The complete algorithm

Definitions
o gi(xi(k)) = £ (xi(k))xi(k) — f/ (xi(k))
o hi(x(k)) = f"(xi(k))

@ bold font = vectorization

Initialization

x(k) = y(k) = z(k) = g(x(—1)) = h(x(-1)) = 0

Main procedure
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z(k+1)—PM(z( )+ h(x
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