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Hooke-Jeeves Pattern Search Algorithm
1.

Obtain initial base point X' . Determine set of

step lengths

2. Move the base point along every one of the d
dimensional axes at a time and evaluate the result.
Adopt each new point if improvement on the
previous point. This takes at least d, at most 2d
evaluations.

If any of the moves was successful, go to 3. If none
was successful, go to 4.

3. Repeat the successful moves in a combined pattern
move. If the new point has a better fitness, assume
it as the new base point. Return to 2 whichever the
outcome.

4.  Adjust step length to next smaller step. If there is a

smaller step, continue from 2. If not, terminate.
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