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Abstract : An algorithmic acceleration strategy based on quasi-Newton (or secant) methods is displayed for address the
practical problem of accelerating the convergence of the Newton-Lagrange method in the case of convergence to critical
multipliers. Since the Newton-Lagrange iteration converges locally at a linear rate, it is natural to conjecture that quasi-
Newton methods based on the so called secant equation and some minimal variation principle, could converge superlinearly,
thus restoring the convergence properties of Newton's method. This strategy can also be applied to accelerate the convergence
of algorithms applied to fixed-points problems. Computational experience is reported illustrating the efficiency of this strategy
to solve fixed-point problems with linear convergence rate.

Keywords : algorithmic acceleration, fixed-point problems, nonlinear programming, quasi-newton method

Conference Title : ICIAM 2016 : International Conference on Industrial and Applied Mathematics

Conference Location : Paris, France

Conference Dates : January 21-22, 2016

Open Science Index, Mathematical and Computational Sciences Vol:10, No:01, 2016 publications.waset.org/abstracts/35723.pdf

International Scholarly and Scientific Research & Innovation 10(01) 2016 1 ISNI:0000000091950263


https://publications.waset.org/abstracts/35723.pdf

