Stochastic analysis of convergence via dynamic representation for a class of line-search algorithms^�

L.Pronzato^y, Laboratoire I3S, CNRS-URA 1376, 250 rue A. Einstein, bât. 4, Sophia Antipolis, 06560 Valbonne, France Tel: (33) 92 94 27 08, Fax: (33), 92 94 28 96 E-mail: pronzato@unice.fr H.P.Wynn, Dept. of Statistics, University of Warwick Coventry, CV4 7AL, UK A.A.Zhigljavsky Dept. of Mathematics, St.Petersburg University Bibliotechnaya sq.2, St.Petersburg, 198904 Russia

�This work was supported by a French-British Alliance grant (n94002), by the UK Science and Engineering Research Council grant for the second author, and by a Visiting Fellowship from CNRS for the third author.

yAuthor to whom all correspondence should be sent