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A Sufficient Descent FR Type Conjugate Gradient
Method Under the Wolfe Line Search

WANG Kai-rong, XU Xiao-guang

College of Mathematics and Statistics , Chongging University , Chongqging 401331, China

Abstract: In this paper, based on the FR conjugate gradient method, a new conjugate gradient method is
proposed. Under the standard Wolfe line search, the sufficient descent property and the global convergence
are proved. Finally, preliminary numerical results are reported, which show that the proposed method is
valid.

Key words: conjugate gradient algorithm; sufficient descent property; global convergence; Wolfe line

search
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