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Abstract Based on the Rosenbrock & algorithm, we propose a new method of contructing

orthogonal directions and producting a new type of the Rosenbrock & algorithm which has

global covergence. Numerical comparision shows that the new algorithm is viable and more

effective than the original one for some exam ples.
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Table 1 Numerical results on the algorithm using line searthes

k
Example Parameter Initial point Algorithm Iterations k Optimal value
1 X - 1
Example 1 0.01 x'= (05,0.5:+,0.5) Algorithm 1 5 2. 2940e- 006
Original algorithm 12 2. 8062e- 006
2 v x'= (h(h= 1) 13 (13- 1)), 1
Example 2 0. 001 h= T14 Algorithm 4 3.4925e- 005
Original algorithm 10 2. 8719e- 004
2
Table 2 Numerical results on the algorithm with discrete steps
k
Example Parameter Initial point Algorithm lterations & Optimal value
1 1 2
Example 1 % 0.00 x'= (0,0, 0) Algorithm 2 3 2.3223¢ 005
= [eS
2.2,U=0.2 Original algorithm 6 2.2295e- 005
2 1_ - - 2
Example 2 %0001 x'= (h(h= 1), 13 (13- 1)), Algorithm 2 3 9. 3408 028
1
= = = —
2.2,U=0.2 h T4 Original algorithm 5 1. 3069e- 025
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