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A modified DL-type spectral conjugate gradient method

with sufficiently descent property
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(School of Economics, Technology &. Media University of Henan Kaifeng, Kaifeng 475001, China)

Abstract: A method for solving large-scale unconstrained optimization problems is proposed. By
modifying the conjugate parameter of the Dai-Liao (DL) conjugate gradient method and the spectral
parameter of the spectral conjugate gradient method, a modified DL-type spectral conjugate gradient
method is constructed. The spectral parameter is selected so that each iteration automatically generates a
descent direction that does not depend on any line search. Under conventional assumptions, it is proved
that this method is globally convergent for uniformly convex functions by using strong Wolfe line search.
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