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A DESCENT METHOD FOR UNCONSTRAINED OPTIMIZATION
PROBLEMS

DONG Li! , ZHOU Jin-chuan?
(Z.College of Mathematics and Information Science, Xinyang Normal University,
Xinyang 464000, China)
(Q.Department of Mathematics, School of Science, Shandong University of Technology,
Zibo 255049, China)

Abstract: This paper studies the unconstrained optimization problem. By using the current
and previous iterative information and the curve search rule to generate a new iterative point, a
new descent algorithm is proposed for solving the unconstrained optimization problem. We prove
its global convergence under some mild conditions. The linear convergence rate is also proved
when the objective function is uniformly convex. Numerical results show that the new method is
efficient in practical computation.
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