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Lecture 25 (Nov/30)

Scribe ? Please fill the course evaluations.

Last time Today
Trust region

methods & Heuristics to solve

↳Charactenzaton of I the subproblem.

D Descent
subproblem

D Full method
D How about other norms?

>Guarantees.

Recall the Trust RegionSteps involve

solving the noncomex minimization problems
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How does the solution change as we vary A

If Mr(S) · is convex (Bm> O)
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DIf Prlon) ? Musi
N(+ = * x +Su

+ = 2 An

Else if Pr(i) = Us :

Xx = X x +Si
Else :

Xi+1 = Xa

Are=Ar/2 .

convergence Guarantees
2018

,
Curtis

,
Lubberts,

Theorem (Global comergence, Robinson)

Let f :R
& -IR be function with -

Lipschitz Messians
,
with inff)-o. Then,

the frust region method with) additional

checks) finds an -stationary point
after 0 (5-2) iterations.
Theorem (4 . 9

,
Nocdal & Wright)
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If llB1 - 82f(x)11-0. Then , locally the
↑

method displays superlinear convergence.


