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Abstract

Random subspace methods help mitigate the curse of dimensionality by enabling the computation
of inexpensive descent directions for high-dimensional optimization problems. However, this gain
in efficiency often comes at the cost of slower convergence. In particular, in the Newton setting,
the use of random subspaces generally prevents superlinear convergence.
In this talk, we present a new method that augments the random subspace with an anchor direction
designed to better approximate the true Newton direction. We show that this approach restores fast
local behavior and prove that the method achieves local superlinear convergence.
Joint work with Haruki Yamakawa and Akiko Takeda


