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Notes and reminders
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Newton’s method
f(x) = ex-1

T f df Equation dx

1 e —1 e edr=1—e€ %
—0.632 —0.468  0.532 0.532 dx = 0.468 0.880
0.248 0.281 1.281 1.281dx = —0.281 —0.219

final: x=0.029
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* Try out Newton’s method for one of the functions provided

* Then pick a different simple function and implement your own version of
newton_step; see what happens for various initial points

o https://replit.com/team/professorgeoff/Newtons-method
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Unconstrained optimization
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Constrained optimization










