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Rosenbrock

� (a) Plot

Clear@rosenbrockD
rosenbrock@8x1_, x2_<D := H1 - x1L^2 + 100 Hx2 - x1^2L^2;

Plot3D@rosenbrock@8x1, x2<D, 8x1, -2, 2<, 8x2, -4, 8<,
Mesh ® False, PlotRange ® 80, 2000<, AxesLabel ® 8"x1", "x2"<D
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� (b) downhill simplex

init := HsetAttr@p1, coord, 81, 8< �� ND;
setAttr@p1, value, rosenbrock@coord@p1DD �� ND;
setAttr@p2, coord, 8-1, 6< �� ND;
setAttr@p2, value, rosenbrock@coord@p2DD �� ND;
setAttr@p3, coord, 83, 7< �� ND;
setAttr@p3, value, rosenbrock@coord@p3DD �� ND;
prims = 8<;
addPrims@prims, 8p1, p2, p3<D;
cnt = 0; Print@"initialized"DL;

init;
simplexStep@rosenbrock, 8p1, p2, p3<D;
Graphics@primsD

initialized

AbsoluteTiming@Table@simplexStep@rosenbrock, 8p1, p2, p3<H* ,True *LD, 816<DD;
targetThreshold = 10^-7;
cnt = 0;
itr = 0;
itrMax = 500;
threshold = 1;
init;
While@threshold > targetThreshold && itr < itrMax,

itr += 1; threshold = Abs@Subtract �� HsimplexStep@rosenbrock, 8p1, p2, p3<DLDD;
8threshold, itr, cnt<
primP = prims;

initialized

95.56878 ´ 10-8, 81, 165=

2   search.nb



How does exponent of threshold relate to number of iterations?

DynamicModule@8prims = primP<,
Manipulate@Graphics@Take@prims, 8i, Min@i + H4 j - 1L, Length@primsDD<DD,

88i, Length@primsD - 11<, 1, Length@primsD - 11, 4<, 88j, 3<, 1, 50, 1<DD
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� Source

� Junk
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