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A New Modified Conjugate Gradient Method
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Abstract: A new conjugate gradient method for solving unconstrained optimization problem is given.
The global convergence of the method is established. Numerical results show that the method has good

performance.
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Table 1 Numerical result of algorithm 1
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PRP
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Problem n nf A x) gl =) |l sut

ARGLINA 200 5 0.20000E+03  0.26860E-13 0.03499
DQRTIC 5000 12 0.15125E+17 0.20061E+11 0.02100
FLETCBV3 5000 25 -0.15671E+15 0.14498E+04 0.07599
FLETCHBV 5000 22 -0.26415E+22 0.90844E+11 0.06799
NONCVXU2 5000 11 0.67434E+10 0.14125E+05 0.02799
NONCVXUN 5000 11 0.20112E+11 0.21383E+05 0.02899
PENALTY2 200 3 0.47116E+14 0.51779E+05 0.00200
QUARTC 5000 12 0.15125E+17  0.20061E+11 0.02100
TOINTGSS 5000 7 0.10002E+02 0.71897E-06 0.02799

2 PRP
Table 2 Numerical result of PRP algorithm

Problem n nf S x) I g(=) |l sut

ARGLINA 200 5 0.20000E+03  0.26860E-13 0.03599
DQRTIC 3000 25 0.10000E+01 0.54338E-06 0.02300
FLETCBV3 5000 25 -0.15671E+15 0.14498E+04 0.07699
FLETCHBV 5000 22 -0.26415E+22 0.90844E+11 0.06699
NONCVXU2 5000 11 0.67434E+10 0. 14125E+05 0.02999
NONCVXUN 5000 11 0.20112E+11 0.21383E+05 0.02899
PENALTY2 200 3 0.47116E+14  0.51779E+05 0.00200
QUARTC 5000 12 0.15125E+17 0.20061E+11 0.02100
TOINTGSS 5000 7 0.10002E+02 0.71897E-06 0.02799
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