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l. I~WL~n. -

The present report documents a code, compiled in the two versions OTLSSS

and OTLSSD, for minimizing n-dimensional functions.

This routine is to beinserted in a 1ibrary which wi11 be provided from the CNR,

SOFMAT Project, to solve a wide range of "mathematica1 and statistica1 pro-

blems arising in a variety of fie1ds such as applied mathematics, physics,

chemistry, engineering, bio1ogy, economics, managera1 science, market research,

governement, agricu1tura1 and medica1 research.

Such 1ibrary wi11 be avai1ab1e in FORTRAN 1anguage for minicomputers, na­

me1y for PDP 11/40. It wil1 cater for both the novice and the experienced

programmer, therefore the documentation of all routinesmust be comprehensive,

detai1ed anc c1ear. Moreover the selection and the imp1ementation of the a1go

rithms and the choice of the test prob1ems must reflect the aim of the library

which tend~ to possess efficiency, usefu1ness, accuracy and re1iabi1ity.

2. Routine do~~ent. -

The two codes OTLSSS and OTLSSD, written in FORTRAN language for the PDP

11/40 computer, are two versions of the same pro~ram respectively compiled in

sing1e and in doub1e precision. This program has Peen developed to solve the

problem of non-1inear uncostrained optimisation hàv;"ng the following mathema­

tical description

min F(x)
xeRn
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