
MATH 605: Newton Method with Line Search

Initialization: Put xk = x0

xk

Compute pk and put αk := 1

αk

Checking decrease condi-
tion f(xk + αkpk) <
f(xk) + µαkp

T
k∇f(xk)

Put αk := αk/2

Compute xk := xk + αkpk

Checking ‖∇f(xk)‖ < ε xk
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