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By second-order Taylor series, we get

F(w) = F(@) + V(@) (s~ 2) + 50— ) B(o)(y — 2) + |}y — 2l %o(1)

In Newton’s method, we choose an update rule which minimizes the resulting quadratic
function, assuming that Hy(z) is positive definite.

xi+1 — :L’i _ Hf(ZCi)il Vf(l’l)

1 Matrix norm

Definition 1 (Spectral Norm). Let A be a d by d matriz. Then
d
AN = mx A A)
Theorem 1 (Homework). The spectral norm is a norm (i.e. ||A|| =0 <= A =0 and
IA]l = 0).

Theorem 2 (Homework). D(A, B) = ||A — B|| = D is a distance metric.

Proof hint for triangle inequality. Get a bound on eigenvalues of sum of matrices using
the facts that the sum of positive semidefinite matrices is also positive semidefinite and
that if (A, v) is an eigenpair of a matrix A then (A — k,v) is an eigenpair of the matrix

A—kl. [l

2 Region of positive-definite hessian

Intuitively, Newton’s method would work when the hessian is positive definite. Unfortu-
nately, that need not be true for most real problems. However, at a local minimum, the
hessian is guaranteed to be positive semidefinite. We hope that, due to f being in C?,
hessian would be positive semidefinite or definite near the local minimum too.

Therefore, if we somehow reach close to a local minimum, we can start using Newton’s
method. We’ll now try to quantify how close do we need to get.

Definition 2. Let A\(A) denote the set of eigenvalues of matriz A.


https://sharmaeklavya2.github.io/theoremdep/nodes/linear-algebra/eigenvectors/sum.html

Definition 3. For matrices A and B, A < B iff B — A is positive semidefinite. For
matrices A and B, A < B iff B — A is positive definite. Similarly define > and >.

Theorem 3 (Transitivity of < (Homework)). AKX BAB<C = A<ZC(C
Definition 4.

feCy <= (Yoy R | H(y) — Hy(2)]| < My —z])
Theorem 4 (Homework).

fely = (Vo,y € REHp(z) — Mrl < Hy(y) < Hy(x) + MrI)
where r = ||y — z||.

Theorem 5. Let Hy(z*) > al, where a > 0. Then r = ||z — 2*|| < i+ == Hy(x) is
positive definite.

Proof.
r < % — 0< (a— Mr) <Hf(a") - Mrl
feCi, = Hy(x) >He(z*) — MrlI >0
O
We now have a region where Hy(z) is known to be positive definite. However, this is still

not suitable for Newton’s method, since the point in the next iteration may fall outside
this region. We therefore impose another condition, that distance from x* should reduce.

3 Newton’s region and convergence

Lemma 6 (Proof omitted (beyond the scope of course?)). Vz,y € R,

1
Vi) = Vi) = [ o+ aly - o)y - 2)da
0
Lemma 7. Let A be a symmetric matriz and u be a vector. Then || Au|| < ||A]|||w-

Proof.

|Aul®>  u" A%
lal® flull?

A
4 — Toal <y

]

Theorem 8. Let Hy(z*) > a, where a > 0. Let ry = ||2* — a*||. Then rp < 2% —
Tyl < Tk.



Proof. By theorem 6, we get
1
Vi(zh) = / Hy(z* + a(2® — 2)) (2" — 2%)da
0
oH gt = (2F - 2¥) — Hfl(xk) Vi ()

— ]:l(xk)(Hf(xk)(xk o l‘*) . Vf(ZL‘k))
= fl(gck)/o (Hy(2*) — Hy (2" + a(a” — 2%))) (2" — 2*)da

Thy1 = HHf_l(:ﬁk) /01 (Hy(z*) — Hy (2" + a(z” — 2%))) (2" — 2*)do

< HHf_l(xk)” H/o (Hf(xk) — Hf(xk + afx® — x*))) (2% — 2*)da
(by lemma 7)

< ||E( ||/ (B, () — By (2% + (e — 1)) (@ — 2
(by triangle inequality)
<[P [ Pt) = Byt + et ) ot - )
< || ||/ MH (1—a)(a* — 2")|) |l* — 2*|| da (f €2

Hy(a*) > (a — Mrg)I — H\( )sa_lel — | H—a_erk
= Tpp1 < MT;%
2(a — Mry)
Mry,
3@ — M) <l < Tk<3—M
Therefore
T < ;—j\c} — T];:l = z(a]\_/[j\’}rk) <L s

[]

The ~7-neighborhood of z* is called the Newton region. In this region, Newton’s method
will always be applicable. Furthermore,

2a a a B 7 3M

which shows that Newton’s method gives us quadratic convergence.
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4 Quadratic function

Let f(z) = 127 Qx — b"x, where Q is symmetric and positive definite. Vi(z) = Qz —b =
Q(x — z*).

xy = 29 — Hy(w0) ' V() = 20 — Q' Q(z — 2%) = 2*

Therefore, Newton’s method converges to the minimum in a single iteration.



	1 Matrix norm
	2 Region of positive-definite hessian
	3 Newton's region and convergence
	4 Quadratic function

