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ARWHEAD 80 0.094821 173 0. 135679 191 0.135169 191
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4 0. 168732 307 0. 164071 262 0.159185 262
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20 0.078301 165 0. 099561 164 0.101298 164
Extended TET 80 0.081705 165 0.102333 164 0.099455 164
160 0. 088039 165 0.110511 164 0.117267 164
320 0.147535 185 0. 143621 164 0.141521 164
4 0.062598 111 0.059983 104 0. 060522 104
Extended 20 0.177562 336 0.255216 399 0.251808 399
o 80 0.401783 728 0.523131 793 0.701694 793
Tridiagonal 2 160 0.429307 675 0. 608468 831 0. 671608 831
320 0. 624003 712 0.744273 732 0.713897 732
4 13.39381 24133 12.39518 18421 13.42438 18421
Extended 20 24.28411 42377 23.56346 32716 22.67774 32716
80 28.29388 45684 25.43207 34147 25.29694 34147
Wood 160 30. 85096 47365 35.27938 45511 35.50232 45511
320 44.37062 52740 38.38378 39246 38.39842 39246
4 0.196234 360 0. 319002 476 0.305198 476
Extonded quadratic 20 0. 248641 470 0. 402586 624 0.402072 624
80 0.29014 489 0.510356 710 0.491007 710
penalty QP2 160 8.796805 14682 0.99746 1349 1.014403 1349
320 0.847718 1060 32.069 32734 31. 12291 32734
4 0. 185206 298 0. 157086 231 0. 164234 231
20 0. 953809 1797 1.236707 1821 1.411616 1821
FLETCHCR 80 54.21851 97668 6. 443769 8474 6.159285 8474
160 24.52221 40759 40.22495 53367 40.39655 53367
320 - - 66. 15852 71733 65.08671 71733
4 38. 14198 74006 0. 812593 1315 1.045305 1315
, 20 - - 74.22465 120417 73.83149 120417
Generalized
) 80 - - - - - -
PSCI 160 ~ ~ ~ ~ ~ ~
320 - - - - - -
4 0.3222 563 0. 359478 539 0.371823 539
20 0.729188 1354 0.25581 373 0.255392 373
LIARWHD 80 0.618892 1057 0.500215 724 0.504315 724
160 1.030214 1660 0.596758 743 0.567165 743
320 1.043422 1293 0.721431 753 0.711189 753
4 0.117198 183 0. 15379 203 0.155177 203
Partial Perturhed 20 0.642127 548 0. 760407 602 0.739773 602
_ 80 5.642218 1942 6. 848748 2126 6.535949 2126
Quadratic 160 19. 45692 3498 20. 19344 3818 20. 12043 3818
320 54.58624 5382 55.07685 5868 54.41143 5868
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An Improved Quasi-Newtonian Algorithm

LUO Wenjun',

WU Zezhong',

HE Shengyu®

(1. College of Applied Mathematics, Chengdu University of Information Technology, Chengdu 610225, China;2. Sichuan Institute of So-

cialism, Chengdu 610037, China; )

Abstract : In this paper,based on the new quasi-Newtonian equation,a new DFP correction formula is derived ,and a new class

of DFP algorithm is proposed under the strong Wolfe condition. Then,we propose an improved strong Wolfe linear search

method to solve the problem of linesearch failure due to accuracy,and prove that the improved algorithm has global conver-

gence under certain assumptions. Finally,,an example is introduced to compare the performance of the DFP algorithm before

and after the improvement. The results show that the improved algorithm is moreeffective and has better convergence.

Keywords : DFP; conjugate gradient ; quasi-Newtonian method ;unconstrained optimization ;linear search



