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BFGS

• Find the quasi-Newton’s direction

– Give the initial guess of Hessian B0 = I

• Use exact line search,   

f(α) = 1
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BFGS, the second step

• Find the quasi-Newton’s direction p1

• Use exact line search,   

f(α) = 1
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SR1

• Use the same initial B0=I.  The same x1,g1.
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