European Journal of Basic and Applied Science

ON A MODIFIED CONJUGATE GRADIENT METHOD FOR SOLVING
NONLINEAR UNCONSTRAINED OPTIMIZATION PROBLEMS

'Oke, M.O., ?Oyelade, T.A. and °Raji, R.A.
12Department of Mathematics, Ekiti State University, Ado-EKkiti, NIGERIA
3Department of Mathematics and Statistics, Osun State Polytechnic, Iree, NIGERIA

ABSTRACT

Conjugate gradient method is an important technique for solving unconstrained optimization
problems. In this paper, we modified the conjugate gradient method by introducing some
parameters to the value of conjugate gradient coefficient (f5;) in the descent direction. The
modified conjugate gradient algorithm was then applied to solve some nonlinear unconstrained
optimization problems after establishing the convergence criteria. The results obtained
compares favourably with existing results.
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