Lecture 20

Proof that backtracking converges to
a point where the gradient vanishes.

Result 1: There is always a point that
BT line search picks.

Assumptions of theorem and justification.
New term: Sufficient descent (vs. Sufficient decrease)

Outline:

- the function is bounded
- function values converge
- show lim a|g||[*2 -> 0

- show a >= gamma®||g||

- conclude ||g|| -> 0
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