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The Subroutine Package NAES for the Solution of a

System of Nonlinear Equations —— Deflation Algorithm

Takeo Ojika (Osaka Kyoiku Univ.)
Satoshi Watanabe (Yamagata Univ.)

Taketomo Mitsui (RIMS, Kyoto Univ.)

Abstract. The authors have been developing a subroutine package NAES (Non-
linear Algebraic Equations Solver)[l4] for the numerical solution of the - system
of nonlinear equations. The purpose of the paper is to present an algorithm,
in the package, termed here as the deflation algorithm, for determining
multiple roots for a system of nonlinear equations, and to shoﬁ the effective-

ness of the algorithm by solving a numerical example.
I. Introduction
The purpose of this paper is to present a method, termed here as the
deflation algorithm, for finding roots of a system of nonlinear equations
F(x) = 0, F: R" > RY, (1.1)
where the Jacobian matrix FX of F is singular at the root X*, i.e.,
FX(X*) = 0. (1.2)

If the Jacobian matrix FX at a root X*E.F-l(O) is nonsingular, it

is well known that the Newton (also Newton-Raphson) iteration:

kil _ Ky [Fx(kx)]‘lF(kx), k=0,1,2,... (1.3)
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converges to X* from any initial guess OX in a sufficiently small ball
centered at X* [1-6].

However, in the case of a singular Jacobian matrix FX(X*), the claé—
sical theory is not applicable and except for the one dimensional problem
only few results are available [7-13].

In this paper, several properties of the multiple roots of a system of
nonlinear equations are studied first. Then a practical algorithm is proposed
to determine the multiéle root. Finally the effectiveness of the proposed

algorithm is illustrated by a numerical example.
II. Newton Method for Multiple Roots

2.1. The One-Dimensional Case
It is instructive to consider first the one-dimensional case of a

real-valued function f of a real variable x, i.e.,
f(x) =0, - * : (2.1)

In general, a root x* of the nonlinear equation (2.1) is said to have

multiplicity m if
£(x) = (x - x)"E(x), 0# |Ex*)| < =, o (2.2)

where f(x) is twice continuously differentiable at the root x*.
Starting from an initial guess Ox in a neighborhood De R of x*,

the Newton method defines the sequence of approximations

Rl oKy 4oaky,  aKx - -[fx(kx)]'lﬂkx), k = 0,1,2,... (2.3)

Let kn be the error of kx from x*, i.e.,



kn = kx - x%, (2.4)

Then, from (2.2) and (2.3), we have

k mz k
k+ln _ kh_- () f( xi ) (2.5)
o)™t 200 + —21— £ %0)
mf (" x)

From (2.5) and Taylor's theorem, it follows that

K (E;i—l?kh + 0(*n?). (2.6)

Consequently, if the sequence {kx} is convergent to x*, the sequence ‘{kh}
will converge to 0 with the speed of a geometric progression'with ratio

(m~-1)/m. If m= 1, it follows from (2.6) that

B L ok, (2.7)

and the sequence {kX} is said to converge quadratically to x* which is
called a simple root; if m > 1, the convergence is said to be geometric,
with ratio (m-1)/m.

From the above diécussion, we now have the following theorem.[16, 17].

Theorem 2.1. If the sequence {*x} defined by (2.3) converges to x¥*,
and f(x) has a Taylor series expansion at x* which converges in some

neighborhood D of x*, then the following asymptotic relations hold:

k+1 m
@ i Do @iy | (2.8a)
koo £( %) n
¢ 1, if m=1,
(i)  lim F——= o (2.8b)
koo fX( X) (m;_;l_];) R if mz 2.
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Proof. From (2.2), (2.4), (2.6) and a Taylor series expansion, we have

- m - 1.= k k 2
£ty _ - 1)m. fGx*) + G () +0(n%)
£(%%) " EGt) + E Gen'n + ond)
SELER G T R @

Since the sequence {kx} is convergent to x* as k =+ o, the sequence {kh}
is also convergent to 0. Hence, from (2.9), we have (2.8a).

Differentiating (2.2) with respect to x, it follows that

m-1
fx(k+lx) - (k+ln) {mf(k+lx) + k+lnfx(k+lx)}
m-1
= o) Eam {1 + o). . (2.10)
From (2.6) and (2.10), we have
I+l o o
£ ( X) m-1
% k = &=L {1+ o0 (2.11)
m .-
fx( x) .

which shows that since the sequence {kh} is convergent to 0, (2.8b) holds

as k - «©, Thus the proof of the theorem are‘compléte;'

We now have the following corollary which is the same result previously

obtained by Rall [12].

CorollarykZ.l. Suppose that the conditions of thé Theorem 2.1 hold.

Then, from“(2.3), we have

k+1
lipd %X _m=-1 (2.12)

koo Akx n
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Proof of the corollary is obvious from (2.3), (2.8a) and (2.8b).

From Theorem 2.1 and Corollary 2.1, it is easily seen that some proper-
ties of the approximate solution kx in the neighborhood of the simple root,
multiple roof or singular manifold are given in Table 2.1. The convergence
tendencies to the simple root (m = 1) and the multiple root (m > 2) are

shown schematically in Fig. 2.1.

Table 2.1 Properties of roots

simple multiple singular
lf(k+lx)| << 1 << 1 >> 1
kt+1 k m-1"
Y= £ %) /£Cx)| <«< 1 ) >> 1
ld(k+lx)| T (x*) << 1 << 1
m=1
z=|a a0 | 1 = ) <«< 1
x=!Ak+lx/Akx] << 1 & ; l) >> 1

On the other hand, from (2.2), we have

x - xk = (LEGI/R sy (2.13)

f(x)
which shows that if one wished to calculate x* to a single precision
accuracy on a computer, one must compute the value of f(x) using m-precision
R R , k k . k
arithmetic. Otherwise, f£('x) = f(x* + 1) can vanish before N becomes
negligible with respect to the accuracy desired in x*, thus terminating the

Newton process prematurely.
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2=|a(*"x) /a(%) |

singlar

F_—- .

0.5 y=le(**y)/2(%0) |

Fig. 2.1. Properties of roots
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2.2. Systems of Nonlinear Equations

We now return to the problem of finding multiple roots of a vector func-
tion. For simplicity, let F : RZ Rz, and consider the following nonlinear

equations:

™
£(X) (x +a;y - b)) FX)

F(x) = = = 0, m, m
m2_

> 2, (2.14)

X o=y, 0#|Fam|, |Ea®)| <,

where

det =1 - a,a, # 0, (2.15)
2

and f and g are my and m, times continuously differentiable in a

neighborhood of a root x* which satisfies the following relations:

x* + y% - b, = 0. (2.16)

* * - =
x* + a,y b a 2

1 2

Taking (2.15) and (2.16) into account, from (2.14), we have, say, for x:

r 1/m

EX)/EX)) T all

X - x* = det /// (1 - alaz). (2.17)
l/m2

(g8(x)/g(x)) 1

This fact shows that if one wished to calculate x* to a single precision
accuracy on a computer, one must compute the values of f(x) and g(x) using
m, - and my= precision arithmetics, respectively.

In what follows, we denote, say, by aif the j-th partial derivative»of

f with respect to x. Then the chain rule

-7 -
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3 g 3j mll ml-i -1is
BXf(X) = . [iJ TT—'(X + a;y - bl) 'BX £(X), j=0,1,...,m

. i 1
1=
(2.18)
i § j mz! my~i j-1_
Byg(x) = i£o [1] 1_|" (azx + y - bz) .ay g(x)s J= 0,1,...,1112,
and (2.14) give the following relations:
ml—l
Bx f(x) = (x + a;y - bl)Uml_l(X) = 0,
(2.19)
m2—1
By g(x) = (azx +y - bZ)sz_l(x) = 0,
where
3 my 3 ‘
Uj(x)»= 3Xf(X)/(X +ayy - bl) s, j = 1,2,...?ml—l, |
. , mz—k (2.20)
Vk(X) = ayg(X)/(azx +y - b,) , k= 1,2,...,;2-1.

From the above, we now have the following [16, 17].

Theorem 2.2, Let X* = (x*,y*) be the solution of (2.14) and satisfy

(2.16). Then the following equations hold:

. I R I ey my-1 o
@ by EO¥) =3 7 £(x%) =0 % g(x¥) =3 7 g(x¥) =0, (2.21)
(ii) Uml_l(x*) = m 1E(X*) # 0, ' (2.22a)

‘%flaﬂ =m£§aﬂ # 0, (2.22pb)
(111)  det [3;,(x®] =0, 1=12,...,m-2; j = 1,2,.;.,m2-2,' (2.23a)
det [Jml_l’mz_l(x*)] = (1 - aja,)m Im 1 (X*)g(x*) # 0, (2.23b)

where
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8i+lf(x) ByBif(X)
Jij(X) = . (2.23¢)
- 41
axa;gm a; g(X)

Proof. The equation (2.21) can easily be seen from (2.18). The equa-

tions (2.22a) and (2.22b) are obvious from the definitions of U(l) and V(j)

given by (2.20).
On the other hand, from (2.19), we have

m.
1oy _ .
3 E(X) = uml_l(x) + (x+ay - b)) aXUml_l(x), (2.24)

ml—l

f(X) = a Uml—l(x) + (x + a;y - bl)'a U x).

1 y ml—l

Since (x* + a,y* - bl) = 0, we have

1

%) = 1 (X*
Uml_l(x ) ml.f(x ) # 0. (2.25)
m,-1
Similar results can be obtained for ay g(X). Substituting these results

into (2.23c), we have (2.23a) and (2.23b). Thus the proofs of the theorem

are complete.

Since the matrix (2.23c) is nonsingular in the neighborhood of the root
X%, from (2.19), we now have the Newton iteration for multiple root:

-1
k+1x k 5 1 f(kx)

(2.26)

"
!
[

-1

k+1 k 1
2
7 y g (kX)

d

N
< B ®% B

It suggests that for the singular root of such the type as in (2.14) a
convergent Newton iteration may be given by some partial differentiations for

the original equations.
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We note that, by virtue of (2.19), the sequences {kx} and {ky}‘ gener-
" ated by (2.26) will converge quadratically to =x* and y*, respectively,

and m=m X m, is called here the multiplicity of the system of equations
given by (2.14).

III. Deflation Algorithm

In the previous section, we studied the multiple roots of a system of
nonlinear equations. Let us now propose a practical algorithm, termed‘herg
as the deflation algorithm, for determining the multiple\roots, _For simplic—\
ity, let F: R™ > R™, and consider the system of general nonlinear equations

given by

Pl = !0, 00,..., 200y =0,

X = (xl,xz,...,xn)', (3.1)

*
where the Jacobian matrix F[O](X) is singular at the root X , i.e.,

al% ) = et (7% xi)1 = 0, | o 3.2)

Here ['][Q] denotes the value of [*] at the root X* after the &-th

deflation process.
3.1. Deflation Process

The Newton iteration is now given by
k+1x _k

FL oo ) = s &), k- 0,12, . (3.3)

Assume now that the rank of Jacobian matrix at kX in the neighborhood

%
of the root X is given by

- 10 -
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(3.4a)

0L r*¥<n-1,
(3.4b)

r* = rank Fiol(x*),
r[l] <,

el kyy, e 3

r = r[z] = rank F
X
and that the system of linear equations (3.3) is solved by the familiar

A
Il

2,...,0

from

has been eliminated from equations
2

Gaussian elimination method [1, 6].
kX
1

For simplicity, suppose
of (3.3); hence Xy remains only in the first equation, and Xy, X
equations 3,...,n and so on up to Xyseoes X g from equations r*+l,..., n.
Then we have the pivot matrix Pr defined by
L0 e s
1 h| 1 3
- N\ ¢ j
1 1 1 1
P0Gy = | 2 , PMom = 12 2 |, 2=,
* J r[z] r[ll (3.5)
\ /

r*

\
and the equation fgll and variable Xj in (3.5) are called the pivot equa-

tion and variable, respectively.
Taking (3.5) into account, let us define an (r[2]+1) X (r[£]+l)
termed as the deflation matrix, by

Jacobian submatrix DS[Q],
X e+ + X X
1
af[l] ) . dr dS -
1 11 ° ° ° "1r T1s
DB'](X)— : : : : , s=rtl,..., n,
st g .. 4 a4
r rl rr rs
(2]
af " | d d,,. d o
where
£
le ax fg ]’ i,j = 1,...,1,s,
h|
r* = r[o]’ T = [2]’ 2/ = 1,2,

_11_

(3.6)

(3.7)
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Note that di' is given in ananalytic form.

At the (r[Q] + 1)st formal elimination stage, the deflation matrix
D[Q] is transformed into the form:
s
[ e e . . e e, | (2]
11 12 : 1r 1s [2]
. r=r
X k) - 2 . . 3 ] (3.8)
S : ) s=r1""+1,...,n.
e e
T rs
0
e
~ ss

Here the (r[£]+l) X (r[2]+l) upper triangular matrix Eiz]

e,

is termed here

as the eliminated matrixz of D We now have the following

Theorem 3.1.  Suppose that r* = rank Fio](x*), 0 < r* < n-1 and the

pivot matrix P£O](X*) is given by (3.5). Let egil(x) be the diagonal
element of the eliminated matrix Eizl(x) obtained from the (r[2]+l)x(r[g]+l)
deflation matrix Dil](x). If the approximate solution kX of (3.3) is

sufficiently close to the root X*, then the following properties hold:

(1) eIy el 0] ~ 1, i - 1,2,...,c, . (3.9a)
(i1) IeL%i(kx)l |det D[“]<kx)| «<1, s=r*a,.. o, (3.9b)
(111) et DMty =0, ar Mg, (3.9¢)
@) 1/e <l M &0 <12, ke =01, ©(3.94)

Proofs of the theorem are obvious from Theorem 2.1. The upper and lower
bounds in condition (iv) can be easily derived from (2.8b) with m = 2 and

- m = o, respectively.

(2]

At the root X*, the deflation matrix DS satisfies the relation

el*]

[21_
£l =0,

(3.9¢). Taking this fact into account, replace in (3.1) by det DS

- 12 -
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s = r[2]+l,..., n and define a new set of equations in the next deflated
stage by
- + N -
1 1
+
e £ o)
rEH oy - - A -0, r=:*. G0
+1
fl[fﬂ ](x) det D][C%_i(x)
[2+1] (2]
L £y x) ] | det D "7 (X) |
[2+1] . .
Here F (X) 1is termed as the (2+1)st deflated equationms.

(2]

It is easily seen from the above discussion that, compared with F >

[2+1]

the convergence of F will be improved. In fact, for the system in

Section 2, we have the following theorem.

Theorem 3.2. Assume that a system of equations is given by

m,
1—
fi(x) = (ailx1 + ... + ai,i—lxi—l + X, + ... + ainxn) fi(x) =0, (3.11)

where
f£,(x*) = 0, fi(x*) #0, 1i=1,2,...,n, (3.12a)
m, > 1, m = max [mi], (3.12b)
i
L g, 21n
# 0. (3.12¢)
anl an2 1

Then at the g-th deflation process, the multiplicity m[z] of F[z](x) is

_13_
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given'by
R1 _ ¢ ~
m = I {max[1l, m.,-21}, 0<% <ml, (3.13a)
i=1 *
o™ 1 (3.13b)

From Theorem 2.2 and the definition of F[Q](X) given by (3.10), the
theorem can be easily proved.
Let m = m[O] be the multiplicity of (3.11). Then this theorem shows

that, for the system (3.11), (m-1) deflation processes are necessary to

obtain the m-ple root of (3.11) in the same accuracy as usual simple roots.

3.2. Computational Realization

As we have seen, the determinant of the deflated matrix (3.6) must be
calculated in ananalytic form. In the package NAES, a symbolic and.algebraic
manipulation language, REDUCE 2, is adopted for this purpose. However from
a practical standpoint, it is often pbssible to simplify or skip computations
of the determinants by using some properties of the deflation matrix[le, 17].

Consider the 2-th deflation process at k-th iteration given by

rl21 (% = o, (3.14)
. . [2] k s
and suppose that the pivot matrix Pr ("X) 1is given by
gy
i X,
¢ LN
1 1 .
PR = 2 . k2 =0,1,... . (3.15)
OO

_14_
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It is noteworthy that while solving the linear equations (3.3) by the Gaussiap
elimination method, the pivot matrix can easily be obtained by checking the
properties (3.9) in Theorem 3.1.

If (i) the i-th equation fiz] of (3.14) contains xj explicitly and

its partial derivative at the root =x* is zero, (ii) the equation fgg] does
not contain X explicitly, then the (i,j) and (i,s) elements of the
Jacobian matrix are given by
IRRCS) NPT I SUUUUIL T s SOUURE S 4 RN N
3 s
= [ veey 0y vuuy, 0, .o 1. (3.16)

Here 0 and @ in (3.16) are called numerical and algebraic zeros, respec-

tively. As for the numerical zero, we have the following

Theorem 3.3. Suppose that the sequence {kx} defined by (3.3) converges
(2]

X

to the root X*. If the (i,j) element of the Jacobian matrix F at the

root is the numerical zero, then the following estimate at the 2-th deflation

process holds:

[2](k+1

lim |9_ f.
X, 1

2],k 1
Lim x)/axjfi 0l 25 (3.17)

Applying (2.8b) in Theorem 2.1, this theorem can be easily proved.

The estimation (3.17) is useful to identify the elements with numerical
zeros in the Jacobian matrix FLR]. In the following assume that the deflated
equations and the pivot matrix at the Z-th deflation process in the k-th

iteration are given by (3.10) and (3.15), respectively. From the computational

standpoint, we first provide the following category.

Category 1 (numerical zeros);

_15_



189
[2]

Suppose that the (@u,jv) element of the Jacobian matrix FX' (u=
1,2,...,u[2], v=1,2,...,v[2]; Qiu[l], V[R{;n) has a numerical zero. If the
(iﬁ’j%) element has the least total degree of variables which are not in
the pivot variables in (3.15), it is called the minimum zero element. Let
us explaih the procedure of the category by showing an example with three

numerical zero elements:

[2] ]
] f g = XX = 0, (3.18a)
le 1, X=x* 1 r[5l]+1 = %
(2] I
a. £, . =X *x _ .. =0, (3.18b)
[21] 2 2 [
9 f; _ =x *X e =0, (3.18¢)
x_—]3 PNt R £ PO TR E2 IR I

(i) It is easily seen that (3.18a) is the minimum numerical zero element.

Since x, 1is already in the pivot matrix (3.15), put x (0] into the

1 r +1

pivot variables and revise the matrix:

f!z] kx.
1 J
! 1 )
1 _ . .
Pr+1 =1 : : , (3.19a)
L0
el My
where BX fgll is replaced by f[Q]

j; 1 rltly

(ii) Deleting (3.18a), consider further (3.18b) and (3.18c). Since (3.18b)

is now the minimum element, we have the following pivot matrix:

g ko
1 J
1 1
[e1 _ | . .
P= : . (3.19b)

r[z]+2 r[z]+2

- 16 -
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(iii) Since there is no new variable in (3.18c¢), the procedure is terminated.

SR

21 .
+1 and det Dr+2 in (3.10) need not to be com—-

Thus, the equations det D

puted and can now be replaced by (3.18a) and (3.18b), respectively.

L]

(iv) If r[ +2 = n, then replace % by 2+1 and terminate the %-th

deflation process. Otherwise proceed to Category 2.

Category 2 (nontrivially proportional rows);

Suppose that, except for the elements with numerical or algebraic zeros,

(2]

all the elements in the i- and j-th rows of the Jacobian matrix FX at the
root X* satisfy the following relation:
(2] [£] Y
= > © < <
aXSfi (x)/BXsfj ) | = O  0), |of , 1<V <n, (3.20)

where o 1is a constant. Then it is easily seen that the rank of Fiz](X*)
is degenerated by one. From (3.20), we form the n(n-1)/2 equations:
5 Mg Moo -5 P oes fBl o = o,
x i X x i X ]
u v v u

1<u<n-l, utl £v<n. (3.21)

It is worth mentioning that (3.21) is generated by the REDUCE 2.

We now provide the procedure for Category 2. (i) From (3.21), find
the equation with the minimum toatl degree of variables and a new pivot
variable which is not in (3.19b), and let u =1u and v = v. (ii) Denote

(2]

(3.21) with u=u and v=vV by f (2] and its new pivot variable by
r 43

X and put them into the pivot matrix:

(21,
T +3
g4k
i j
1 1
Pl[fr%= : : i (3.19¢)

s | r*les

- 17 -



191

[®]
r[£]+l

(2]

A 2]
. (@({iid) If r 43 =n,
r[2]+3

Also replace det D (x) din (3.10) by f

then replace £ by 2+1 and terminate the £-th deflation process. (iv)
otherwise, delete (3.21) with u =71 and v =%, and repeat the procedure
(1) n (iv) until a new pivot variable can not be found in (3.21) for Vu and

Vy

Category 3 (nontrivially proportional columns);

Similarly to Category 2, suppose that, except for the elements with

numerical and algebraic zeros, all the elements in i- and j-th columns of the

[2]

Jacobian matrix Fx

at the root X* satisfy the following relation:
o t® o Pl B (0), |8l <», 1<V¥<n  (3.22)
Xi S Xj S X=x* ’ s = =
where B 1is a constant. From (3.22), form the n(n-1)/2 equations:
(21,5, (2] _ (21,5, [21] =
axifu (x) axjfv (x) Bxifv (x) BX.fu x) =0,

1<u<nl, utl < v < n. (3.23)

Then the same procedures (i) v (iv) in Category 2 alsoc hold for Catégory 3.
Applying Categories 1 v 3, computations of the deflation matrix (3.6) can

greatly be reduced. However, if n pivot variables were not abtained by

these categories,it is then necessary to compute some of the matrices by the

following procedure.

Category 4;

Suppose that, from Categries 1 ~ 3, the pivot matrix is given by

f!R] X,
1 J
1 1 |
LN . s cn, | (3.24)
% ¥
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Then the procedure is executedas follows:

2]

(i) From the Jacobian matrix ‘Fx , find the element with a new pivot vari-

able, say, x. which is not in (3.24). (ii) Form the (r[l]+l) X (r[2]+l)

T+1

deflation matrix MDig], s = ?+l,...,n—r given by (3.6) so that the element

is included. (diii) If ¥+l =n, then replace £ by 241 and terminate

the g-th deflation process. (iv) Otherwise repeat the procedures (i) Vv (iii).

IV. Numerical Example

¥ - s o I
Consider the same nonlinear equations in Samanskii [18], i.e.,

x. +x, +x, -1

1 2 3
[0l - 3 2 2 _
f (X) = 0.2xl + 0.5x2 - Xg + O.Sx3 + 0.5 = 0. (4.1)
2 : '
Xy + X, + 0.5x3 - 0.5
This has a double root X* = (0, 0, 1). From (3.2), we have
1 1 1
(0] %) = 2 ‘ -
det FX (xX*) = det O.6xl X, 1+x3 (4.2a)
1 1 X3 X=X*
1 1 1
= det 0 0 0 = 0. ' (4.2b)
1 1 1
It is easilyAseen that the rank of the Jacobian matrix is one.
Let us here define a convergence condition by
kplal _ {% L8l Ry g L8] Ry 4172 <107, (4.3)
. s 6.[0] -4 . . ,
. (1) When the condition E §=10 at the sixth iteration was

_19_
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satisfied, the diagonal elements ejj(kX) in (3.8) were computed:
[lejj(6x)/ejj(5x)|] = [1.000, 0.505, 0.5001, (4.4)

(ii) - From the properties (3.9) in Theorem 3.1 and (4.4), the pivot
matrix was given by
f!o] 6x.
0% = 1 Y (4.5)
(iii) Since there are numerical zeros in (4.2). Category 1 can be
applied. 1In fact, from (4.2a) at X = 6x, the following pivot matrix and

deflated equations were obtained by the REDUCE 2:

f!l] 6x.
|1 1
Pgl](Gx) - |2 2 |, ' (4.6)
| 3 3 '
xl + x2 + x3 -1
ey = x, - 0. (4.7)
X3 -1 |

(iv) It is easily seen that the rank of the Jacobian matrix at the solu-
tion corresponding to (4.7) is three. Thus the first deflated equations (4.7)
has a simple root.

(v) The original equations (4.1) with X = kX (k=0,..,6) and deflated

equations (4.7) with X = kx (k=7,8,9) were solved by the e-secant method
[15] with ¢ = 10—8 which is a numerical realization of the Newton method.
The convergence tendency of kE[z] with the deflation is shown in Table
4.1. That of the original equations without the deflation is also given in
the table. As would be expected, the deflation algorithm resulted in faster

convergence as well as the higher accuracy for the solution given in Table 4.2.
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Table 4.1. Convergence tendencies

iteration gz%lazion with deflation without deflation

0 0 0.103 x 10° 0.103 x 10°
1 0 0.569 x 1071 0.569 x 10t
2 0 0.157 x 107t 0.157 x 107t
3 0 0.394 x 1072 0.394 x 1072
4 0 0.986 x 107> 0.986 x 107>
5 0 0.247 x 1073 0.247 x 107>
6 0 0.617 x 1074 0.617 x 107"
7 1 0.739 x 1072 0.154 x 107
8 1 0.758 x 1013 0.386 x 107>
9 1 0.0 0.964 x 107°

22 0.149 x 10753

23 0.368 x 10714

Table 4.2. Numerical solutions

with deflation without deflation
x; 0.0 0.32895108875564 X 10/
%, ~0.16787888226717 x 1018 0.59028952604004 X 10’
X, 1.0 0.99999990807594
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V. Concluding Remarks

In this paper, several properties of the multiple roots for a system of
ponlinear equations have been discussed first. Then the deflation algorithm
for determining the multiple roots has been proposed. According to the algo-
rithm, both convergency and accuracy can greatly be improved.

Finally a numerical example was solved. As would be expected, the e£-
gecant (the Newton) iteration with the deflation algorithm converged quadrat-
ically to the roots with sufficient accuracies.

We note that the deflation procedure can efficiently be executed by using
a language for algebraic and symbolic manipulation, e.g., REDUCE 2.

All the numerical calculations were done on the DEC-System 2020 in the
Computer Programming Laboratory of the Research Institute for Mathematical

Sciences, Kyoto University, Kyoto.
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