Inverse-free Newton’s Method
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We present a modification of Newton’s method for finding a zero of a multivariable
function without an inverse of a matrix in a recurrence. We prove at least quadratic
convergence of a Newton-type method avoiding matrix inversion under standard as-
sumptions, and compare modified and classical Newton’s methods numerically.

The talk is based on joint work with Marcin Massalski from Lodz University of
Technology, [2].
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