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A Modified Hestenes-Stiefel Conjugate Gradient Algorithm

for Large-Scale Nonsmooth Optimization Problems

. Yong', YUAN Gong-lin®

1. School of Mathematics and Statistics s Baise University , Baise Guangxi 533000 s China ;

2. College of Mathematics and Information Science s Guangxi University , Nanning 530004 , China

Abstract: This paper gives a modified Hestenes-Stiefel conjugate gradient algorithm for large-scale nons-
mooth optimization problems, using the Moreau-Yosida regulation approach in combination with the non-
monotone line search technique. The search direction of the algorithm not only possesses the sufficient de-
scent property but also belongs to a trust region. The new algorithm has the global convergence under
proper conditions. A preliminary numerical experiment shows that the algorithm proposed herein is more
effective than the normal method for large-scale non-smooth unconstrained convex optimization problems.
Key words: nonsmooth; large-scale; conjugate gradient method; sufficient descent condition; global con-

vergence

REHE K M



%53 OB, F. KBRABERBHACFE M 69 —F7 15 £ Hestenes-Stiefel 484 F H %






