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1. Introduction

There are only few situations when it is possible to find an analytic solution of nonlinear equations solving real life
problems as well as tasks of theoretical nature. The override is found in an algorithmic approach of iterative type constructed
to provide an admissible approximate solution within a finite number of rational operations. In this way the point of solution
is no longer a zero-dimensional subject, it is given its ‘width’—everything within a range of an acceptable error. Iterative
methods designed in interval arithmetic make verbatim representation of algorithms producing ‘massive’ approximating
points, assessing deviation from the exact solution at the same time.

The aim of this paper is to explore efficient Halley-like methods for the simultaneous inclusion of all simple complex
zeros of a polynomial. It can be regarded as an extension of interval version to Halley-like iterative methods, presented
in [1,2], and discussed later in [3-7].

The presented convergence analysis shows that the convergence rate of the basic fourth order method is increased
from 4 to 9. The convergence and efficiency outbreak are the aftermath of special type of corrections obtained from a two-
point iterative method of low computational complexity. The suggested algorithm achieves remarkable convergence rate
with only one additional function calculation per sought zero loop-wise. The presented data usage significantly increases
computational efficiency of an iterative method.
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Table 1
The number of basic operations.
(1) (2) (3) (4)
AS 3 6 2 2
M 0 11 3 3
D 0 0 3 3
R 0 2 0 1

Multipoint methods are among the most efficient tools in approximating a single root of a nonlinear equation by iterative
means. For details and relevant references the reader is referred to [8,9]. In the present paper we use this powerful tool fit to
the given task. Based on the new two step scheme provided in the manuscript, we double the order of convergence of the Hal-
ley’s single root finding method, while using only one additional function evaluation per iteration. This new two-step scheme
is used as a correction in Halley’s like interval procedure. This better correction implemented in simultaneous procedure
allows us to combine more polynomial information for better results, while economizing on expensive interval arithmetic.

The paper is organized as follows. The basic properties of circular complex arithmetic, necessary for the convergence
analysis and the construction of inclusion methods, are given in the Introduction. The basic Halley-like inclusion method of
the fourth order, is presented in short in Section 2 and the modified method with the increased convergence rate is developed
in Section 3 using a suitable two-point correction. The convergence analysis of the improved method is provided in Section 4.
The corresponding single-step methods are prospected in Section 5, while the results overview of computational aspects
and several numerical examples are given in Section 6.

For the reader’s convenience we give some basic properties of circular complex arithmetic introduced by Gargantini and
Henrici [10]. A circular closed region (disk) Z := {z : |z — c¢| < r} with center ¢ := mid Z and radius r := rad Z we will
denote by parametric notation Z := {c; r}. Complex points z are then treated as ‘degenerated’ discs of center z and radius
0. The set of complex circular intervals (disks) is denoted by K (C).

The basic circular arithmetic operations are defined as follows:

{con}t{ant={ata;n+n} (n
{ci; 1} - {cas 2} = {c1ca5 [eq|r2 + |calry + 112} (2)
The inversion of a non-zero disk Z is defined by the M&bius transformation,
Cr .
Z'={c;r) T = _ten (c| >r,ie.0&2). (3)
P =

Beside the exact inversion Z ~! of a disk Z, the so-called centered inversion Z' defined by

I i 1 r -1
Zf={c;r}f:=lf;7]22 0¢2) 4)
c el(fef =)
is often used.
Computational costs of operations (1)-(4) in number of additions + subtractions (AS), multiplications (M), divisions (D)
and extractions of a root (R) in real arithmetic are given in Table 1.

Using (3) and (4) the discs division is defined as
Z2,:2,=2,-2," or Z,:2,=2,-2F (0¢Z).
If F is a circular complex function and the implication
Z, CZ, = F(Z1) CF(Zy)
holds, then F is an inclusion isotone function. Consequently
z€Z —F(z) €eF@2),

holds.

More details about circular arithmetic can be found in the books [11,4,12]. Throughout this paper disks in the complex
plane will be denoted by bolded capital letters. Vectors of disks will also be denoted by bolded capital letters without risk
of confusion.

To estimate the convergence rate of interval inclusion methods for solving equations, we follow the approach proposed
by Alefeld and Herzberger [ 11, Appendix A] and M. Petkovi¢ [4, Chapter 1] based on the concept of R-order of convergence,
introduced by Ortega and Rheinboldt [ 13]. In this way the lacks of classical definition of order of convergence is overcome.

Assume that Z* € K(C) is the limit of the sequence {Z™} of circular complex intervals belonging to K (C) such that
Z* C Z™., One of the possibility to measure the deviation of an element Z(™ of the sequence produced by an iterative
inclusion method 3 from the limit Z* can be expressed by a nonnegative real number

R = d@z™) - dz*),

where d(Z™) := 2rad Z™ (see [11, Appendix A]). In particular, if Z* = z* is a point in the complex plane, we have
h™ =d@Z™) =2rad2™.

We note that {h™} is the null sequence.
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Definition 1.1. Let {Z™} be the sequence of disks generated by the simultaneous inclusion method 3 that converges to z*.
The R-factor R,{Z™} of the sequence for the real number s > 1 is defined by

lim sup(h™)"", s=1,
Rs{z(m)} _ Jm—oo s

i (m)
lim sup(h'™) s> 1.

Definition 1.2. Let C (S, z*) be the set of all sequences produced by the method J for which

lim Z™ =z* and z*€Z™ (m=0,1,...).
m—00

The R-factor Ry(S, z*) of ¥ at z* is defined by

R(3.2%) = sup|R,(2™) : {z"} € €(3,27)].

Definition 1.3. The R-order Og(S, z*) of I at z* is defined by

0x(3. 2%) = 400, ifRy(S,z*) =0, foralls > 1,
RUS2) = Vinf(s : s € [1, 00), R(J,2*) = 1}, otherwise.
2. Total-step Halley-like method
Let us consider a monic polynomial of degreen > 3
n
P@)=2"4+a1z" '+ -+az+a = 1_[(2 =&, (@eC
Jj=1

with simple zeros ¢y, ..., ¢, and let
n

oi=y (z—g ™ (k=12 i€l :={1,...,n}.

j=1
J#
The vector of zeros will be denoted by ¢ = (&1, ..., &n)-
Using the concept of Bell’s polynomials, Wang and Zheng derived in [2] the following fixed-point relation
1 .
§i=2z— P (i €T, (5)
H@)™" = 5575 (Uﬁi + Uz,i)
where
-1
P'(z P (z;
Hey= (@ _P@)
P(z)  2P'(z)
Let us define the disks
i1 k n k
St Wy = (i@ = X)) + - (i@ - W) (k=1,2), (6)
j=1 j=it+1
where X = (X1, ..., X;) and W = (W, ..., W,) are vectors which components are disks and INV; € {)~!, O’}.
Suppose that n disjoint disks Z, ..., Z, such that ¢; € Z; (j € I,) have been found. Let us put z; = mid Z; in (5). Since
§j € Z; (j € 1), according to the inclusion isotonicity property we obtain
1 .
li€zi— o (o2 (i € In). (7)
H@) ™ - 5 (54(2.2) + 5,42, 2))
Let Zl(o), R Zn(o) be initial disjoint disks containing the zeros ¢y, ..., ¢, thatis, ¢; € Z,-(O) for alli € I,,. The relation (7)
suggests the following methods for the simultaneous inclusion of all zeros of P:
m+1) __m) my-1_ PE™) Tea o m) 5 m
zm™ = —lNVz([H(zi )] - W[su(z ,Z™M) +5,,2Z™, z )]) (8)
2P (z™)
wherem =0, 1,...,i € I,andINV, € {()~!, ()'}. The subscript indices “1” and “2” point to the order of application of the

inversion; namely, in the realization of the iterative formula (8) we first apply the inversion INV; to the sums (6), and then
the inversion INV; in the final step.
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Remark 2.1. The main part in the iterative formula (8) is Halley’s correction H(z). For this reason, this method, as well as
its modification which will be considered in this paper, are referred to as Halley-like methods.

The iterative method (8) was extensively studied in [1,2], where it was proved that the order of convergence of the

method (8) is four.

3. The improved inclusion method

The interval inclusion method (8) can be accelerated following Nourein’s approach with corrections [14], explored in
papers [15,16]
1

ZA(m+]) = Z(m) —
1 1 —1 ’
[Hz™] - INGE™) [sﬁ,.(zg'”’, z™) + 5,1(2", zg"”)]

(9)

(i € I,), where
27 = (2,2, 2 =2 ™),
and C(z) is Newton'’s
_ P
- P
or Halley’s correction
-1
P'(z P’(z
Ho - (PO _Pr@)
P(z) 2P'(2)
which appear in the well-known iterative formulas z™*" = z™ — N(z™) and 2™V = z™ — H(z™) with the conver-
gence order two and three, respectively.

When the exact inversions (INV; = INV, = ()~!) are used in (9), it was proved in [5] that the lower bound of the R-order
of convergence of the interval method (9) is Og(9) > 2 + /7 = 4.646. The analysis presented in [5] (see, also, [1]) shows
that further increase of convergence speed for the method (9) is quite limited when the exact inversion INV; is applied to
the sums (6).

In the case when the centered inversions (INV; = INV, = ()'¢) are used in (9), it was proved in [6] that the lower bound
of the R-order of convergence of the interval method (9) is Og(9) > 5 or 6 depending on the used correction (Newton’s or
Halley's), respectively.

Further improvement in convergence and efficiency rate can be obtained using even higher order correction C(z).
Multipoint methods play the crucial role in the correction design. Their aim is to bring out the most from the available

information. With such an approach we combine two powerful tools—simultaneous approximation and multipoint methods,
to exhaust information for the best results.

N(z)

Remark 3.1. In the sequel we will concentrate only on the centered inversion (4) used in (9). The reason for such a choice
was minutely analyzed and explained in [5]. In short, the exact inversion (3) does give smaller disks. However, the application
of the centered inversion produces centers of resulting disks that are a much better approximating solution. In return, this
central convergence forces the contraction of the disks which leads to the accelerated convergence of interval methods.
Shifted centers obtained in the central inversion oppose convergence increase when the higher order corrections are
implemented.

In this paper we consider a two-point correction based on Halley’s iteration

y=1z—H(),
_ P(y) (10)
C(z) =H(2) + n)
where
hy(y) = 3@_2#(2)_@@_2)
y—z 2
=P'(2)[3H@) '(N(2) —V(2)) + N(@2)'H(z) — 3]. (11)

Here h3 is Hermite’s interpolating polynomial of third degree satisfying the conditions

h(2)=P@). h@=P@. h"K@=P@. h) =Py,
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Table 2
The number of basic operations.
(8) (9 (Du (9rpc
AS(n) 23n? 25n% — 2n 25n% — 2n 29n% + 3n
M(n) 32n —n 32n® —n 32n® —n 38n?
D(n) 6n> 4+ n 6n> 4+ n 6n° +n 6n% + 3n
R(n) 2n% +n 2n? +n 2n? +n 2n? +n

where N(z) = %, V(z) = 15(3;)) Substituting (11) in (10) we obtain the sixth-order correction in the form
P(y)
P'(z)’
V(z)
3H(z)"1(N(z) — V(2)) + N(z)"'H(z) = 3’

which combines already computed expressions N(z) and H(z) depending on P(z), P’(z), P”(z), and one new polynomial
evaluation P(y) involved in V (z).

y=z-H@, V@)=
(12)
C(z) =H(z) +

Remark 3.2. To decrease the total computational cost, before executing any iteration step it is necessary to calculate first
all corrections C (Zj(m)).

Remark 3.3. Evaluations of the polynomial P and its derivatives P’ and P”, as well as the necessary expressions such as
N, H, V,etc., are calculated in floating-point arithmetic. More precisely, since we deal with methods of very high order we
use multiprecision arithmetic which provides considerably high precision of intermediate results. In this way the rounding
errors in scalar quantities are avoided and the inclusion property is preserved (each disk contains one zero in each iteration).
Even when floating-point arithmetic of lower precision is employed (but to the extend when the radii of disks do not
exceed a machine precision), the analyzes of dynamical stability of existing circular interval methods shows that interval
methods preserve their order of convergence when the upper bound of rounding errors § is of the same order as r, where
r is the maximal radius of inclusion disks, see the Refs. [17,18,1], [4, pp. 96-106], [ 19]. Moreover, possible calculation with
circular disks, for example {H(z;); 6y i} and {N(z;); dy,;} instead of H(z;) and N(z;) respectively, would make unnecessary
complications since we have no information on the value of the “radii” (errors) 8y ; and Sy ;. On the other hand, inclusion
disks are naturally defined by their radii. Fortunately, we need not artificial radii/errors, which is confirmed in practice in
many papers on the topic. For the above-mentioned reasons, in this paper we proceed as the authors of existing papers did
(see the book [4] and references cited there) and calculate scalar quantities in floating-point methods of sufficiently high
precision. Such approach gives more efficient methods, preserves order of convergence and inclusion property; this facts
are confirmed in practice. Consequently, Table 2 of basic operations deals with scalar quantities P, P’, P”, N, H, V, etc., not
with corresponding circular disks.

4. Convergence analysis of the improved method

In this section we give the convergence analysis of the interval method (9) with the two-point correction (12). For
simplicity, we omit the iteration index m and denote all quantities at the (m 4 1)-st iteration with symbol . To estimate
the order of convergence of the iterative method we introduce the errors

gi=zi— ¢ (i€ly.

It is assumed that &; = Ou(g;) for any pair i, j € I,. The symbol Oy points to the fact that two real or complex numbers w;
and w, have moduli of the same order (that is, |wi| = O (Jw;|)). For brevity, we will write Z#i instead of Y ;.
J#i
We require assertions of the following two lemmas.
Lemma 4.1. Let f (x) be a sufficiently differentiable function in a neighborhood of a simple zero « of f. Iteration functionX = & (x)
defined with

y=x—H.
. f® (13)
X=y— ",

h3(v)

is of order six, where hs(t) is Hermite's interpolating polynomial of third degree satisfying the conditions
hs(x) =f(0),  hx) =f®., h& =", h@) =fy).
Proof. Let us introduce the following notation

e=x—a, eg=y—a, e=X—a.
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Since the first step of (13) represents a third order Halley's iteration, we have e, = Oy (63). Based on Cauchy’s theorem, a
remainder relation for Hermite’s interpolation states

(4)
FO —hye) =1 (‘f)

t—x°t—y), &eltxy), (14)

where I(t, X, y) denotes the smallest interval containing points t, x, y. When t, x and y are chosen close to « this implies for
& as well. After differentiating (14) and taking t = y, we obtain

f@E) 5 [P+ 0uE —a)
aq VY= 4

because of (e, — €)® = (Om(e®) — e)® = Oy (e?). Since « is a simple zero of f, there exists a neighborhood of & such that
f'() # 0, therefore f'(y) = Op (1), thus we have

f'y) —hy) =

(ey —€)’ = Ou(e’)

n® =f' (14 0u(e). (15)
By means of Taylor’s expansion of the function f in the neighborhood of the sought zero « and using (15) it follows

~ f) f)

X=y-— = (1+0uE) =y =N + Ouf»)e).

o YT F)

Since f(y) = f'(a)e, + L Uéa)ef + .-+ = Ou(ey) = Ou(e?), and from the well known error relation of Newton’s method
¥y —N(y) — a = On(e}), we have

= 0u(e) + Oulee’) = Ou(e°). O

In the sequel we will use the following abbreviations:
n

1
& = max |&i, r = maxr;, Sri = — (k=1,2).
< | 1| l<i<n i k,i Z (Zi — Cj)k ( )

1<i<n
Then the inclusion method (9) takes the form

28("})
=z™ _ LI (i € In), (16)

(m+1)
Zi i 2
(617)" = $%@ ™. 2™ + 857 — 2™ 2™

where

1
N@G)'=61;, H@)'= E(Sf,,- + 82.) /31

Lemma4.2. et r = o(mml Jlei— |) Then for the inclusion method (16), with the two-point correction (10), the following
relations are true:

(i) 7= Ou(e?r);
(i) € = Oum(?).

Proof. LetZ; = {z; 1}, (; = C(z) andz;—Z;+C; = {ny; 1j}, where n; = z;— @ (zj) and @ (z;) is defined in (13) of Lemma 4.1.
First, let us examine the difference

O'I,i_sl,i=22_1c _Z 1
i =

#i i i i)
>
P = Ui Il (gl — 1)
_ {;; - <1>(2j). Ty } — (s i)
@i — gmy ngl(ngl — 1) v

Since §{j—®(z)) = Ou (sf) (see Lemma4.1), n; = Om(1) and z;— ¢ = Om(1) so that we obtain the following approximations

4= P(z) 6
=38P g6, 17
! (ZI &) nyj ulE") (a7
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and
n

,04 = [ S
‘ Z il (1] — 1)
J#i

b = Oy (D). (18)

The difference 8% ; — S, is now given by
2 2 1 2 2 1 1
3i—Si;i= (* + 01,;‘) =S =—=+2—o0ui+ (01i —S1.)(01i + 51.4)-
& &; &
Using (17) and (18) and having in mind that oy ; + S1; = {Om(1); Om(1)}, we obtain the approximation
2 2 1 1 6
i —Sii= {87 +2;01,i+(9M(8 );@M(T)}- (19)
i 1

Similarly, the difference A; = 6, ; — S»,; can be expressed in the form

1 ! —)
Sl AP MmN )

2
i A
1 1 1 Ti 2
o e e
&} ; (zi — §)? ; ni - ngl(ngl —17)
1 1 1 2r; r}
= — + J—— [7’ J + J }
2 ; @ — ) ; n2 g2l = 1) Ingl(mgl — 172
1 §—D(z) 1 1y 2r; r].2
N 82+Z{(z-—c) G5 ) i T )
i g WGy g — 6 ng/ gl — i< (nil — 7
Since
1 1
+ — = (DM(])v
Zi— & M
we have, from (18) and (19),
1
82 — 82, = {87 + Om(%); @M(r)}~ (20)
i
Using (19) and (20), from (16), we find
. 22 +)
{ei; i} = & — . (21)
{24 +2 201+ on(e®); o)
According to (21) we obtain
= 2(si + €201 O (&°
&= — (&i + ,U],z) = M ( ) - :(9M(89)
2+28101y,'+(9m(8 ) 2+28,'O’1‘1 +@M(8 )
and
- 2(e3 4+ gtor ) Ou(r
> (8, +5, 01,1) M( ) — (91\/1(83r). 0

124 2801, + Om(E®)] |2 + 2801 + Op(e?r)]

The convergence analysis of inclusion methods (9) with the two-point correction (10) relies on the following assertion
which is a special case of Theorem 3 given in [20]:

Theorem 4.1. Given the error-recursion

k
o™ < ozil_[(vj.(m))t‘j, (i€l m=>0), (22)
j=1
wheret; > 0, & > 0, 1 <i,j < k and v'™ = &™ or v/™ = ™ h ] ing i ith
i >0, o , 1 <i,j<kandv™ =¢" orv™ = r;"". Denote the matrix of exponents appearing in (22) wit

Ty, that is Ty, = [tjlkxk. If the non-negative matrix Ty has the spectral radius p(Ty) > 1 and a corresponding eigenvector X, > 0,
then all sequences {vi(m)} (i € Ty) have the R-order at least p(Ty).
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The matrix Ty = [t;] will be called the R-matrix since it is directly associated with the R-order of convergence. Further,
let Og(IM, ¢) denote the R-order of convergence of an iterative method IM with the limit point ¢. For the inclusion method
(16) we can state the following theorem.

Theorem 4.2. If Zl(o), e Zn(o) are sufficiently close initial approximations to the distinct zeros ¢1, . . ., ¢, then the lower bound
of the R-order of convergence of the interval method (16) is nine.

Proof. For simplicity, as quite common in this type of analysis, we adopt the relation 1 > |¢©@| = r©® > 0, which represents
the “worst case” model. This assumption has no influence on the final result of the limit process which we apply in order
to obtain the lower bound for the R-order of convergence. By virtue of Lemma 4.2 we notice sequences behaving in the
following manner

em+D) (8<m>)9’ Fm) (8('"))3r('”).

Based on these relations and with accordance to Theorem 4.1, we form the R-matrix

9 0
w=[3 1]

with the spectral radius p(T;) = 9 and the corresponding eigenvector x, = (8, 3) > 0. Hence, according to Theorem 4.1,
we obtain

Or((16),8) = p(T,) =9. O

5. Single-step methods

The convergence of the method (8), can be accelerated by applying the Gauss-Seidel approach. Thus, we use the already
calculated circular approximations in the same iteration. In this manner we obtain the single-step method

1

(m+1) (m) ;

Zi = Zi - W, (l € Hn) (23)
i

- 1
B = [HE™)] " = ING™)[$22™.2 ™) + 8,22 ™) |.

The R-order of the method (23) is at least 3 + x,;,, where x,;, > 1 is the unique positive root of the equation x” —x — 3 = 0.
For the proof see [4].
Similarly, applying the same Gauss-Seidel procedure to the method (9) we obtain a single-step method

(m+1) (m)
Z =z — ,
1 1 Bcl(m)

(iely, (24)

-1 1
BC™ = [HE™)] " = SNG™[S1,@ ™. 2" + 5102 ™. 2]

The interval method (24) with correction C in the form of Newton’s and Halley’s iteration functions was examined in [3].
It was proved that Og((9)y) € (5, 6.646) in the case of Newton’s correction and Og((9)y) € (6, 7.855) when the Halley’s
correction was applied.

Let us examine now, the case when the correction C is the two-point correction involved in (10).

It is very difficult to find the R-order of convergence of the single step methods (24) for a general n. In order to do that,
one has to handle 2n mutually dependent sequences of centers and radii of produced disks, which is a very difficult task.
Also, the number of zeros n is involved as a parameter. However, we can estimate easily the limit bounds of the R-order
taking the limit cases n = 2 and very large n.

Since the convergence rate of a single-step method becomes almost the same to the one of the corresponding total-step
method when the polynomial degree is very large, we obtain

Or((24)1pc, &) > Or((9rpc, &) = 9.
(0)
| =

Consider now the single-step methods (24) for n = 2 and assume that |&;
model). After an extensive calculation we derive the following estimates:

(0) (0) (0)
2 =m0 =0

le < 1(the “worst case”

A 31,16 A 31,19 A 3 S 31,13
[&1] ~ le1l’e2l”, |&2] ~ le1l’leal”, r~ |e1]’ra, r ~ le1]’|eal 2.
The corresponding R-matrices and their spectral radii along with the relevant eigenvector for the method (24) are

36 0 0

L_|3900 o(Ts) = 11.19615,

4=13 0 0 1| x,=(1.436,1962,0474,1.) > 0.
330 1

According to the previous results we can state the following assertion:
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of

30?—

e

N S
5 10 5 20 2 30

Fig. 1. Ratios of the computational efficiency.

Theorem 5.1. The range of the lower bounds of the R-order of convergence of the single-step method (24) with the two-point
correction is

Or((24)1pc, &) € (9, 11.196).

6. Computational aspects

In this section we compute computational efficiency of the Halley-like method (8), and the Halley-like method with
Newton'’s correction (9)y, Halley’s correction (9), and the two-point correction (9)gpc.
The efficiency of an iterative method (IM) can be estimated by the efficiency index

E(IM) = 10%7 (25)

where r is the R-order of convergence of the iterative method (IM) and d is its computational cost (see [4,8,21]). We
emphasize that the rank list of methods obtained by formula (25) mainly well matches the real CPU time.

To obtain computational cost d we will use the number of arithmetic operations per iteration taken with certain weights
depending on the execution time of operations

d = weAS + wyM + wygD + w,R,

where AS, M, D and R are the number of additions+subtractions, multiplications, divisions and extractions of a root and wys,
W, wg and w; are corresponding weights.

Weights wgs, wi, wg and w, in (25) are determined according to the estimation of the complexity of the basic operations
in multiple-precision arithmetic. We assume that the floating point number representation is used with a binary fraction
of b bits. According to the results given in [22] the execution time for additions and subtractions s is ©(b). Using
Schonhage-Strassen multiplication we obtain that the execution time for multiplication t, is @(blogbloglogb). For
division, it is scaled by t; = 3.5t,,, while for the extraction of a root we have t, = 4t,,. We chose the weights wg;, wy,,
wg and w, to be proportional to tss(b), t(b), tg(b) and t, (b) for a 128-bit architecture (b = 128).

Complex polynomials P, with real or complex zeros are considered. The number of basic complex operations is reduced
to the number of operations in real arithmetic. The obtained values, as functions of the polynomial degree n, are given in
Table 2.

Applying (25) and data from Table 2 we calculated the percent ratios

E((9)pc. 1)

p((Q)Tpcy (X))(n) = < E(X,n)

- 1) -100 (in %),

where (X) is one of the methods (8), (9)y and (9)y. The ratios p((9)TPC, (X)) (n) present the increase of computational
efficiency of the inclusion method (9)ppc in the relation to the methods (8), (9)y and (9)y. These relations are graphically
presented in Fig. 1 as functions of the polynomial degree n, where the ratio p((Q)TPC, (8))(n) is displayed by full line, the
ratio p((9)mpc, (9)y) (n) by dotted line, while the ratio p((9)gpc, (9)y)(n) is displayed by dot-dashed line.

From Fig. 1 we can observe that the interval method (9)pc is the most efficient. The obtained percentage improvement
depends on the weights wgs, wn, wy and w, in (25). Different choice of weights gives slightly different outcomes, but the
average ratios of computational efficiency of the considered methods lead to the same conclusion.

The presented total step methods (8), (9)y, (9)y and (9)pc and single step methods (23), (24)y, (24)y and (24)pc have
been tested in solving many polynomial equations. To provide the enclosure of the zeros in the fourth and fifth iteration
that produce very small disks, we used the programming package Mathematica with multi-precision arithmetic.
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Table 3
Radii of total step methods.

r e E) @ 6 coc®
(8) 7.62(—2) 2.21(-7) 1.11(—32) 9.07(—134) 2.79(—538) 4.0016
9)n 6.14(—2) 4.70(—9) 3.15(—44) 1.49(—219) 8.15(—1096) 4.9979
9y 6.22(—2) 6.29(—11) 1.62(—64) 1.17(—385) 3.30(—2311) 5.9960
(9)rpc 6.20(—2) 3.88(—14) 3.17(—123) 5.43(—1107) 9.63(—9963) 9.0019
Table 4
Radii of single step methods

rM r@ r® r@ r® COC(S)
(23) 1.52(—2) 1.47(—10) 1.81(—43) 6.45(—178) 1.51(—718) 4.0211
(24)y 1.74(—2) 7.35(—10) 1.29(—49) 1.63(—255) 5.89(—1325) 5.1940
(24)y 1.57(—2) 9.62(—12) 1.03(—71) 6.51(—449) 2.97(—2731) 6.0508
(24)1pc 1.57(-2) 6.03(—15) 7.61(—131) 5.73(—1179) 1.12(—10638) 9.0254

It is of interest to check the convergence rate of the proposed interval methods in practical implementation and compare
it to the theoretical order given in the presented convergence theorems. For this reason, we calculated the so-called
computational order of convergence, briefly denoted by CoC™  for the m-the iteration:

log[r™ /rm=1]

oCMm = —————
log[rm=1 /rm=27]"

(26)

where, as above, ™ is the maximal radii of inclusion disks produced at the m-th iteration. The values of COC™ are given
in the last columns of the tables presented below.

Remark 6.1. Formula (26) is an adaptation of a Jay’s formula presented in [23], which gives good results if the accuracies of
root approximations are of the same order. If approximations are not of same quality (for example, in the case of single-step
methods), then a certain difference between the computational order of convergence and the theoretical order can appear,
but usually to acceptable extent from a practical point of view.
Example 1. To find the circular inclusion approximations to the zeros of the polynomial

P(z) = 2° + 328 — 327 — 92% + 32° 4+ 97* + 9923 + 29772 — 100z — 300,

we implemented the interval methods (8), (9) (with Newton’s, Halley’s and two point correction), (23) and (24) (with
Newton'’s, Halley’s and two point correction). The exact zeros of P are {1 = —3, {3 = 1, {45 = X2i, {67 =

—2 41, {39 = 2 % i. The initial disks were selected to be Zi(o) = {zfo); 0.3}, with the centers
29 =-31402i, zZ¥=-12-01 z=12+01i
zf[” =02-21, zZ¥=02+19, z”=-18+11i
29 =-18-09, z”=21+11 2z =18-09i

The maximal radii of the inclusion disks produced in the first five iterative steps, are given in Tables 3 and 4, where the
denotation A(—q) means A x 1079,

Example 2. We have applied the same inclusion methods in order to find the circular inclusion approximations to the zeros
of the polynomial

P(z) = z%° + 122" 4 802" + 360z"7 + 13562'® 4+ 45122" + 134402'%35520z"3 4 849762'% + 192 1922
+ 416 000z'° + 574 080z° — 153 024z% — 328396827 — 8048 640z° — 15452 1602°
—20317 184z* — 15925 248z> — 38010880z — 68 812 800z — 73728 000.

The exact zeros of P are §1,2 =1+ i, ;3,4 =1+ 31, §5,6 =2+ 21, §7.8 = :i:2, (9,10 = :i:2l, 511’]2 =—-1+ i, §13.]4 =

—1£3i, {1506 = —2 £ 21, {718 = —3 £1, {190 = —3 £ 3i. The initial disks were selected to be Z'” = {z{”; 0.3}, with
the centers

2% =09+12i, zZ¥=08-11, 2z =09+29i
2V =12-31i, 2z2%=22421, 2z =21-22i
z§°) =-18401, z”=19-01 2z =-01+22i
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Table 5
Radii of total step methods.
r r@ r® r@ r® coc®
(8) 1.21(—1) 6.62(—7) 1.87(—29) 4.78(—125) 7.62(—506) 3.9836
(9)n 1.32(—1) 2.65(—7) 1.37(—37) 1.55(—188) 5.93(—941) 4.9847
9y 1.24(—1) 3.00(—9) 1.50(—56) 3.21(—338) 1.12(—2026) 5.9945
(9)1pc 1.28(—1) 3.77(—10) 6.91(—87) 2.51(—773) 3.89(—6952) 9.0012
Table 6
Radii of single step methods
r r@ r® r@ r® coc®
(23) 1.11(—1) 9.37(—8) 5.48(—33) 8.07(—135) 1.65(—546) 4.0428
(24)y 1.11(—1) 2.76(—8) 5.26(—42) 9.38(—212) 4.83(—1067) 5.0386
(24)y 1.06(—1) 6.28(—10) 5.80(—61) 3.61(—367) 6.02(—2217) 6.0410
(24)1pc 1.09(—1) 2.39(—11) 1.48(—95) 3.33(—826) 3.33(—7434) 9.0440
Table 7
Radii of total step methods.
r( r@ r® r@ NG coc®
(8) 7.96(—2) 1.19(—6) 5.16(—29) 2.02(—119) 8.37(—485) 4.0416
(9)n 1.14(—1) 3.78(—7) 1.50(—35) 7.35(—178) 1.01(—887) 4.9882
em 1.17(-1) 2.65(—8) 8.60(—53) 5.79(—317) 3.36(—1900) 5.9932
(9)1pc 1.07(—1) 2.60(—8) 1.11(—72) 4.33(—648) 1.86(—5820) 8.9890

2V =02-19, zZ9=-08+11, 29=-11-12
29 =-09+29 29 =-09-29, z¥=-21+22i
29 =-22-21i, zy=-29+12i, z{y =-29-11i
29 =-29+29, z¥V=-29-209i

The maximal radii of the inclusion disks produced in the first five iterative steps, are given in Tables 5 and 6.
Example 3. We have applied the same inclusion methods in order to find the circular inclusion approximations to the zeros
of the polynomial

P(z) = z%° — 152%* + 8727 — 2312%% + 398221 — 2904z%° + 204722z"° — 668162'® +52918z"7 + 403 2062'°
—1763478z" + 1980534z™ + 12830 648z'> — 76 002 444z 4 202 129932z'! — 356 907 9962 '°
+523871353z% — 342789 0392% — 1845 963 753z” + 8 666 158 809z° — 17 149936 3182°
+143811711962* 4+ 1645576 740z> — 8 311 164 300z> + 16613 181000z — 13 962 780 000.

The exact zeros of P are {1’2 = :l:], {3‘4 = :f:l7 56 = 1+ 21, {7,8 =—-1% 21, ;9,10 =2+ i, 411,12 = -3+ i, {13,14 =
:|:3l, §]5 =3, ;16 = —2, §l7,18 =34 21, é']g,z() =4+ i, {21’22 =2+ 31, ;23,24 =-3 :|:3l, {25 = 4. The initial disks were

selected to be Z'” = {z{”; 0.3}, with the centers

O —11402, zZ¥=-12-01, 2z =02+11i

20 =-02-11, zZ¥=12+21, z¥=11-21i

(‘” —1.2+1.9i, z§‘”=—1.2—1.9i, 2 =214 1.2i,
zﬁ? 2211, 2P =-32+11, 2z\¥=-32-11i
29 =01+29, 2z9=01-29, 2z¥=29+0.1i
20 =-22-01 29 =29+21 29 =32-21i
29 =39+11, z =39-11, 2z =22+29i
29 =21-31i, 29 =-32+29, 29 =-32-249i,
Z¥ =3.9-0.1i.

The maximal radii of the inclusion disks produced in the first five iterative steps, are given in Tables 7 and 8.
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Table 8
Radii of single step methods.
@ r® r® r® r® coc®
(23) 4.80(—2) 6.80(—8) 1.52(—35) 1.82(—148) 2.73(—598) 3.9835
(24)y 6.14(—2) 3.73(-8) 2.32(—42) 1.62(—216) 3.73(—1095) 5.0451
(24)y 6.90(—2) 4.35(—9) 1.96(—55) 4.30(—330) 3.18(—1999) 6.0771
(24)1pc 6.96(—2) 5.78(—9) 3.33(—74) 4.24(—658) 9.16(—6003) 9.1535

It is evident from Tables 3-8 and a number of tested polynomial equations that the presented methods behave very fast
convergence. Among them we observe that the method (9)pc and its single-step variant (24 ) are the most efficient.

From the last columns of Tables 3-8 we can conclude that obtained computational order of convergence for the proposed
methods (8), (9)y, (g, (e, (23), (24)y, (24)y and (24)p- well coincides with the theoretical order of convergence. This
conclusion especially holds for the total-step methods (Tables 3, 5 and 7). The computational order of convergence of single-
step methods (Tables 4, 6 and 8) gives relatively good agreement with the theoretical order, acceptable for a practical
purpose. Some deviations happened due to the impossibility of precise description of approximations of different accuracy,
which has been stressed in Remark 6.1. Actually, the computational order of a single-step method is close to the order of the
corresponding total-step method, which could be expected since the formula (26) follows disks of maximal radii. However,
the user can get a good estimate of convergence rate, most frequently acceptable for practical purpose.
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