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A CLASS OF NEW MODIFIED QUASI-NEWTON ALGORITHM

* . . .
XU Ying-ying, ZHANG Hui
(Zhengzhou University of Industrial Technology, Zhengzhou, Henan 451150, China)

Abstract: In solving nonlinear unconstrained optimization problem by using quasi - Newton algorithm. Though

the weighted form a class of new quasi-newton algorithm is constructed based on the quasi-newton equation and

the method of literature. Furthermore,

a new quasi-newton algorithm is proposed combining the modified BFGS

correction formula of the new quasi-newton equation. The new global convergence of the algorithm is proved

under certain conditions. Finally,

advantages in the number of iterations.

through numerical experiments show that this new algorithm has much more
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