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RICHARD P. BRENT

ABSTRACT

This monograph describes and analyzes some practical methods for finding approximate zeros
and minima of functions. Contents include:

1. The use of successive interpolation for finding simple zeros of a function and its derivatives.

2. An algorithm with guaranteed convergence for finding a zero of a function.

3. An algorithm with guaranteed convergence for finding a minimum of a function of one
variable.

4. Global minimization given an upper bound on the second derivative.

5. A new algorithm for minimizing a function of several variables without calculating deriva-
tives.

6. Computer programs which implement these algorithms.

COMMENTS

Only the Abstract is given here. The full work appeared as [4]. A preliminary version appeared
as [2]. For related work, see [1, 3].
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