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Abstract

Based on the research of MBFGS algorithm, this algorithm is extended to form a new MBFGS algo-
rithm. At the same time, its convergence is studied and the relevant proof is given. Some numerical
experiments show that the improved MBFGS method is effective for a given test problem. For some
unconstrained optimization problems, the new MBFGS algorithm uses less function and gradient
evaluation than the mono-tone or traditional non monotone BFGS method.
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