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CONJUGATE GRADIENT PROJECTION METHOD OF
CONSTRAINED OPTIMIZATION PROBLEMS WITH WOLFE
STEPSIZE RULE

JING Shu-jie , ZHAO Hai-yan
(School of Mathematics and Information Science, Henan Polytechnic University,

Jiaozuo 454003, China)

Abstract: In this paper, a new conjugate gradient projection algorithm for the constrained
optimization problem is presented. By Combining conjugate gradient algorithm with GLP gradient
projection theory, global convergence properties of the new algorithm under the Wolfe stepsize
rule are proved.
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