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UNCONSTRAINED MINIMIZATION/QUASI-NEWTON/

CONJUGATE GRADIENT/STEEPEST DESCENT/HYBRID DIRECTIONS

The line search procedures based on quasi-Newton and conjugate gradient
directions for solving the unconstrained minimization problems are investigated
in this thesis. Backtracking techniques, Wolfe conditions, strong Wolfe conditions
and Armijo’s rule are used as the criteria for choosing the step length along the
search directions. Combinations of these directions and steepest descent direction
to produce the hybrid directions are also proposed in this thesis. Significant
reduction on the number of iterations and function evaluations are demonstrated
on the standard test problems of Moré, J.J., Garbow, B.S., and Hillstrom, K.E.
(1981) as results of the search along the proposed hybrid directions within the

line search framework.
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