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Trust search method for unconstrained optimization
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ABSTRACT

In this article, a new class of methods is proposed that combines the best features of trust-region and
line-search methods. These trust-search methods maintain the rapid Convergence associated with trust-
region methods. Broadly speaking, any method for unconstrained minimization may be classified as a trust-
region or line-search method. Line-search methods may take many iterations to converge, whereas trust-
region methods may require many iterations to solve the costrained sub problem. However, that both trust-
region and line-search methods may experience difficulties near singular Hessian points. The trust-search
methods proposed in this article maintaining rapid Convergence associated with trust-region methods.
Broadly speaking, this Considerably reduces the Computation costs. We trust-search methods are also
formulated for large-scale optimization and solving systems. Throughout this article, trust-search methods
computationally more efficient.
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