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An Optimal Simplex Method for Function Minimization

Cai  Huoying

Abstract

For functign minimization,this paper poses an optimal simplex method which
is the further improvement of the work of Nelder and Mead, The author’s main
idea lies in the replacement of X%, the vertex of highest functional value in the
existing simplex method with X*, the gne-dimensional optimal point, Here,

X*=X+a"(X-X%)
X= i“zlx,., X X"
. e i .
Jf f(XL)=>f(X*), then X* is replaced by X* and a new optimal sim‘plexj is rc.:‘-;_“
| sulted; otherwise, the distance between the vertices of original simplex and” the
vertex X' of lowest functional value will be reduced to a half, - f s
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