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Abstract: We propose an improved nonmonotonic trust region algorithm. Our method is to use the non-
monotone technique and if the trial step is rejected, the stepsize is computed by a fixed formula. The trust re-
gion radius is updated at a variable rate. Numerical experiment results show that the new algorithm is effec-
tive. Under mild conditions, we prove that the algorithm is global convergence.
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Table 1. Numerical results

* 1 BESR
AILFEM = 10) X[2)5%
NO. n L
nf ng f nf ng f
8 50 0 34 34 4.3179¢-004 46 46 4.3179¢-004
100 0 37 37 9.0249¢-004 47 47 9.0249¢-004
200 0 41 41 0.0019 53 53 0.0019
14 50 0 16 15 2.1526e—022 27 27 0
100 0 15 14 7.11102e-023 27 27 0
200 0 19 17 0 27 27 0
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