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Lecture 32



- Theorem 3.2 from Nocedal & Wright

(convergence of line search with strong wolfe)



- A practical Newton iteration when the

Hessian is indefinite 

- Bounded Perturbation 

- Modified Cholesky



Logistics:

- Report 1 due Monday

- We will flip class starting Monday.

- Weekly lectures (recorded with 2x 75 min vs. 3x 50 min)

- Q&A during class periods (can be shorter than 50 mins)

- Still recorded, etc.

- Need to come to class at least 1x / week to submit question. 


