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A Kind of Improved Spectral Conjugate Gradient Method

LI Jing, JING Shujie, NIU Haifeng
(School of Mathematics and Information Science , Henan Polytechnic University , Jiaozuo 454000, China)

Abstract: The spectral conjugate gradient method is a new algorithm developed on the basis of the conjugate gradient
method. lts characteristic is to control parameters in two directions. It is an effective method to solve large—scale uncon-
strained optimization problems and a hot topic for optimization workers. In this paper, based on the existing nonlinear spec-
tral conjugate gradient method, a new class of spectral conjugate gradient method was proposed. Using the newly construct-
ed conjugate direction control parameter B8, , a new algorithm was constructed, and it is guaranteed that the algorithm meets
the conjugate condition under any line search, and the search direction generated during iteration is fully reduced. Under

the Wolfe line search, the global convergence of the method was verified.
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