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A NEW CLASS OF MIXED CONJUGATE GRADIENT METHOD

WITH EXACT LINE SEARCH
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(School of Mathematics and Information Science, Henan Polytechnic University,

Jiaozuo 454000, China)

Abstract: In this paper, a new mixed iterative formula of coefficient By is proposed for

large-scale unconstrained optimization problems, and a mixed conjugate gradient method with

sufficient descent is proposed. By using the exact line search step rules, we prove the global

convergence of the new algorithm under the appropriate assumptions.
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