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Step 1: Given xg, ag, M,y € (0,1),6 > 0,
0<oy1<o9<1,0<e<1. Set k=0.

Step 2: Terminate if ||F(zy)|| = 0.

Step 3: Terminate if ‘F(w’“)TfJ(;ik))F(”)l <e.

Step 4: If ay, < ¢, or oy, > %, Set ap = 0.

Step 5: Set sgn,, = sgn(F(zx)T J(x)F(z))
and dy = —sgn, F(xg).

Step 6: If f(zx + ardi) < fmax — 2880,y
F(xp)T J(xp)F(x1), set 241 = x5 + apdy,

and go to Step 8. Otherwise, go to Step 70
Step 7: Select o € [01, 02|00 set ay, = ooy,
and go to Step 60

. _ cgny o f ()
Step 8 Set ki1 = — TG T (F ) FEo)

k=k+ 1 and go to Step 2.
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Step 5’: Set dy, = —F(zx).

Step 67 If f(zr Fondr) < fmax+ 16— 70t f(z)?,
set Tp11 = xp F apdy and go to Step 8.
Otherwise, go to Step 7.
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o L(Line search) MDF-SANE.
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