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Abstract

In this paper, an extended spectral conjugate gradient method is proposed for solving
unconstrained optimization problems, where the search direction is a linear combination of
the gradient vector at current iteration and the search direction at the previous iteration.
Instead of specifying a fixed expression to compute each combination coefficient in the
existent methods, only suitable conditions are presented for the combination coefficients
such that the values of coefficients are chosen freely in a range. Under some mild
assumptions, with step lengths satisfying the Armijo condition, global convergence is
established for the developed algorithm. It is shown that some existent methods are the
special cases of the presented method in this paper.

Keywords: Unconstrained optimization, conjugate gradient method; line search; global
convergence.

AMS Subject Classification (2010): 90C25, 90C30.

1 Introduction

Consider the following unconstrained optimization problem:

min £'(x),x R", (D
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where f:R" ® R is a continuously differentiable objective function. Amongst all existent

solution methods for solving (1), nonlinear conjugate gradient method is paid a lot of attentions
recently owing to the simplicity of computation and the requirement of low memory. In this
connection, one can see, for example,[1-14] and the references therein.

As an extension of the ordinary conjugate gradient methods, spectral conjugate gradient method is
often more efficient in numerical performance than the others since it incorporates the advantages
of spectral method and conjugate gradient method into constructing a search direction. For recent
advancement his aspect, see, for example, [3,6,8,10-14].

Different from the existent spectral conjugate gradient methods, where the search direction is a
linear combination of the gradient vector at current iteration and the search direction at the
previous iteration, in this paper, we intend to investigate an extended spectral conjugate gradient
method for solving unconstrained optimization problems. Instead of specifying a fixed expression
to compute each combination coefficient in the existent methods, only suitable conditions are
presented for the combination coefficients such that the values of coefficients are chosen freely in
a range. Thus, the proposed method in this paper is an extended version of spectral conjugate
gradient method. Under some mild assumptions, with step lengths satisfying the Armijo condition,
we will establish global convergence for the developed algorithm. To show the generalization of
the method, some existent methods will be proved to be its special cases.

The rest of this paper is organized as follows. In next section, a generic framework of spectral
conjugate gradient method is presented. Some sufficient conditions are given to establish the
global convergence in Section 3. In Section 4, it is shown that several existing methods are the
special cases of our method. Some final remarks are given in the last section.

2 Generic Framework of the Developed Method

In the classical conjugate gradient method, a search direction d, at the current iterate point X, is
determined by

b if k=0,
g =1 & 4 (2)
¥_gk+bkdk—l, if k31,

Where /3, is called the conjugacy coefficient, g, is the value of the gradient function gatx,.

Different from the classical conjugate gradient method, in a spectral conjugate gradient method,
the search direction d, is defined as follows:
3 -g,, if k=0,
d, =I ’ SR (3)
1-9:8 thd,y, i K7,
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where l9k is called a spectral coefficient. It is easy to see that (3) reduces to (2) if g, =1. Since

there are two types of parameters can be suitably chosen to obtain a search direction in (3), it is
possible that (3) combines the advantages of spectral method and conjugate gradient method.

However up to now, in the existent methods, it is by specifying a fixed expression for the spectral
coefficient and the conjugacy coefficient in (2) or (3) such that a desired search direction d 18

obtained to improve the efficiency of algorithm and establish the convergence. Instead, in this
paper, we are going to present an extended spectral conjugate gradient method, which allows the
spectral coefficient and the conjugacy coefficient to be chosen freely in a range defined by some
suitable conditions (see Assumption 2 in Section 3). In addition, we extend (3) to the following
more generic form:

} - if k=0,
d, | 8o f . 4
'{D(gkagk-v"-agk-zladk-ladk-2r-~adk-1-12) if kL

where D:R"™™™ ® R" is a vector-value function, it is called the direction function,

O£/ £kand0£ /[, £k-1.1f/ =0,/,=0and D is linear, then (4) reduces (3).

Remark 1: In the generalized spectral conjugate gradient method (4), to obtain a suitable search
direction d 4~ the direction function D should owns some properties such that the performance of
the corresponding algorithm is improved. In particular, if D is a linear combination of the
vectors G, & v 8oty dk_l, dk_z,..., dk_l_lz , then the choices of combination coefficients

play an important role in the design of efficient algorithm and in the establishment of
convergence. It really is an interesting issue to specify analytic expression to compute all the
coefficients or to present some suitable conditions for these coefficients, but we focus on
presenting suitable conditions on the coefficients in (3) for convenience of establishing the global
convergence for the developed algorithm.

In the end of this section, we state a framework of the extended spectral conjugate gradient
algorithm as follows.

Algorithm 1:

Step 0. Choose a tolerant constant € >0. Choose an initial point X, I R".Let k=0.
Step 1. If ” g, ” £ e, then the algorithm stops. Otherwise, compute d « by (4). Go to Step 2.
Step 2. Determine a step length ¢, by a line search strategy.

Step 3. Set X, =X, ta,d, ,and k =k +1. Return to Step 1.
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3 Global Convergence

In this section, we are going to find some conditions which ensure the global convergence of
Algorithm 1. For sake of simplicity, it is studied for the case that l] =0, 12 =0 and D is linear
in (4), which is defined as in (3).

We first give two mild assumptions on the structure of Problem (1).

Assumption 1:

(1) The level set W={x1 R"

)£ f(x is bounded for a given initial point X,
S (x) 0 g 0.
(2) In some neighborhood N of W, f is continuously differentiable and its gradient is

Lipschitz continuous. It says that there exists a constant L>0 such that

”g(x)‘g(J’)”£L”x‘y a" xayI N (5)
The following conditions are on the direction and the step length generated by Algorithm 1.
Assumption 2:
(1) (a) For k3 0, we have
T _ 2
g, d, =- ||gk|| (6)
(b) Fork 3 0, the inequality
2
b, ] £ ||gk||2 1)
=
holds.
(2) For k3 0, define
a, =cdp )
where &{{0 is a step length satisfying:
f(x, +ad) £ f(x,)+da,g,'d, ©)

with a constant 1 (0,1). For such an @, , suppose that { ¢, } is bounded.

Remark 2: It is noted that Assumption 2(1) is on the search direction, and Assumption 2(2) on the
step length.

Before stating a theorem of global convergence, we first prove the following lemma.
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Lemma 1: Under Assumptions 1 and 2, it is obtained that

.
<X
2ola ) 1o

Proof: From the Armijo line search rule, we know that 7 lé%o satisfies the following inequality

S(x, +r _1‘%‘1/{)' f(x)>s dor _]ngdk (11)

o

From Assumption 1(2), we have
f(xk Tr _l&/Pdk) - f(xk) =r _ld//?g(xk T _l&/)?dk)T d,
g, T -1 -1 r
=r - dpg,d, tr &/f?(g(xk T &/Pdk)' gk) d,
£r \gld, +Lr 0§ ||dk||2.

where [, i (O, 1) is a constant scalar such that x, +f,r 1&{91 W

Therefore, from (11), it is obtained that
s &r'gid, <r 'dg;d, +Lr _2%”dk”

2

It reads
(1-5,)dpg,d, +Lr -26%)||dk ”2 >0

From (6), it follows that
_ra- s1>||2gk||2
L]

Taking

m:rgl-sll

L

Then, from the line search rule (8) and Assumption 1, it follows that there exists a constant M
such that

1 1

('S lakgkrdk) :Zé;

T Qo3

('S 1ck‘%’gkrdk)

1

£ :é;o(-s 101‘%’ngdk)

£ clé;;(f(xk) - f(xk +1))

0 0
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-G gf(xo)' f(xn)3<2clM

where ¢, = Mmax {C k}

Combined with (6), we have

n-1
2cM >3 ('Slakngdk)
k=0

n-1 n-1
:é (s ,a, ||gk||2) :201 (s lck&/k)”gknz)
k=0 k=0

4
n-1
B A
a (S 1mcz 2)
co

where C, = min {Ck } .The desired result is obtained.

Now, we are in a position to present the main theorem in this paper.

Theorem 1: Let {xk} be a sequence generated by Algorithm 1.Under Assumptions 1 and 2, the
following result holds:

liminf g, | =0. (12)
Proof : Suppose that there exists a positive constant ¢ >0 such that
|| g, || >e (13)
for all k. Then, from (3), it follows that

”dk ”2 =d;d,
=(-a8i Th4d) (-948k Dl
=ai il - 240 (i +a.el) g +(be) il
=il g IF-29,d; g-2q;1 g IPHb ) |1d,, I
=)’ Nld P -2q,d g -q; |l g, I -
Dividing by ( g dk)z in the both sides of this equality, then from (6), (7), we obtain
[0 _ (b)Y 1l - 20,90 8, - a2l
.| eI
7 Y C75)
lecl el led
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4.l , 1
4 2

||gk-1|| ”gk”
(11

£a —=
o g
k

tr

The last inequalities implies

o ||gk||4 5 29 1
okl =4

e ik

which contradicts the result of Lemma 1. Therefore,

limint | =0

The proof of the desired result is completed. m

4 Remarks on the Existent Methods

In this section, we shall give some remarks on the existent spectral conjugate gradient methods. It
is shown that they are special cases of the proposed method in this paper.

It is first noted that, in [7], the conjugate and spectral parameters of the search direction are taken,
respectively, as follows:

2 T
bk - ”gk” -, q, = dk-lyk-zl
||gk_1|| ||gk_1||
The step size &, in [7] is chosen by
akZ—dg]{fk (14)
[l

P SR VA 0 dL . . . .
where ”dk ||Qk = /dkTdek ,d 1 go,%; and v_.<1 ,L is a Lipschitz constant, {Qk} is a
sequence of positive definite matrices satisfying v . d kT d, £d kT od £v

min max

T
d d, ’ and V.,

« V... are positive constants.

From Lemma 1 in [7], we have

T _ 2
dcg, =- ”gk”
From (14) and Lemma 1 of [7], it follows that
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kT 2
|, v

O min

2

.

&h>m 5
A

and

Therefore, the sequence {Ck} is bounded.

On the other hand, it is obtained that
dlg, =-|e|
sl lad
k 2 £ 2
lgeal Nl

and

a, =ca;

1
where ¢, <—— is bounded. In other words, Assumption 2 holds.

mL

From the above discussion, it is seen that the convergence result in [7] is a special case of that

obtained in this paper.

Secondly, we discuss the modified method A in [6]. The search direction of the modified method

Ain [6] is
% - 80> if k=0,
d, =1 ‘
i-q.g tbd, ,if k°1,
where
_ (gk - gk-l)T d,
k ,
=S
and
,dal
||gk_1||

We can prove the following result.
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Lemma 2: Suppose that d « is determined by the modified method A in [6]. Then, the following
result

ngdk =- ||gk||2
holds for any k3 0.

Proof: Firstly, for k£ =0, it is easy to see that is true since d, =- g, .

Secondly, assume that
gkl ”gkl Sk
holds for k - 1. Then, from the modified method A of in [6], it follows that

dkTgk -4, ”gk ”2 +bkdk-1Tgk

_ (8- 8.0 dey 1 ”g ”2 d’ o
k-18k

g &
||gk1|| c ||gk1||
_dk 1gk2| g, gk
& 1||
118l
8r-1
= el

Thus, it is also true with & - 1 replaced by k . By mathematical induction method, we obtain the
desired result.

In the other hand, in [6], the step size

T
_ -84,
ay=- 2
2L]d,]
where L is a Lipschitz constant, so
a 1 1

i, 2mL 2r(1-d,)
Therefore, it is obtained that

dlg, =g -
b ||8k||22 . ||gk||22.
leed el
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and

a, =c,dp

where C, is bounded. That is Assumption 2 holds.

R S
2r (l—sl)

From the above discussion, it is clear that the convergence result in the modified method A in [6]
is a special case of that obtained in this paper.

We now in a position to review the method presented in [14]. In [14], the step size @, is chosen
to be the largest component in the set {r 7, j=0,1, } such that
k T 2 2
S tad)E f(x,)+dagd, -dya |ld| . (15)

We first prove the following theorem, which shows that the line search rule (15) is actually the
standard Armijo line search (9).

Theorem 2: Let a, be the largest component in the set {r 7,j=0,1, } such that
T 2 2
Sx, tad) £ f(x)+da,g,d, -d,a || d, |

Then, there a constant scalar § | (0, 1) such that g, satisfies

[ +ad)E f(x,)+s ag,d,. (16)
Proof: Firstly, from (2.3) in [15], it follows that for all £>0,
T 2
dkgk - ||gk ||
2
Combined with the result of Lemma 3.1 in [14], which says a, 3 c% , where
k

1

c =min¥ ng, d,d,>0,r i (0,1), we have
i L+d, b
S(x, tad) £ f(xk)+d1akglzdk - dzalf d, I
£ f(xk)+d1akngdk -dyacll g, I
=f(x) +d1akglz-dk +d2akcngdk
17)
=f(x,)+(d, +dzc)akngdk
Next, we prove that d ! +d ,C 18 a constant in the interval (0, l) .

On one hand,
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1-d, d.r g
-i-d2 b

d,+d,c=minid, +d,.d,+
i

—minld, +d,.d, +22C (1= a )}
i L+d, b
On the other hand, since 4 <l,and d, + dyr (1-d,))=dX+(1-d))x dyr isa
+d, L+d, L+d,

. d .
convex combination of 1 and 2__ itis clear that 0 <d , +d ,C <I.
2

Therefore, there exists a constant scalar s =d, +d zci (0,1) suchthat a, satisfies
T
S tad) £ f(x)ts ag.d,

Remark 3: Theorem 2 indicates that the line search proposed in [14] is not a modification of the
standard Armijo line search. Thus, it is concluded that the efficiency of the developed algorithm in
[14] does not result from the used line search rule.

2
In addition, it is noted that, in [14], the conjugate parameter is chosenas b, = % .Whence,
k-1

it is easy to prove that

dkTgkz' (¥ [

_lel? , llge I
k 2 £ 2
g 17 Mg |l
@ =y

where ¢, =1 is bounded. Therefore, Assumption 2 is satisfied, which implies that the

convergence result in [14] also is a special case of that obtained in this paper.

Remark 4: From the above discussion on the existent three algorithms, our algorithm is an
extension of them even if for the simplest case (3). Different from the other similar spectral
conjugate gradient methods available in the literature, the values of the spectral and conjugacy
parameters in the extended method (3) can be chosen in a suitable range, instead of fixed
expression for each parameter.

5 Final Remarks

In this paper, we have proposed an extended spectral conjugate gradient method. It has been
shown that the other three classes of existent methods are the special cases of the presented
method. Some suitable conditions were presented to ensure the global convergence of the
developed method.
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