
Intuitive Understanding of Newton’s Method
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Intuitive Understanding of Newton’s Method

xn+1 − xn = − f(xn)
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Intuitive Understanding of Newton’s Method
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Unconstrained Nonlinear Optimization

min
x1, x2

f(x1, x2) = (1− x1)
2 + 100(x2 − x21)
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Unconstrained Nonlinear Optimization

min
x1, x2

f(x1, x2) = (1− x1)
2 + 100(x2 − x21)
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Optimal solution (1, 1)
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