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HSDY MIXED CONJUGATE GRADIENT WAS MODIFIED BASED
ON BFGS

ZHU Zi-chang, LIU Li-ping
(School of Mathematical Sciences, Chongging Normal University, Chongging 401331, C’hma)

Abstract: In this paper, we are concerned with large-scale unconstrained optimization
problems. We use BFGS to approximate the search direction, and propose two adaptive conjugate
gradient algorithms(HSDY1 and HSDY?2) for the HSDY method. We prove that the new algorithms
have sufficient descent and global convergence. Numerical experiments are reported to show the
computational performance of proposed algorithms are better than HSDY.

Keywords: conjugate gradient methods; BFGS algorithm; sufficient descensibility; global
convergence
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