
Lecture 24 (Nov/28)
HW5 due Thursday
Scribe?

Last time Today
· CG continued

I
D Trust region methods

Convergence Guarantees i characterization of
1 Nonlinear least subproblem

squares D How about other norms?

Trust region methods
Idea : Instead of fixing a search direction

Pi
= Brgk , search everywhere

near * 1 .

Update
S= argmin mi(s) = f(u) +OfMn)'s + Bus

(A) S . f. Isll2 ? Ak
* k+

= Xp + Sk .

In what follows we cover

1 A characterization of solutions of (1)
① How about other norms?
















