Optimisation 1, Lecture 15

Markus Grasmair

Department of Mathematics,
Norwegian University of Science and Technology,
Trondheim, Norway

Trondheim,
February 27, 2023

Markus Grasmair (NTNU) Optimisation 1, Lecture 15

February 27, 2023

1/3



Previous lecture

@ Augmented Lagrangian method for equality constraints:

X1 = arg min [f(x) — (N Ex)) + §||5(x)||2],
Xer1 = M — p€(xup1)-

@ Quadratic penalty method for inequality constraints:

Q(x, 1) + B Z 2 min.

IEI

@ Logarithmic barrier method:

B(x,B) :=f(x) = 8 In(ci(x)) — min.

i€
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Goals for today's lecture

o |dea of Quasi-Newton methods.
e Symmetric rank 1 (SR1) method.

o (Quasi-Newton methods for large problems.)
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