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Abstract

A modified Levenberg—Marquardt methods for solving system of nonlinear equations
is described and analysed in this paper. Specifically, we propose a convex combination
of || F||® and || JkT Fy ||‘3 with § € [1, 2] for the LM parameter and analyse the con-
vergence of this modified Levenberg—Marquardt method under the y-Holderian local
error bound of the underlying function and the v-Ho6lderian continuity of its Jacobian.
The results show that, under some suitable relationships of exponents v, y and §, the
modified Levenberg—Marquardt method converges to the solution set of the system
of nonlinear equations at least superlinearly. Numerical experiments show the new
algorithm is efficient.
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1 Introduction

In this paper, we consider the system of nonlinear equations
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where F(x) : R" — R” is a continuously differentiable function. We assume that
the system of nonlinear Eq. (1) has a nonempty solution set X, and refer || - || to the
Euclidean 2-norm.

As we all know, the system of nonlinear equations is one of the cornerstones in
many fields of science, including engineering, finance, machine learning, etc. There
have been many well-known iterative methods to find one or more solutions for the
system of nonlinear Eq. (1), which may be summarized by two strategies: the line
search and the trust region paradigms. The line search strategy computes a descent
direction and a suitable stepsize to obtain a new estimation of the minimum point, while
the trust region methods choose a step and a stepsize in a region around the current
iterate within which we trust. Both these strategies contain the globally convergent line
search and trust region methods, the Newton-based methods, the conjugate gradient
methods, the quasi-Newton BFGS, DFP, and SR1 etc. They are operational in the
system of nonlinear equations and unconstrained optimizations [1-3]. Moreover, the
iterative technique is not only widely used for solving systems of nonlinear equations
and unconstrained optimization, but also for solving matrix equations. Some gradient
and least squares based iterative methods have been used to find the solutions to matrix
equations that are often encountered in systems and control [4, 5].

Although there have been many efficient iterative methods to find a solution to the
system of nonlinear equations, none of them is guaranteed to obtain the solutions for
all systems of nonlinear equations. Many iterative methods are specialized at solv-
ing particular classes of systems of nonlinear equations. Therefore, the application of
numerical methods is one of the important problems that many researchers are inter-
ested in. According to the characteristics of nonlinear problems, a suitable iterative
method for solving a class of system of nonlinear equations that plays a key role in
applied science, and there have been many works on these recently. For instants, in sys-
tem identification, many identification methods and parameter estimation approaches
have been developed for linear systems, bilinear systems [6] and nonlinear systems.
Among them, there are many methods based on gradient and least squares that have
been widely used for solving stochastic systems [7, 8], parameter identification [9],
dual-rate systems [10, 11], and state space systems [12], as well as many identification
methods for solving Hammerstein nonlinear systems [13].

In this paper, we focus on the numerical methods for solving the system of non-
linear equations. Due to the characteristics of the different nonlinear problems, there
are many iterative algorithms have not yet been utilized efficiently. Therefore, many
improved modifications of the classical iterative methods have been made [14-16].
Here, we improve the classical Levenberg—Marquardt method for solving the system
of nonlinear equations and discuss the convergence under some conditions.

The rest of this paper is organized as follows. In the next section, we first propose the
modified Levenberg—Marquardt algorithm for the system of nonlinear Eq. (1). Then,
in Sect. 3, the convergence rate of the algorithm will be discussed with y-Holderian
local error bound condition and the v-Holderian continuity of the Jacobian. In Sect. 4,
the global convergence result is given when the line search is used. Some numerical
results are given in Sect. 5. Finally, we conclude this paper in Sect. 6.
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2 The modified Levenberg-Marquardt method

One of the most well-known methods for solving system of nonlinear Eq. (1) is the
Levenberg—Marquardt method (hereinafter referred to as the LM method) [17, 18],
which computes the following trial step at every iteration

_ T o7
dy = Ji e+ Al Ji Fx, 2)

where Fy = F(xi), Jx = J(xx) = F’(xp) is the Jacobian, and Ay is the LM parameter
updated by an appropriate rule. The LM method has quadratic convergence when
the function F(x) is Lipschitz continuous and its Jacobian J(x) is nonsingular. To
improve the computational efficiency and theoretical results of the LM method, there
have been intense and interesting discussions on the choices of the LM parameter and
convergence conditions in many works of literature recently [19].

Let N(x4,b) = {x | |lx —x4|| <b} C R*, with b < 1 is a positive constant,
be a neighbourhood of x, and Vx € N(x,, b). By choosing the LM parameter as
A = || FxlI?, Yamashita and Fukushima [20] show that the LM method has quadratic
convergence under the following local error bound condition which is weaker than
nonsingularity,

cdist (x, Xy) < |F(x)|l, Vx € N(x4,b), 3)

where c is a positive constant, and dist (x, X ) = infzex, [|x — X|| means the distance
from x to X,. Itis obvious that, if J (x,) is nonsingular at a solution x, of (1), then x, is
an isolated solution and || F (x) || provides a local error bound on some neighbourhood
of xy.

Although the local error bound condition (3) is weaker than nonsingularity of
Jacobian J, it is not always applicable for some ill-conditioned nonlinear equations
from application fields like biochemical systems. The following condition, called y -
Holderian local error bound, is proposed,

cdist(x, Xy) < [F(X)|Y, Vx € N(xy, b), @)

where y € (0, 1], ¢ > 0 is a positive constant. For example, for the Powell singular
function [21], the local error bound condition (3) is invalid, but the y-Holderian local
error bound condition (4) is valid with y = 1/2 around the origin [22].

The y-Holderian local error bound condition (4) is obviously a generalization of
the local error bound condition (3), which extends the exponent y from 1 to an interval
(0, 1]. Recently, under the y -Holderian local error bound condition, the convergence of
some modified LM methods has been discussed with several choices of LM parameter
[23-26].

From the definition of the LM trial step (2), it can be seen that the choice of the
LM parameter 1 has a great influence on the computational efficiency of the LM
method. Therefore, in order to improve the computational efficiency, many choices of
the LM parameter, besides Ay = || Fy||> proposed above, have been given recently. For
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example, Fan and Yuan [27] chose Ay = || Fi||, Dennis and Schnable [28] employed
A= O(]| JkT Fr|)) while Fischer [29] took A, = || ]kT F|l, Ma and Jiang [30] proposed
the convex combination of these two choices, i.e. Ay = 0| Fi ||+ (1 —6)|| JkT Fr || with
6 € [0, 1]. And some other choices are given [31-33]. To make the LM parameter
belongs to an interval which is proportional to || F¢ ||, some algebraic rules for the LM
parameter also have been given [34, 35].

The choice of the LM parameter may cause some unsatisfactory properties when
the sequence {x;} generated by the LM method is close to or far away from the solution
set, Fan et al. [36] and Chen [37] extended the choice Ay = || F% ||2 to A = || F¢||® with
8 € [1, 2]. Inspired by those observations, we consider our choice as

A= O FCN® + (1 — ) IJT Fell®, )

where § € [1,2] and 6 € [0, 1]. It’s clear that, if we take § = 1, the choice (5) will be
that which took by Ma and Jiang in [30], and if § = 6 = 1, the choice (5) will reduce
to that proposed by Fan and Yuan in [27], etc. It also can be considered as the convex
combination of || F¢||® and ||JkT Fi||%. Therefore, choice (5) can be considered as the
extension of many other choices.

Now, we consider the following modified LM algorithm with the LM parameter as
(5) for the system of nonlinear Eq. (1).

Algorithm 1 The modified LM algorithm
Require: xop € X;6§ €[1,2];6 € [0, 1].

I k=020 <= 0 Foll® + (1 = )| J] Foll®:

2: while ||/ Fi|| > 0 do

3 Solve the equation (2) to obtain dj;

4 Xk+1 <= X +di;

5:  Update 1; by computing (5);

6

7

k<=k+1;
end while

To generalize the theoretical application of the modified LM algorithm 1, we analyse
the convergence of our new LM method under the y-Holderian local error bound (4)
instead of the commonly used local error bound condition (3).

3 Convergence rate

The following assumptions are needed to establish convergence of Algorithm 1
throughout the paper.

Assumption 1 The following conditions hold for some x, € X.

(a) F(x) admits a y-Holderian local error bound property in the neighbourhood of
X« € X4, where y € (0, 1], i.e., there exits positive constants ¢ > 0 that makes

cdist(x, X,) < [FQ)”, Vx € N(xs, b). (©6)
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(b) J(x) is v-Holderian continuous, where v € (0, 1], i.e., there exists a constant
k1 > 0 such that

/() =TI < krllx = plIY, Vx,y € N(xy, b). (7
Remark 1 If y = 1, then the y-Holderian local error bound condition (6) will be

the local error bound condition (3). If v = 1, then the v-Holderian continuity of the
Jacobian (7) will be Lipschitz continuity of the Jacobian.

It follows from Assumption 1 and the mean value theorem that

1
[F(y) = F(x) = J)»—x)l = H/o Jx+1(y —x) (y —x)dt = J(x)(y — x)

IA

1
ly —xn/o 1 G+ 10y —x0) = (o) di

1'“ ly — x|V forall x,y € N(xs, b). (8)
+v

IA

It can also been seen that there is a constant x» > 0 such that

[ < k2, Vx € N(xy, b).

IF() = F)l < k2lly —xll, Vx,y € N(xy, b). ©
Suppose that Algorithm 1 starts with an initial xq that is sufficiently close to x, such
that the sequence {xy};2, stays in the feasible set X, for F'(x). Itis worth emphasizing
that x, may not be an isolated zero of F(x), and in the end x; may converge to some

point in X if it converges. Denote by X € X, which satisfies
X — x| = dist (x, X4) . (10)
Now, we will study the local convergence of our modified LM method, i.e., Algo-

rithm 1.
Denote by

d(x) = — (J(x)TJ(x) + )\(x)l)_1 T F(x) (11)
and
AX) = 0IFOI° + 1 =) IJx)T F)l’. (12)

Lemma 2 Let Assumption 1 hold. If v > 2(1/y — 1), then there exist some positive
constants cy, ¢y such that

crdist(x, X% < n(x) < cadist(x, X*)°, Vx € N(x*, b). (13)
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Proof First we will show the second inequality in (13). From (9), we have

A =O0IF@I°+ A =OIT@OTF@I° < (0 + A —)IT®I°) IF)I°
=@+ =OIJOIP)IFE — FOI° < (0 + A =)IT0)I°) k1% — x)°
<3 (0 4+ 1 —0)d) 1% —x]|°.

This proves the second inequality in (13) with c; = &3 (6 + (1 — 0)k?).
Now, we show the first inequality in (13). From

IF()|I> = F(x)T F(x)
=FO)T(FE +J0)x —5) + F)! (F(x) = F(F) — J(x)(x — %)),

we have
FOI @) = %) = [FW)I> = F)" (F(x) = F() = J(x)(x — %)) .
From the properties of the norm, we get

IF)" T =) = IFEI = 1F@T | IFx) = FE) = J () (x — D).

(14)
Since v > 2(1/y — 1), it follows from (6), (8), (9) and (14) that
_ _ K1K2 | _
17 ()T Foll X — x| = 27 |1x — x||*/Y — I — x|*.
—+v
Thus, we have
17T Fll =715 — 227" = 222 )5 — x> 3% — x>
1+v
with ¢3 > 0 is some positive constant. Hence
AX) =0IF°+ A —a)IJx)T Feol?
= 0|5 — x|+ e3(1 = O) |5 — x|V
> cpl|x — x|°/7.
This proves the first inequality in (13) with ¢ being a positive constant. O

Lemma 3 Let Assumption 1 hold, then the following inequality holds with a positive
constant c4 > 0.

Id )| < cadist(x, X*)MMLIFv=0/2Y} © yy e N(x*, b/2). (15)
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Proof For all x € N(x*, b/2), we get
X = x*|| < IXx = x|l + [lx —x*|| < b. (16)

Thus, x € N(x*, b).
Define the quadratical convex function ¢(d) as

o(d) = |IF(x) + J @)d|I* + 20 1d]|>. (17)

Hence, d(x) is the minimizer of ¢ (d). By Assumption 1, Lemma 2, (16) and (17), we
get

pdx) _ g —x) _ [[FO)+J)E — Ol + 2@ 1% = x]?

Ild )| < : < =
(x) A(x) A(x)
-y _ o 2
_IF@® F(x)A JOGE DI o
(x)

2

1 —
<
= d+ 02 ll%
K2 .
E 1 5 + 1 ||)Z _ x||2m1n{1,1+v—8/2y}‘
ci(l+v)

Letes = \/ic?/e1(1 + v)? + 1, we obtain (15). o

_x||2(1+v)—6/y + ||)E _ x”Z

Lemma 4 Assume x, x+d(x) € N(xx, b/2). Then the following inequality holds with
a positive constant cs.

dist(x + d(x), X4) < csdist(x, X,)? min{l4v,1+8/2,2(1+v=8/2y)} (18)
Proof From the definition of ¢(d) (17) and Lemma 2, we can show
IF(x) + Jx)dx)|?* < w(d(x)) <pF —x) < IF(x) + ()& — 0 + A% — x|

x”2(1+v) + CZHX“ _ x”2+8

< I% —
(1+ )2
“\a+ v)2
Then we have
IF(x) + J (x)d(x)]| < cgll & — x| mintt+v-158/2) (19)

where positive constant cg = /k7/(1 + v)? + c3.
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It follows from Assumption 1, Lemma 3 and (19) that

. Y
¢ dist(x +d(x), X.) < |F & +d)I = (IF0 +J0d @]+ ld0)]1?)
< (06”}; _ x||min{1+v,l+8/2} + ch‘%“i . x||2min{l,1+v—5/2y}>y

2 . _
< (C6 + /qci) 1% — x”ym1n{1+v,l+8/2,2,2(1+v 8/27))

Hence the inequality (18) holds with ¢5 = ¢! (c6 + /qci)y. O
It is clear that, from (11) and (12), we have dr = d(xr), Ar = A(xx) and xgq1 =
Xi + di. Then it follows from Lemmas 2, 3 and 4 that, at every iteration,
crdist(xg, XY < ap < eadist(xg, X2,
ldi |l < cadist(xg, X*)mnth1+o=0/273,

diSt(Xk+], X*) < deist(Xk, X*)y min{l4v,1+8/2,2(1+v-5/2y)}
hold with xg, xx+1 € N (x4, b/2).
Remark 2 Let

o =min{y (1 +v), y(1+6§/2),2y (1 4+ v) — §},
B =min{l, 1 +v —§/2y}.

To analyse the convergence rate of the sequence {x;} generated by Algorithm 1, the
value of above « and 8 in Lemmas 3 and 4 should be discussed. Obviously, a larger
value of « will lead to derive a better convergence rate. Also, to deduce a convergence
result, one needs to have o > 1. This holds if and only if

1 1
y > and 2(——1)<8<2y(1+v)—1, (20)
1+v y
which imposes an additional requirement on the values of y, v and §.

Since o > 1, we have that ,Bak > k for sufficiently large k. As Z?io (%)l =2, we
deduce that

o0 l ﬁal
=3 <§> <.
=0
Let

. 1 b
r = min , 21

20;/(11—1)’ 5 <1 N 264cg17ﬁ)/(a71)c7)
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where c4, cs, ¢7, o, B are defined above.
Now, we show that if the initial point x( in Algorithm 1 is close enough to X, the
assumption of Lemma 4 will be satisfied.

Lemma5 Assume (20) holds. If the initial point xo € N (xx, r), where r is given by
(21), then we have xi € N (x4, b/2) for every k.

Proof The proof is conducted by induction of k. We start with k = 0. By the
assumption, we have xo € N(xy,r). Since r < b/2, then x; € N (x4, b/2) for all

I =0,1,---, k. In order to show that xx+1 € N (x4, b/2), we first from Lemma 3
note that
k41 — Xl = Nk + die — Xl < llxe — Xl + il < Nloxk—1 — sl + llde—1 1l + k|l
k k
<< xo —xll + Y Nl <7 +es Y distCa, X7 (22)
1=0 1=0

By Lemma 4, since r < 1/2c;/(a71) defined in (21), we get

dist(x;, Xy) < csdist(x;—1, X5)* < csc5dist(x—2, X0

-1 . 1 -1 1
<cs5c5---c5  dist(xg, X4)* = c;+a+ T dist(xg, Xi)*
o1 ; a1 1 -1
<ed T lxo —xll® < e Y < (cg"l r)

- 1 al—1 -
_V(E) > (23)

where [ =0,1,--- , k.
By (21), (22) and (23), we have

k k 1 al—1 B
lxXk+1 — xll <7 +ca Z dist(x;, X)P <r +cu Z (r <§> )
=0 1=0
k 1 /30{] o0 1 ﬂl)ll
- 2r)P Z < 1 280,781 -
r+ca(2r) Z<2) _r( +2P¢yr Z 5
I=0 1=0
- - b
< (1420 Do) < 2
The above inequality indicates that xxy1 € N (x, b/2). O

From Lemmas 4 and 5 that we obtain the following main theorem.

Theorem 6 Under Assumption 1, if (20) holds, then the sequence {dist(xy, X )} super-
linearly converges to zero with order min{y (1 4+ v), y(1 + §/2),2y (1 4+ v) — §}.
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Moreover, the sequence {xy} generated by Algorithm 1 with initial point xy € N (X, 1)
converges to a solution ¥ € X, (| N (x«, b/2) of nonlinear Eq. (1).

Proof The first part of this theorem, that is the convergence rate of sequence
{dist(xx, X4)}, is clearly derived by Lemmas 4 and 5. So, only the proof of second
part should been given.

From the hypothesis, for every k, we get xx € N (x4, b/2). Hence, we just have to
show that {x;} converges. From Lemma 3 and (23), we have

B! =1)
ldi |l < cadist(xg, X4)? < car? (5) : 24)

Denoting by

k k 1 ﬁotl 5 k 1 ﬁotl r
se=p_lldill < ca@r)f (5) <caed Y (5) < el er < o0,

1=0 =0

we obtain that {s;} is a Cauchy sequence. Thus, we have

A

Ikt = Xk ll < ekt p—1 | 4 Xkt p—1 — Xl
k+p—1

<< Yl
I=k

=| Sk+p—1 — Sk—1 |, (25)
for any k, p € N. Which indicates that the sequence {x;} is also a Cauchy sequence.
Then, {x;} converges to some X. Since x; € N (x4, b/2) for all k and {dist(xx, X)}
convergence to zero, we have ¥ € X, [ N (x4, b/2). O
Theorem 7 Under the assumptions of Theorem 6, if v > §/2y, then sequence {xi},
generated by Algorithm 1 with xo € N(xy,r), converges to the solution X of the

nonlinear Eq. (1) with order y (1 + §/2).

Proof 1t follows from v > §/2y that

(-3)2r(5-)

Il
<
oS,
7N
R | =

|

—
N—

A%

(e]
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and

(2y(1+v)—8)—y<1+g)

yé

8
=V+2yv—6—y—zy——
2 2

14
==2-=9%8)=>0.
2( ) >
So, from the the assumptions of Theorem 6, we have
a =min{y(1 +v),y(1+65/2),2y(1+v) -8 =y(1+35/2) > 1. (26)

Moreover, it follows from (26) that dist(xxy1, Xx) < %dist(xk, X) holds for all
sufficiently large k. From v > §/2y, we have 8 = 1 in Lemma 3. By letting p — o0
in (25), we deduce

00 00 00 1 -k
1% =l < D lldill < ea ) distu, Xs) <eay (5) dist(xx, X.)
1=k 1=k =k
< 2cadist(xg, Xx) < 2cacsdist(xe—1, X)* < 2c4c5)% — xp—11%,  (27)

which implies that {x;} converges with rate y (1 4+ 6/2). O

Remark 3 (1) As it was shown in Theorem 7,if y = v = 1, we have @ = 1 + §/2.
From (27), we obtain

~ ~ 1+6/2
I% — xll < 2ecacs | — xp— |1

which shows that the sequence {x;} at least converges superlinearly and converges
quadratically while § = 2. This result is the same as the result in [20] with § = 2
and 60 = 1.

(2) Under Assumption 1, let y = v = 1. Algorithm 1 will reduce to the algorithm
proposed by Fan and Yuan in [27] when 6 = 1, § = 1, the algorithm proposed by
Ma and Jiang in [30, Algorithm 2.1] when § = 1, and the algorithm proposed by
Fan and Yuan in [36] when 8 = 1, § € [1, 2]. The results of Theorem 7 is also the
same as theirs.

Remark 4 To obtain fast convergence order, singular value decomposition (SVD) tech-
nology was employed by some papers [27, 30, 36], but we omit it here.

4 Global convergence
In this section, we discuss the global convergence properties of the modified LM

method. To guarantee the global convergence, the Armijo line search technique is
employed in the modified LM method.
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Iake

as the merit function for nonlinear equations (1).
We consider the following algorithm.

Algorithm 2 The modified LM algorithm with line search

Require: xg € X;6 € [1,2];0 € [0, 1]; &, B,y € (0, 1).
1: k< 0: 20 < 0| Foll® + (1 — o)1 7] Foll®:

2: while || Fi|| > 0 do

3 Solve the equation (2) to obtain dj;
4 0 |F(xg +di)ll < 71| Fi |l then

5 Xkl & Xk +di;

6: else
7

8

m < 0;
while @ (x; + f"dy) — @ (x) > af"Vd(xp) T dy do
9: m<m+1;
10: end while
11: Xpy1 < xp + By,
12:  endif
13:  Update A by computing (5);
14: k<k+1;

15: end while

Theorem 8 Suppose Assumption 1 holds. Then the sequence {x;} be generated by
Algorithm 2 converges to a stationary point of ®(x). Moreover, if the stationary
point x is a solution of nonlinear Eq. (1), then {xi} converges to the solution with
convergence rate min{y (1 +v), y(1 +6/2),2y (1 +v) — §}.

Proof The Armijo line search technique is employed in Algorithm 2. That is, the next
iteration will be computed might be

X1 = X + Bk,

where A" is a step size and m > 0 is the smallest nonnegative integer that satisfies
the following inequality.

[} (xk + ﬁmdk) —D(xp) < &5’"Vd>(xk)Tdk.
Combine with [38, Eq. (2.10)], we get

(FkTJkdk)2

IF (s DI? < I1Fell? — @q -~
TAE

(28)

where & is some positive constant.
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Therefore, from the condition || F(xx + di)|| < 7| Fkll and (28), we obtain that
{I| F (xx)|I} is monotonically decreasing. Hence, the sequence {x;} converges to a sta-
tionary point of ®(x).

Next we show the remainder part. We deduce from the first part that || F (x; +di) || <
¥ || Fx || holds for sufficient large k, that is, B’" = 1 holds for all sufficient large k. Since
{xx} converges to a stationary point x, which is a solution of nonlinear Eq. (1), there
exists a large K such that

CO{
IF ) ®7 ! < vt 29)

and
lxg —x«ll <7

where ¢, k7 and c5 are defined in Sect. 3, r is defined by (21).

Let sequence {yx} be generated by Algorithm 1 with unit step size and yp = xg.
Then, by Theorem 6, the sequence dist(y;, X,) converges to zero with convergence
rate min{y (14+v), y(1+68/2), 2y (1+v)—§}. So, we just have to prove that xx 47 = y;
holds for each [, i.e. {y;} satisfies

IF DIl = v IIF G-

Let y;4+1 € X suchthat || yj41 — Y141 = dist(y;+1, Xx). It follows from Assumption
1 (a), Lemma 4, (9) and (29) that

| F D = I1F i) — FQianll
< kadist(yi4+1, Xx) < kpcsdist(yr, Xx)*

Kacs|| F (yp)l|*7 !
< ——————|FO

=vIFODI (30)
holds for 7 < 1 and each [. (30) implies that 8” = 1 holds for all sufficient large k
in Algorithm 2. Thus, we have {x;} converges to the solution with convergence rate
min{y (1 + ), y(1+8/2), 2y (1 + v) — 8}, O
5 Numerical example
Some numerical experiments are carried out to verify Algorithm 1 proposed in Sect.

3 in this section. We first test the following Powell singular function [21] proposed in
Sect. 1.

F(x) = <x1 + 10x2, vV/5(x3 — x4), (x2 — 2x3)%, V/10(x1 — x4)2)T . (3D
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where x € R*. As proposed in Sect. 1, the local error bound (3) does not satisfy (31)
but the y-Holderian local error bound (4) does.

The other test problems are systems of nonlinear equations created by the modifying
singular problems proposed in [21, 39],

P(x) = F(x) — J(x)A (ATA)f1 AT (x — x,), (32)

where x, is its root, function F(x) is the standard nonsingular function, and matrix
A € R"* has full column rank with 1 < k < n. Itis easy to check that F(x,) =0

and () = () (1= A (AT A) ™" AT) has rank n — k.
We chose the rank of J(x,) tobe n — 1 by using

AeR™ AT =q,1,---,1) (33)
and n — 2 by using
ax2 a7 (1 11 1.1
AER™T, A _<1—11—1-~-:|:1 (34)

respectively.

We test several choices of the LM parameter in Algorithm 1. Based on the range
of 6 and § defined in (5), weuse # = 0,0.5and 1 and § = 1, 1.5 and 2 for the LM
method with unit step size in Sect. 3. The algorithm is terminated when the norm of
I JkT Fi|l < 107, or when the number of the iterations exceeds 100(n + 1). However,
for Powell singular function, we take the number 10° instead of 100(n + 1). The results
for the Powell singular function are tabulated in Table 1, while the results for systems
of nonlinear equations with rank n — 1 and n — 2 case are tabulated in Tables 2 and 3,
respectively. We test three starting points xg, 10xg and 100xy where xg is suggested
by Moré, Garbow and Hillstrom in [21]. The notation “~" is used if the method fails
to find the solution within the maximum iterations.

The results in Table 1 show that Algorithm 1 is efficient for Powell singular function
even it does not satisfy the local error bound (3). But it is not perfect because of the big
number of the iteration when initial point is not close enough to x,. From the results
in the all tables, we can see that Algorithm 1 is always outstanding when § = 1 no
matter what the value of 0 is. In fact, when {x;} is close to the solution set X, the LM
parameter A with § = 2 may be very small, even less than the machine accuracy, and
it will lose its role. Conversely, when {x;} is far away from the solution set X,, the
LM parameter A; with § = 2 may be very large, and the trial step di will be small,
then it prevents {x;} from converging rapidly. Also Algorithm 1 with A; = || F; || is
always outperforms or at least performs as well as Algorithm 1 with Ax = || JkT Fr|l®.
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6 Conclusion

We have presented a modified Levenberg—Marquardt method for solving system of
nonlinear equations with adaptive choice of LM parameter which is a convex combi-
nation of || F¢||® and || JkT F¢||. Under the y-Holderian local error bound condition of
the underlying function and the v-Holderian continuity of its Jacobian, its convergence
including local and global has been analysed. These convergence properties hold in
many applied problems, as they are satisfied by any real differentiable function. In our
numerical experiments, we clearly obtained a superior performance of our choice of
LM parameter.
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