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Abstract: Developed for finding numerical solutions to the nonlinear least squares problem, the
Levenberg-Marquardt Method is a robust method that has been very influential. It was previously
believed that this method converged quadratically only for functions with nonsingular Jacobians.
However, in recent years it has been proven that functions with a local error bound condition, a
weaker condition than nonsingularity, will have quadratic convergence.

During this presentation, I will discuss the history and development of the method and
provide an example implementing an algorithm. In addition, we will examine the local error bound
condition and briefly look at the proof for quadratic convergence.

Refreshments will precede the talk at 3:30pm in Bond Hall 300
courtesy of Yun-Qiu Shen.


