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Abstract

This paper has designed a new parameter formula. The conjugate gradient algorithm which based
on the parameter formula is global convergence with WWP line search under appropriate condi-
tions. Preliminary numerical results turn out that this new method is effective.
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Table 1. The results of numerical experiment

=1 BETHRER

URENSER A iy f g N, /N,
3000 0.3333498E—-06 0.9931361E—-05 45/212
Extended Trigonometric
6000 0.1153415E-06 0.9473102E-05 47/239
3000 0.275597E+04 0.4997212E-05 10/69
Extended Penalty
6000 0.5611677E+04 0.8933257E—05 11/73
3000 0.300000E+04 0.7822789E—-05 4/18
Raydan 2
6000 0.6000000E+04 0.7820519E—-05 4/18
3000 —0.2925501E+06 0.3476614E-04 112/550
Hager
6000 —0.9347349E+06 0.7880606E—04 140/602
3000 0.2997210E+04 0.7700144E-05 27/83
Generalized Tridiagonal 1
6000 0.5997210E+04 0.7715256E—05 27/83
3000 0.3838900E+04 0.8373884E-05 14/52
Extended Three Exponential Terms
6000 0.7677800E+04 0.3013287E-05 15/59
3000 0.1114854E+01 0.9450020E—-05 123/371
Generalized Tridiagonal 2
6000 0.1114854E+01 0.9573045E-05 123/379
3000 0.2804463E-08 0.1933722E-05 4/15
Diagonal 4
6000 0.5251179E-08 0.1871038E-05 4/15
3000 0.2079442E+04 0.4251189E-07 2/10
Diagonal 5
6000 0.4158883E+04 0.4243535E-07 2/10
3000 0.9804727E-09 0.7983281E—-05 14/57
Extended Himmelblau
6000 0.2062873E-08 0.8169256E—05 14/57
3000 0.1159799E+04 0.5617920E—05 11/49
Extended PSC1
6000 0.2319597E+04 0.5786743E—05 11/49
3000 0.4274553E-07 0.8234179E-05 25/120
Extended Block Diagonal BD1
6000 0.8402421E—-07 0.8160427E—05 25/120
3000 0.1199000E+05 0.9924719E-05 8/177
Extended Quadratic Penalty QP1
6000 0.2399000E+05 0.8802386E—05 9/242
3000 0.2379528E+05 0.4934875E-05 2/8
Extended EP1
6000 0.4759058E+05 0.4882155E-05 2/8
3000 0.1168798E+04 0.9850863E—05 46/150
Extended Tridiagonal-2
6000 0.2337985E+04 0.9371683E-05 47/182
3000 0.1000000E+01 0.2617340E-05 5/25
DIXMAANA (CUTE)
6000 0.1000000E+01 0.2617859E—05 5/25
3000 0.1000000E+01 0.1674320E—05 5/28
DIXMAANB (CUTE)
6000 0.1000000E+01 0.1670881E—-05 5/28
3000 0.1000000E+01 0.8383319E—-05 5/30
DIXMAANC (CUTE)
6000 0.1000000E+01 0.6797974E-05 5/30
3000 0.8949051E-11 0.9586283E—-05 50/156
Broyden Tridiagonal
6000 0.3970671E+00 0.9702865E—05 286/882
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Continued
3000 0.1800328E+05 0.6594267E-05 26/84
EDENSCH (CUTE)
6000 0.3600328E+05 0.6080001E-05 26/84
3000 0.9180457E-07 0.7823246E-05 4/18
DIAGONAL 6
6000 0.1836105E-06 0.7823289E-05 4/18
3000 0.3328432E+04 0.8480679E-05 21/99
DIXMAAND (CUTE)
6000 0.6658787E+04 0.8407817E-05 20/88
3000 —0.2999000E+04 0.1190158E-04 14/295
FLETCHCR (CUTE)
6000 —0.5999000E+04 0.6698629E—-05 14/225
3000 0.6352702E-10 0.3965849E—-06 7129
COSINE (CUTE)
6000 0.1283959E—-09 0.3986312E—-06 7129
3000 0.5952919E-10 0.2392949E-05 16/69
Extended DENSCHNB (CUTE)
6000 0.1004371E-08 0.9853385E—-05 15/66
3000 0 0 0/2
BIGGSB1 (CUTE)
6000 0 0 0/2
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