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Minimize f(x)

EIRS Z L B2EZ 5.
—a— b (Newton) #ETIE, —=a— b AERX

V2 f(zy) d, = =V () (1)
Dfe UTHE A d), 2ED, fif%
Tpt1 = T + d; (2)

LTS, o a— kI, (1) O V2f(xy) REMRECETH B, TELLL, BRI dy &
Sy TR

By dy = =V f(xy) (3)

DL UTREDBIIETH 5.

FLTURL 1 (B=a—F o)

Require: g € R™, e > 0.

1: By« 1.

2: for k=0,1,2,... do

3: V()| <embiX, o 2 LTHI LK TT 5.

4 Brdy = =V f(zy) 2T dy 2K 5.

5 EARMERIZE D ATy TiE o), >0 2EDS.
6: Tpy1 < T + apdy.

7 By KT 5.

8: end for

TNITV XL 1D TIFHTIE, o, i1, Vi(xg), Vi(ep) ZHWT, 174 By WIEEZNZ 5
Z & THH By Z2HERT B, B EREIZW DOPRES N TWED, 2HTH BFGS AR ™

YiYe _ Brsks, B

Byt1 = B + (4)

y;sk S;Bksk

BERELLHVLVLNTWAEDD—DOTH5D. 72771, LEDBHEDZHIC

Sk i=Thy1 — T, Yp = V(@) — VS(xp)

BN,

"1C. G. Broyden (1970), R. Fletcher (1970), D. Goldfarb (1970), D. F. Shanno (1970) IZ & » THIIZIRE X =D
T, HODHHDELTF 2L >TIDEIIZLIFNT WS,
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(4) TEDOSND By 1F, IROME (a)—(c) 273 I EPMHERTES ¢
(a) Bpy1 1& Brpisy =y, 23 (Z0%RIF, vhy b XiZhTnd).
(b) By DFRITHI7 5 1E, By bHFMTHITH 5.
(c) By BEEMDD 8]y, > 07551, By HEEMHTH .
ZD5b, WH (c) KEHT S, 7VIYVXL1D5THTIE, A7y 7 ap 57034 (Armijo)
DA
flay + ady) < f(mr) + e (V(@) | di)oy (5)
72T EOITEDDIENE WV (¢ 1F0< e <1 ZHEZTERTHD) . EiX, TR TERME
Vf(xy, + ardy) " di, > co(Vf(zi) " di) (6)

L7z T L OIGENE, sly, >0 DBWO VLD LR RTIENTEDS (e < <1 &Y
FETHB) . &b, &M (5) L (6) LabbEEbOE, EHERIIBIIEYILT (Wolfe) D&M
LXIENTVWS. T, s DEHRLD di = s/ DD NLDD, Thk (6) MUAT B Z L THRE
X V(1) sk > ca(V(xp) " sp) BEENE. ZORERE y,, s, ODEEB LT (3) &b

yp sk = (Vf(@pa1) = V(@) sk > (c2 = DV f(@r) T (ardy)
= (c2 = )(=V f(mx)" B Vf(ay))au (7)
MES5ND. By NEEMTHNE B BERMTHBMS, ;<1 &b (7) DERALRETH 5.
L7=D3oTC, 8]y, >0 DD LD.

175 By OBEHAN (4) &, Wii7H BV BT HRCEEET I b TES. DF Y, H, =B,
Hipy1:= B}, 8L, (4) e%ftiete LT
(Hrypse) + (Hrypse) '

S;yk
BESNE., ZOARIE, BFGS AROHARE XiIFnTw3s 2

Hy 1 = Hy —

y,IHkyk) SkS) ®)

+(1+
s{yk S;ka

FZILTY XL 2 (BFGS ARXO HARZHW#E=Z 2 — b ViE)

Require: xg € R™, e > 0.

1. Hy«1I.

2: for k=0,1,2,... do

3: V()| <embiX, z, 2 LTHI LK TT 5.

4 di, = —H, Vf(xy).

5 EARMERIZE D ATy TiE o), >0 2ED 5.
6: Tpy1 < T + apdy.

7 (8) ZFHWT Hyyy ZHEKT 5.

8: end for

TN XL 20 4 77HTIE, BEAR d, 1375 RT7 MLVOEE LTROSNTWS, DFD,
HARXZHWS &, (3) D& DN, — R AR Z M BEDZRO.
(A E)

PIAIHLT, (4) BBARLKIENE I LA H 5.
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