Modified Newton Method

Goal: .
min X
RN f( )

Gradient descent:
E’Ek+1 =z, — apVf(xg), ap >0
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Newton method:
Tpp1 = o — [V2F ()] 71V f (21,)
Modified Newton method: [Method of Deflected Gradients]

Tp+1 = o — oSV f(xg)
Sk -~ Ran' ap < R

Special cases: S = In: Gradient descent
S = [V2f(x)]~1: Newton method



