Example from Chap 13
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Newton’s method

AT A +s—c
F(x,\ s) = Ax — b =0, forxz,s >0
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The central path

XSe — Te

AN +s—c
F(x,\ s) = Ar — b =0, forx,s >0

* The trajectory that
solves F=0 for
t =[0,300]
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Path following algorithm

 Search direction is the solution of the
following system,
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Short-step path following

* No line search
» Fixed o,.
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Long-step path-following

’  Line search
40 * Varied o,.
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