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1. Start at (or really close to) z*(0).

2. Choose a sequence of geometrically increasing values wy, . .., wy with wit1 = (14q)w;.

3\For i = 1,...,T, use Newton’s method to find z*(w;) = argmin F(w;), using
2*(w;_1) as a starting point.”

4. Return z*(wr).
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(b) Ideal Interior Point optimization path.
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Detour: Newton's Method
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¢ Unconstrained Optimization
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