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Abstract:

The sensitivity of parameters in direct search algorithm with quadratic interpolation model is examined
by numerical experiments. These

parameters are related to the initial radius, the step acceptance and the update of the trust region.
According to numerical experiments, it is shown that the numerical efficiency of the direct search
algorithm is very sensitive to the initial radius, and is insensitive to the parameters related to the step
acceptance and the update of the trust region. Numerical tests show that initial interpolation radius
should be equal to initial trust region radius. Recommended ranges of values for initial radius and the
values of other parameters are exhibited on the basis of extensive numerical

tests, which is beneficial to the implementation of the algorithm and engineering application.
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