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A quadratic convergence root-finding algorithm for black-box function
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The problem of finding the roots of a given function is an important and fundamental problem. One of the most
famous method for this root-finding problem is Newton’s method, which achieves quadratic convergence under some
assumptions. On the other hand, Newton’s method has one major disadvantage; the derivative of the input function
must be calculated analytically, which is virtually impossible when the input function is a black-box function. In
this paper, we propose a root-finding algorithm not requiring computation of derivative. The proposed algorithm
is proved to achieve quadratic convergence under some reasonable assumptions.
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