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_— x=(-2,2)" 19 (~0.0898420130251718 ,0. 7126564030279365) " ~1.0316284534898774
{ x=(2,-2)" 19 (0.0898420130251718 ,-0. 7126564030279365) * -1.0316284534898774
_— x=(-2,2)" 13 (=0.0898420130925821,0. 7126564029844342) " ~1.0316284534898774
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s x=(-2,2)" 12 (—0.0898420131139434 ,0. 7126564030269821) " ~1.0316284534898774
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A Kind of Improved BFGS Quasi-Newton Method and its
Comparison with other Quasi-Newton Methods

YANG Qian', WU Zezhong', HE Shengyu®
(1. College of Applied Mathematics, Chengdu University of Information Technology, Chengdu 610225, China; 2. Xichang University,
Xichang 615000, China)

Abstract ; Quasi-Newton method is an important method to solve unconstrained problems in optimization, and the im-

provement of the quasi-Newton algorithm is a key research content. In this paper, a new improved BFGS algorithm is
(k)

8=y

algorithms , the iterative step size is searched by using the Wolfe line search criterion. By selecting some test functions,

proposed based on the new quasi-Newton equation B, ) * . Combined with several previous improved BFGS
the convergence effects of these improved BFGS quasi Newton methods are compared and analyzed by using MATLAB
tools. The experimental results show that the improved BFGS algorithm proposed in this paper is an improvement with
good convergence effect compared with several previous improved BFGS algorithms.

Keywords : unconstrained optimization; BFGS quasi-Newton method ; quasi-Newton equation; Wolfe line search criterion



