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Lecture 22

Details of a practical Newton 
iteration C con

• • Convergence with 
strong Wolfe line search
• • Theorem 3.2 in 
Nocedal + Wright
• • Zoutendijk’s 
condition

• • What to do with 
indefinite Hessian’s in 
Newton?
• • Modified Cholesky
• • Proof of 
convergence 

Reminder: Report 1 due 
Monday. 

Math in Industry workshop:
https://sites.google.com/view/iwpd2025/home

Pre workshop event this 
afternoon on Matlab. 
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