f(X) = exl_l _ e—x2+1 + (xl _ xZ)Z

e + 2x; — 2x, )

Vo) = (
Initialisation :

Hyl =1 = (1 O)

0 1
%= ()

Itération 1 :

do = —Hp, L.Vf(xy) = ( _01 _01 ) : ( _Of76§8) - ( _2(,)§31688)

ag = 0,25 (recherche linéaire de Wolfe)

: 28 )= Cogao )

o= ()= (0)- (e

—0,092 ) _ ( —0,023 )

X1 = Xo+agdy = ( )+0,25.(

§1= a;5, = 0,25.(

0,680 0,170
= 96 = 96w = (T8 )~ (5718) = (ms )
= (- 5 e (1 B )+ (5
- 1 0 (—(?,023)(—1,576 2,883) 1 0 1 0
H,™! = ((o 1)_ (_2,(1)22 0’170)(—2;5{3'736)) (0 1)((0 1)_

(_00'197203)(—1,576 2,883) ) (_00’107203 )(=0,023 0,170)
) + ,

(-0,023 0,170)( 70) (0023 0,170)( J279)

_1_ (0932 0,119
Hy == (0,501 0,124)



Itération 2 :

d= =196 = (20501 “o12a) (Zo2e6) = (0585

a; = 1 (recherche linéaire de Wolfe)

a0 )1 (0se5) = (1265)

= 2= 0= (1265) = Cosan ) = (ds)
1,106 1,106
0,585 ) - ( 0,585 )

x2: x1+a1d1: (

S_Z = azsz == 1(

Y2 = Vf(xy) — Vf(x1) = (—06,521637) B ( _01126058) - ( —10745312 )

H,™! = (1— Z*T) H,? (1— Zi)+ (5;_;)

S2" Y2 S2" Y2 S Y2

] (eoe ) (1721 ~0,432)
<< o) s 0T8T (o a

(1,106 0,585)(_0’432)

1,721

s ) —0,432

(1,106 0,585) (_ ',

(1,106 0,585)

(0,730 0,413)

-1 _
Hy = = 0,348 0,291

Itération 3 :

Etc...

1)

(3’232)(1,721 —0,432)> <((1)’égg)(1,106 0,585)
) + ,
)



