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Abstract: Three-term conjugate gradient methods have attracted much attention for large-scale
unconstrained problems in recent years, since they have attractive practical factors such as simple
computation, low memory requirement, better descent property and strong global convergence
property. In this paper, a hybrid three-term conjugate gradient algorithm is proposed and it owns a
sufficient descent property, independent of any line search technique. Under some mild conditions,
the proposed method is globally convergent for uniformly convex objective functions. Meanwhile,
by using the modified secant equation, the proposed method is also global convergence without
convexity assumption on the objective function. Numerical results also indicate that the proposed
algorithm is more efficient and reliable than the other methods for the testing problems.

Keywords: three-term conjugate gradient method; sufficient descent property; secant equation;
conjugate condition; global convergence; acceleration strategy

1. Introduction

In this paper, we consider the following unconstrained problem:

min f(x), @
where function f : R" — R is continuously differentiable and bounded below. There are
many methods for solving (1). such as the Levenberg-Marquardt methods [1], Newton
methods [2] and quasi-Newton methods [3,4]. However, these methods are efficient for
small and medium-sized problems and are not suitable for large scale problems in terms of
the storage of a matrix for second order information or its approximation. Conjugate gradi-
ent (CG) methods [4-12] are much more effective for unconstrained problems, especially for
large-scale cases by low memory requirements and strong convergence properties [6,8-11],
etc. Meanwhile, CG methods have been applied to image restoration problems, optimal
control problems and optimal problems in machine learning [13-15], etc. In this paper, we
design a CG method for (1).

The nonlinear CG method was first proposed by Hestenes and Stiefel [16] for linear
equations Ax = b. In 1964, Fletcher and Reeves [17] extended the CG method in [16] to
unconstrained optimization problems. After that, many researchers proposed various CG
methods [6-10,12,18]. In CG methods, a sequence of iterative point {x; } is generated by an
initial point x¢ and:

Xkp1 = X +apdy, Vk >0, ()

where wy is the step size which is determined by some line search technique and dj is the
search direction. In a traditional CG method, the direction is usually defined by
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- if k=0

d, = 8ks 1 ’ 3

k { —8k +ﬁkdk—1/ if k Z 1. ( )

Different conjugate parameter By generates a different CG method which may be signif-

icantly different in theoretical properties and numerical performance. The Hestenes-Stiefel

(HS) method [16] and Polak-Ribiere-Polyak (PRP) method [19,20] have nice numerical
performance and their conjugate parameters are:

BHS ng+1%< BERP _ 3lz+1yk
T dTy, S AR

where gy = Vf(xx), $kr1 = Vf(xk41) and yx = gx11 — - Note that the HS method
automatically satisfies the conjugate condition dkTH]/k = 0, independently of any line
search technique. Dai and Liao [18] extended the above conjugate condition to:

d[ﬂyk = —tg;fﬂsk, Vk>1. @)

wheret > 0and s, = X441 — x;. The new condition (4) gives a more accurate approximation
for the Hessian matrix of the original objective function. Based on the condition (4), Dai
and Liao [18] presented a new conjugate parameter:

Si1 Yk — tsx) _ Sk, SkyrSk
yidy yidy yidy

B (t) = %)

In order to have global convergence, they selected the non-negative conjugate param-
eter, meaning that:

B (1) = max{0, Bl (1)}

Under some mild conditions, the global convergence was established. However, the
selection of the parameter ¢ strongly affects the numerical performance, thus many scholars
have focused on the choices for the parameter ¢, as can be seen in [21-26] etc.

Compared with the traditional two-term CG method, three-term CG methods [27-31]
always have good numerical performance and nice theoretical properties, such as the
sufficient descent property, independently of the accuracy of line search, i.e., it is always
holds that:

Sk < —cllgl’?,

where ¢ > 0. Specifically, Zhang et al. [29] proposed a descent three-term PRP CG method
in which the direction has the form:

T
Si19k
do=—80, dir1=—8kr1+ Bkt Yk Oirt = — Hk(;rkl\|2 = (6)

and Zhang et al. [28] presented a descent three-term HS CG method in which the direction is:

. . . glz+1dk
do = —80, dis1 = —Gk1 + Priide + 000 Yk Sy = Ty’ k= 0. )
k

and Babaie-Kafaki and Ghanbari [31] gave a modified three-term HS/DL method in which
the direction owns the form:

8kT+1dk
d{ Yk

T
8115k
do = —g0, k1= —8kp1+PEodk —t T kH |dk + oy O =

, k>0 ®)
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For the above three directions, the sufficient descent property is always satisfied, i.e.,
gt dr < —||gk/|*. Note that the sufficient descent property is stronger that the descent prop-
erty and may greatly improve the numerical performance of the corresponding methods.

Motivated by the above discussions, in this paper, we propose a new descent hybrid
three-term CG algorithm. Under some mild conditions, the direction in this descent
hybrid three-term CG algorithm may reduce the directions in [28,29,31], respectively, and
another new three-term direction which also satisfies the sufficient descent property with
¢ = 1 (which is why we call our method as the hybrid three-term CG method). The
new method owns the sufficient descent property independent of the accuracy of the line
search technique. Under some mild conditions, the global convergence is established for
uniformly convex objective functions. For general functions without convexity assumption,
the global convergence is also established by using the modified secant condition in [32].
Numerical results indicate that the proposed algorithm is effective and reliable.

The paper is organized as follows. In Section 2, we firstly present the motivation for
the hybrid three-term CG method and then propose the new hybrid three-term direction
and prove some properties of the new direction and give the global convergence for
uniformly convex objective functions at last. In Section 3, the global convergence for the
general nonlinear functions is established with the help of the modified secant condition.
Numerical tests are given in Section 4 to show the efficient and reliable nature of the
proposed algorithm. Finally, the conclusions are presented in Section 5.

2. Motivation and Algorithm
In this section, we firstly present the motivation and give the form of the new direction.
It should be noted that if the exact line search technique is adopted, which implies
g,{ 119k = 0, then it holds that:
HS _ gPRP _ DL
k1 = Bt = B (b)-
If the inexact line search technique is adopted, these three methods may be different

in theoretical property and numerical performance and the HS method and DL method
may be not well defined (the denominator y d; may be 0). Zhang [33] present a hybrid

conjugate parameter ﬁ;zblr “ for the traditional two-term Dai-Liao CG method:
T
i Sk1 Uk — t5k)
B

— max{y]dy, |gkl?}

The numerical results for general nonlinear equations show that the hybrid two-term
conjugate residual method is effective and reliable.

Motivated by the above discussions and the nice properties of three-term CG methods,
in the following, we propose a new hybrid descent three-term direction which has the
following form: dy = —go and:

dllc\]+1 = —8k+1 T :BkNHSk - 51&1%0 )

where: . .
gk+1 (yk - tsk) N 8k+15k

7 k = .
max{yysi lgl2}" T max{yisi, g%}
Note that the direction d}Y , is well defined. In fact, if y[s; = ||gx[|* = 0 holds, the
condition ||g¢[|> = 0 indicates that the method stops and the optimal solution (x;) is

obtained.
In the following, we give some remarks for the above direction. Note that if t = 0 and

Yisk > ||gkl|* hold, the direction diY, ; reduces the direction d}1° in [28], and t = 0 and

ygsk < ||gx]|? hold, the direction d{j+1 reduces to the direction d,{ﬂj RP in [29]. Note also

that if y[s; > ||gx/|* holds, then the parameter B} ; reduces to the conjugate parameter

N
Prs1 =
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k+1

)Tk

,BkD Jfl and the direction d}(\’ " reduces to a modified vision of the direction d,{ﬂj Lin[31]. If
Vi sk < ||gkl|* holds, the direction dyY ; reduces to a new three-term direction which also
satisfies the sufficient descent property with ¢ = 1. Overall, we regard the direction d}’ 1 as

the hybrid direction of the HS direction, the Dai-Liao direction and the PRP direction.

2.1. Algorithm for Uniformly Convex Functions

Now, based on the above analyses, we state the steps of our algorithm as follows:

Algorithm 1: New hybrid three-term conjugate gradient method (HTTCG).

1 Step 0. Select the initial point xg € R". Compute g(xg) and set dy = —go.

Letk:=0.

Step 1. If ||gx|| < ¢, then stop, otherwise go to next step;

3 Step 2. Compute the step size ay along the direction dj by the line search strategy
technique;

4 Step 3. Let x4, 1 = x + apdy;

5 Step 4. Compute the search direction dy1 by (9);

Step 5. Set k := k+ 1 and go to Step 1.

N

=2

Remark 1. Note that in Algorithm 1, the line search technique is not explicitly given. In fact, any
line search technique is accepted.

In the following, we show that Algorithm 1 owns the sufficient descent property
independent of any line search technique.

Lemma 1. For any line search technique, the sequence {dY } is generated by Algorithm 1, and it
always holds that:

gidy < —lgl?, vk>o. (10)
Proof. If k = 0, we have dy = —go, then it holds gldy = —||go||?. For k > 0, by the
definition of d}(\ﬂrl, we have the following inequality:
qTdN = g P Sl ot o w1
k1741 1 maﬁ{y/zsk%\lgk\lz} k+1 max{yse [l [} k+1T
_ _Hgk H2+ 8k+1%k 8k 1Yk t(gk+1sk)  8k+15k8k+1Yk
1 max{yTSkaggHz} max{y; sk [l max{ygsellgel?} (11)
= lgenlP - e

max{y} s/}

IN

=~lIge+1l%
where the last inequality holds by t > 0. Then, (10) holds. This completes the proof. []

Lemma 1 means that the new direction satisfies the sufficient descent property in-
dependent of the line search technique. A conjugate condition also plays an important
role in numerical performance. In the HS method, it automatically satisfies the condition
d,Llyk = 0; in Dai-Liao method, the modified condition dIZ-Hyk = —tgl 115k is always
satisfied. In our part, by the design of the direction 4}, 1, we have:

T T
8k+1(]/k_tsk) T 8k+15k 2
S —
max{yT s g PHE* T max{yls [P} Iyl -

Vg S Vi Sk (£8)15%) e ll”(84.15%)

k g]’f_;'_lyk _ k k+1 k+1 (12)

T k
= — —|— [ S — —
Sk+1Yk T max{yT 56, gk 7T max{yTse g2}~ max{yTse gl

_tyfser |yl gT s
max{y s, [|gx[[2} Sk+1

= —gravk+

IN

From (12), it holds that the new direction d}(\ﬂrl also satisfies the DL conjugate con-

tyL s+ llyill®

oy . . N T T o
dition (4) in an extent form, i.e., (dp, ;) yx < —ti18;, 15k Where t; = max(y s 97
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fact, if we adopt the line search technique which results in y]s; > 0, then it holds that

t = st llvel® 0
max{y} st |8k}

2.2. Convergence for Uniformly Convex Functions

In the following, we present the global convergence analysis of the HTTCG method
under the following assumptions.

Assumption 1. The level set T := {x € R" : f(x) < f(xo)} is bounded where x is the starting
point, namely, there exists a constant X > 0 such that:

x| <X, VxeT. (13)

Assumption 2. In some neighborhood N of T, the gradient of function f(x), g(x), is Lipschitz
continuous, which means there exists a constant L > 0 such that:

lg(x) =gl < Llx =yl VxyeN (14)

Note that based on Assumptions 1 and 2, there exists a positive constant G such that:
lgt)l <G, VxeT. (15)

In the following, we show that the sequence {dY} generated by Algorithm 1 is bounded.

Lemma 2. Assume 0 < t < T and Assumptions 1 and 2 hold. For any line search technique, the
sequence {dy’} is generated by Algorithm 1. If the objective function f is uniformly convex on the
set N, then {dY} is bounded.

Proof. Since function f is uniformly convex on the set N, then for any x,y € N, we have

(V(x) = Vi) (x—y) > pllx -yl

where y > 0 is the uniformly convex parameter. Especially, if we take x = x;1 and y = xy,
then it holds that:
visk = pllsel® > o. (16)

In the following, we prove the boundedness of parameters 3 ry1 and (Sk ' 1- In fact, by
their definitions, we have:

BN | = S Wets) | lgea vl +tlsl) I\gk+1|\(|\yk\|+f\lsk\|)
k1 max{yysi lgl?} | = [max{ygsellgel?} = Yisk (17)
(LL)HSkH”gk Al = LT I8kl
= wlsl? + po lsell 7
N | = 8115k I8ieall llsell Hgk+1\| lsk
k+1 max{yysi gkl2} | = [max{ysellgel?} Vi sk (18)
lgksallllsell — 1 llgksal
<
= ulsd® T sl
By the definition of d}Y ', we have:
gl < llgrstll + 1R skl + |‘Sk+1|H]/kH

I gkll + LT el s, I+ ety .
I8kl + L gerall + Ellgisal

= (142 ) lgeall < (14+257)6,

VANV

where the last inequality holds by (15). This completes the proof. [
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The standard Wolfe line search technique is often referred to in CG methods (see [6,7,11]
etc.). It has the following form:

{ fop + i) < f(xi) + oragegld, 20)
g(xk + Dékdk)Tdk > Uzngdk,

where 0 < 01 < 0p < 1.

The following lemma plays an essential role for the global convergence theorem of
our method. It can be seen in Lemma 3.1 in [34]. Hence, we only state it here and omit
its proof.

Lemma 3. Suppose that Assumptions 1 and 2 hold. Consider any iterative method with the
form (2) where dy, satisfies the sufficient descent property and wy is computed by Wolfe line search
technique (20). If the following relationship holds:

1
—_— +OO, 21
» k] ey

k>0
then the method globally converges in the sense that:

lim inf || g|| = 0. 22
im inf [| | (22)

Now, we establish the global convergence of Algorithm 1 for the uniformly convex
objective functions.

Theorem 1. Suppose that Assumptions 1 and 2 hold. Consider Algorithm 1 in which step size ay
is computed by the line search technique (20). If the objective function f is uniformly convex on set
N, then Algorithm 1 globally converges in the sense that:

I =0. 23
Jm [l (23)

Proof. From Lemma 1, we have that the direction d11<\1+1 satisfies the sufficient descent
property with ¢ = 1. By the first inequality in the line search technique (20), we have the
sequence {f(x) }x>0 is non-increasing and {xy }s>0 C N. By the boundedness of {d}} in
Lemma 2, we have that (21) holds. Then, (22) holds. Since f is uniformly convex, then we
have (23). This completes the proof. [J

3. Convergence for General Nonlinear Functions

In order to achieve the global convergence without convexity assumption for the
general function, we adopt the modified secant condition in [32] (similar modified secant
conditions can also be founded in [35,36] etc.). Concretely, the modified secant condition is:

V2f (xXpi1)5k = Zks

where p > 0and C > 0 and:

T
Yi Sk _
zk = Yp + hillgkl[Pse, e =C —|—max{0, - ||5kkH2 } gl ™7 (24)
Based on the modified secant condition, we present the direction: dy = —go and:

dllc\]ﬁ =—8k+1+ ﬁzlc\lﬁsk - 5;??{21{, (25)
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2kl < Nlyll + [l lgalPllskll < Lilsell + <C+

where: . .
kNl\i _ gk+1(2k — ts) I?H\ll _ 8k+15k
7 .
T max{zls, [|gill?} T max{z]sy, l|gil?}

Now, based on the above discussions, we state our algorithm as follows:

Algorithm 2: Hybrid three-term CG method using modified secant condition
(HTTCGSCQ).

1 Step 0. Select xg € R”, constants C > 0 and r > 0. Compute g(x() and set
dyg = —80- Letk:=0.

2 Step 1. If ||gx|| < ¢, then stop, otherwise go to next step;

3 Step 2. Compute the step size ay along the direction dj by the line search
technique;

4 Step 3. Let xp 1 = xx + agdy;

5 Step 4. Compute the search direction d 1 by (25);

6 Step 5. Set k := k 4 1 and go to Step 1.

Note also that in Algorithm 2, the line search technique is not explicitly given. Similar
to Lemma 1, we also have the following lemma. Here, we omit its proof.

Lemma 4. For any line search technique, the sequence {dYNY} is generated by Algorithm 2, then it
always holds that:

sraiN < —|gl?, Vk>o. (26)

Lemma 5. The sequences {zy} and {sy} are generated by Algorithm 2, then for any line search
technique, we have:

zisk > Cllgell? llskll®, 27)

and:
lzell < (2L + CGP)|[sk |- (28)

Proof. In fact, for any line search technique, we consider two cases:
Case (i) y{ sy > 0 holds. In this case, we have i = C and z; = yi + C||g|sk. Then,
we have:

zisk = Yiesk + Cllgell? Isll? > Cligell” skl (29)
T
Case (ii) y{sy < 0 holds. In this case, it holds that by = C — ﬁﬂgkﬂ’p and
T
zk = Y + Cl| gkl Psk — ﬁsk. Then, we have:

zisk = Yiesk + Cllgell” Isll* = yiese > Cligill” sk (30)

Based on the above discussions, we have that for any line search technique, (27)
always holds.
By the definition of zx, we have:

|y} skl
[k ||?

where the last inequality holds by || g || < G. Then, (28) holds. This completes the proof. [

Ingllp> 8kIPllskll < (2L 4 CGP)Isk ]|,

In the following, we assume that the limit (22) does not hold, otherwise Algorithm 2
converges. This means that there exists a positive constant 7 such that:

lgkll =1, Vk=>0. (31)
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Now, we give the global convergence of Algorithm 2 for general nonlinear problems
without convex assumption.

Theorem 2. Suppose that Assumptions 1 and 2 hold. Consider Algorithm 2 in which step size ay
is computed by line search technique (20). Then, Algorithm 2 globally converges in the sense that
(22) holds.

Proof. We proceed by contradiction. Suppose that (22) is not true. Then, the inequality
(31) holds.

In the following, we firstly prove that the sequence {d'N }~ is bounded. Similarly,
due to the analyses in (17) and (18), we have that:

T
BN | Skat (ki) | llges I (lzell+tlsel)
k+1 max{zk sllgell?} | — lesk (32)
2L+CGP+T) ||| 2L+CGP+T |18k+1ll
< ( k < +
< e 8kl < e T

where the third inequality holds by Assumption 1 and (28), the last inequality holds by
I8kl = 7.

T
6NN = Sk415k < _ Mgkl sl lgesnll skl
k+1 max{z] s IgcllP} | = |max{zlspllgell?} =  zlsk (33)
llgxsall lsell 1 8kl

CligklPllsel? = P lsell ”

where the last inequality holds by ||gx|| > #. Then, by (25), it holds that:

81 < lgeeall+ B0 Il + 088 )
p
< lgeol + 2G0T el + oy Uil o
p
< lgesll + 2EEGET g | + 2SS gy |

P P
= (1 46T gy < (14 25T,

That means the sequence {d}(\] N1 k>0 is bounded. Hence, (21) holds. From Lemmas 3
and 4, we have liminfy_, ||gx|| = 0, which contradicts (31). Then, (22) holds. This
completes the proof. [

4. Numerical Results

In this section, we firstly present the numerical performance of Algorithm 2 and
compare it with other methods in [28,31]. Then, an accelerated technique is applied in
our method.

4.1. Numerical Performance of Algorithm 2

In this subsection, we focus on the numerical performance of Algorithm 2 and com-
pare it with the MTTDLCG method in [31] and the MTTHSCG method in [28]. For the
MTTDLCG method and the MTTHSCG method, we take their settings for parameters. For

the value of parameter ¢, authors in [37] point out that ¢ = Hyy "sHk is a good choice for the
k
Dai-Liao method and the authors in [18] suggest f = 0.1 is a good choice. In this paper, we

2
take t = max{0.1, — &1
{ max{z] s, || gkl } }

We execute the tests on a personal computer with the Windows 10 operating system,
AMD CPU with @2.1 GHz, 16.00 GB of RAM. Meanwhile, the corresponding codes are writ-
ten in MATLAB R2016b. The parameters referred are that: 07 = 0.20, o, = 0.85, C = 0.1,
r = 1if ||s¢/|> < 1, r = 3 otherwise. In the following, we present the stopping rules:

Stopping rules (Himmeblau rule): During the testing, if |f(xx)| > €1, set A =

Mﬂik“)‘, orlet A = |f(xy) — f(xgy1)|- Testing stops if ||g(x)| < € or Tem< &3 holds.

If (xx
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The values of these parameters are &1 = ¢ = 107> and € = 10~°. Meanwhile, the testing
also stops if the total iteration number is larger than 10,000.

For the step size, ay will be chosen when the search number of the WWP line search is
more than 6. Testing problems with initial points considered here are from [38], which are
listed in Table 1. Meanwhile, for each problem, ten large-scale dimensions with 1500, 3000,
6000, 7500, 9000, 15,000, 30,000, 60,000, 75,000 and 90,000 variables are considered.

Table 1. The testing problems.

NoO Problem No Problem
1 Extended Trigonometric Function 26 BDQRTIC (CUTE)
2 Extended Rosenbrock Function 27 ARWHEAD (CUTE)
3 Extended White and Holst Function 28 NONDIA (Shanno-78) (CUTE)
4 Extended Beale Function U63 (MatrixRom) 29 DQDRTIC (CUTE)
5 Extended Penalty Function 30 EG2 (CUTE)
6 Raydan 1 Function 31 DIXMAANA (CUTE)
7 Raydan 2 Function 32 DIXMAANB (CUTE)
8 Diagonal 3 Function 33 DIXMAANC (CUTE)
9 Generalized Tridiagonal-1 Function 34 DIXMAANE (CUTE)
10 Extended Tridiagonal-1 Function 35 Broyden Tridiagonal
11 Extended Three Exponential Terms 36 EDENSCH Function (CUTE)
12 Generalized Tridiagonal-2 Function 37 VARDIM Function (CUTE)
13 Diagonal 4 Function 38 DIAGONAL 6
14 Diagonal 5 Function (MatrixRom) 39 DIXMAANF (CUTE)
15 Extended Himmelblau Function 40 DIXMAANG (CUTE)
16 Generalized PSC1 Function 41 DIXMAANH (CUTE)
17 Extended PSC1 Function 42 DIXMAANI (CUTE)
18 Extended Maratos Function 43 DIXMAAN] (CUTE)
19 Extended Cliff Function 44 DIXMAANK (CUTE)
20 Extended Wood Function 45 DIXMAANL (CUTE)
21 Extended Quadratic Penalty QP1 Function 46 DIXMAAND (CUTE)
22 Extended Quadratic Penalty QP2 Function 47 ENGVALI1 (CUTE)
23 A Quadratic Function QF2 48 COSINE (CUTE)
24 Extended EP1 Function 49 Extended DENSCHNB (CUTE)
25 Extended Tridiagonal-2 Function 50 Extended DENSCHNF (CUTE)

To approximately assess the corresponding numerical performances, the performance
profile introduced by Dolan and Moré in [39] is adopted. That is, for each method, we
plot the fraction P of the testing problems for which the method is within a factor T of the
best time. The left side of the figure presents the percentage of the test problems for which
a method is the fastest; the right side gives the percentage of the test problems that are
successfully solved by each of the methods. Figure 1 presents the performance profile of
the three methods in iterations.

From Figure 1, we have that Algorithm 2 (the HTTCG method) in 53%, the MTTDLCG
method in 35% and the MTTHSCG method in 41% solve the test problems with the least
iteration number. This indicates that Algorithm 2 performs best. Figure 2 presents the
performance profile of the three methods in the function-gradient number case:

From Figure 2, we have that Algorithm 2 at 69%, the MTTDLCG method at 14% and
the MTTHSCG method at 22% solve the test problems with the least number of computing
functions and gradients. This also indicates that Algorithm 2 performs best. Figure 3
presents the performance profile of the three methods in CPU time consumed.

From Figure 3, we have that Algorithm 2 at 12%, the MTTDLCG method at 31% and the
MTTHSCG method at 46% solve the test problems with the least CPU time consumed. This
indicates that the MTTHSCG method performs best in terms of CPU time consumed. From
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Figures 1-3, we have that Algorithm 2 is effective and comparable with the MTTDLCG
method and the MTTHSCG method for the test problems in Table 1.

09r 1 ]
0.8 ——HTTCG -
====MTTDLCG
07+ = = MTTHSCG 4
i 06F I 1
P B
2 T PR LT —-=-MTTDLCG| | £ E
£05 e — — MTTHSCG =4
o =T e o
a04f 1 o o4 1
o™
0.3 1 0.3 1
0.2 1 0.2 1
0.1 1 0.1 1
0 . . . . 0 . . . .
1 1.1 1.2 1.3 1.4 1.5 1 6 7 8 9

10

—— HTTCG 1
—-—-MTTDLCG
- — MTTHSCG| A
. ]
Y
Vv
w
= 8 b
Soal T ——HTTCG 1 Soald |
_af L —-=-MTTDLCG i
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consumed case.

4.2. Accelerated Strategy for Algorithm 2

In order to improve the numerical performances of Algorithm 2, in this subsection, we
utilize the acceleration strategy in [40], which modifies the step in a multiplicative manner

along iterations. Concretely, the iterative form (2) reduces to:

Xgp1 = X + pragdy,

(35)
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where 6 = agldy and & = ay[g(xx + axdy) — gi|Tdy and if & < 0, py = %’ otherwise,
pr =1

We also test the problems in Table 1 and compare Algorithm 2 with the accelera-
tion strategy with Algorithm 2. The corresponding parameters remain unchanged. The
performance profiles can be founded in Figures 4-6.
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Figure 5. Performance profiles of Algorithm 2 and the acceleration form in NFG case.
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Figure 6. Performance profiles of Algorithm 2 and the acceleration form in CPU Time case.

From Figure 4, we find that the Algorithm 2 with the acceleration strategy (HTTCG-A
method) in 73% and HTTCG method in 36% solve the testing problems with the least
iteration number. From Figure 5, we see that the HTTCG-A method in 72% and HTTCG
method in 35% solve the testing problems with the least number of computing functions
and gradient. From Figure 6, we see that the HTTCG-A method in 59% and HTTCG
method in 28% solve the testing problems with the least CPU time consumed. These all
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indicate that the acceleration strategy works and can reduce the number of iterations, the
number of computing functions and gradients and the time consumed.

5. Conclusions

Unconstrained smooth optimization problems can be found in many problems such as
optimal control problems and machine learning problems, etc. In this paper, a hybrid three-
term descent conjugate gradient algorithm is proposed. This hybrid three-term conjugate
gradient algorithm owns the sufficient descent property independent of any line search
technique. Meanwhile, it also satisfies the extent Dai-Liao conjugate condition. Under
some mild conditions, this algorithm is globally convergent for the uniformly convex
functions. For general nonlinear function, the hybrid method is also globally convergent by
using some modified secant conditions. Numerical results indicate that the hybrid method
is effective and reliable. Meanwhile, an acceleration strategy is adopted to improve the
numerical performances. In the future, we will apply our conjugate gradient methods
to some non-smooth problems by smoothing strategy and Moreau—Yosida regularization
technique and to image restoration problems.
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