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A new nonmonotone modified DY conjugate gradient method
ZHANG Jing
(Department of Basic Courses, Beijing Union University, Beijing 100101, China)

Abstract: We researched a modified DY method with nonmonotone line searches. Under proper conditions, we proved the
global convergence of modified DY conjugate gradient method with the nonmonotone line searches for nonconvex functions.

And according to the numerical results, the algorithm is effective.
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Tab.1 Test when initial test step size is adjusted

5] i Gaussian(3) Trigonometric(100)  Trigonometric(1 000)  Extended Rosenbrock(10) Extended Rosenbrock(100)
F#  NLS GLL NLS GLL NLS GLL NLS GLL NLS GLL
M n ny n ny n;  ny n; ny n;  ny ni ny n ns n; ny n, ny n, ny

0 44 82 205 722 401 805 1201 3590 349 701 1201 3590 256 681 645 3603 265 714 768 4160
1 22 32 42 101 256 511 256 511 223 445 223 445 164 561 215 691 196 633 237 725
3 27 40 70 180 303 603 303 603 265 527 265 527 244 799 303 951 234 820 244 814
4 27 40 84 147 279 552 279 552 243 480 243 480 237 839 305 927 288 999 259 852
5 27 40 48 88 368 668 368 668 319 578 319 578 318 1047 260 908 349 1191 293 1052
6 72 127 100 208 481 815 481 815 424 717 424 717 414 1336 320 1045 443 1363 391 1193
7 72 127 116 235 6411034 641 1034 549 886 549 886 508 1610 405 1380 496 1699 419 1302

8 72 127 81 147 7471 156 747 1156 619 956 619 956 614 1927 339 1110 600 2016 495 1535
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