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A New Mixed Conjugate Gradient Method

for Solving Unconstrained Optimization Problems

TANG Tian-guo

Department of Electronic Information Engineering , Nanchong Vocational and Technical College ., Nanchong Sichuan 637000, China

Abstract: Based on existing conjugate gradient method, a new conjugate gradient method is proposed to
solve the unconstrained optimization problem. An approximate method has been used to approximate the
Hessen matrix and to overcome the problem of large computational complexity in the Hessen matrix of tra-
ditional Newton method. And under strong Wolfe line search, the global convergence of the conjugate gra-
dient algorithm is proved. The experimental results show that, compared with the PRP (Polak-Ribiere-
Polyak) method and HYBRID method based on BFGS(Broyden-Fletcher-Goldfarb-Shanno) , the iterative
time of the hybrid conjugate gradient algorithm proposed in this paper is less than that of former two meth-
ods, which shows that the method is feasible and effective.

Key words: conjugate gradient method; unconstrained optimization; strong Wolfe line search; global con-

vergence
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