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Abstract

In [1], a perturbed BFGS method was proposed to solve the unconstrained optimization and was
proved to be globally convergent when the Wolfe line search was used. In this paper, we show that
the perturbed BFGS method also possesses global convergence for nonconvex problems with the
relatively weaker Armijo line search. Numerical results show that this method with the Armijo
search is also promising.
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Table 1. Experimental results of algorithm

1. BABESRER

BFGS PBFGS PBFGS (Armijo)

pro ite gn ite gn ite gn
1 25 26 28 29 23 24
2 441 448 14 15 187 188
3 21 41 13 14 14 15
4 28 31 29 30 23 24
5 32 33 33 40 45 46
6 92 96 69 72 17 18
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(1) BFGS 7772, PBFGS (Armijo)#& /R~ A 3CHE H 1) Armijo # 2 N IHL8h 1 BFGS Jii%.
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JUE, RFN PBFGS ik KR /2 Wolfe #%, XF 5K RN T Armijo K. 5 BFGS ik
RRBARLL, A SCWF7E I BV EUE RO 28 T Wolfe #2 F I BFGS ik, MK, AT Armijo 1
R TFILENH BGFS J7 15300 R8T

B M

AR, T S BRI BN T 25 e LR R PR 2, MR SCER . RSO S  i2 0
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