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Global Convergence of A Nonlinear Extended Hybrid Conjugate
Gradient Method with Wolfe Type Line Search

CHEN Yuanyuan"#, GAOQ yan'
(1. Business School , University of Shanghai for Science and Technology , Shanghai 200093 , China ;
2. College of Mathematics , Qingdao University , Qingdao 266071 , China)

Abstract: The nonlinear FR conjugate gradient method,nonlinear PRP conjugate gradient method,
nonlinear DY conjugate gradient method etc. for large scale unconstrained optimization problems
were described. The nonlinear extended hybrid conjugate gradient method, which is more efficient
for solving unconstrained optimization problems, was stressed and a new nonlinear extended hybrid
conjugate gradient method with Wolfe type line search was proposed. The direction generated by the new
method produces sufficiently descentding search direction. Under some conditions, the global convergence
of the new method was investigated. Some numerical results show its efficiency.
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Tab.1 Numerical results
PRERAA TR Hi Ni Nr N
GULF 3 6 50 3
VARDIM 2 8 54 6
LIN 50 1 3 3
LIN 1 000 6 9 9
LIN1 4 1 3 3
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