Rosenbrock’s banana function
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Zeroth Order Method

e Sequential Simplex Method  Powell's Conjugate Method
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First Order Method

« Steepest Descent Method * Fletcher-Reeves Conjugate
Gradient Method
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Second Order Method

 Newton’s Method e Quasi-Newton Method
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Test Function

e Rosenbrock’s banana function
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Second Order Method

 Newton’s Method e Quasi-Newton Method
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Matlab Optimization Toolbox: bandem
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Comment Yincoa

Broyden-Fletcher-Goldfarb-Shanno
[Unconstrained quasi-Mewton minimization)

[ fwal exitflag output] = fminunc{f GRAD > OPTIONS],

Mumber of terations: 34, Mumber of function evaluations: S0,
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