because
the more steps there are in the method used, the fewer iterations it performs to find the
solution, and, therefore, this means less execution time.
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