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Abstract: A new nonlinear conjugate gradient method is proposed. A formula is constructed to
compute the parameter (3, of the method. The algorithm for an inexact line search of Wolfe
conditions is obtained by this method. Global convergence of the algorithm is proved. Numerical
tests show that the algorithm is effective.
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Table 1 Numerical experiment results of algorithms
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BFGS &9 =, = (1,1) 6.0

BFGS algorithm , = (1, — 0. 5) 1.5
x; = (1.45, — 0. 3875) 5. 12 Xaport
x3 = (1.58889, — 0.63729) 2::29¢10}
x4 = (1.82541, — 0.97156) 3.08 X 107*
x5 = (1. 94063, — 1.07056) 8.33 X 1073
xs = (1.96414, — 1. 04509) 3.44 X 1078
x; = (1.99521, — 1.00171) 2.59 X 1075
xg = (2.00007, — 1.00043) 1.89 X 1077
xy = (1.99998, — 0. 99995) 246220~
x10 = (2.0, — 1.0) 0
xo = (1,1) 6.0

New algorithm 7, — (2.5, — 0. 5) 0. 375
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z, = (1.96625, — 1. 0206) 8.438 X 10~
x5 = (2.005113, — 1. 00761) 81272 107
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