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Introduction

Optimization is a fundamental subject in applied mathematics and engineering that fo-
cuses on selecting the best possible solution from a set of available alternatives. It is
widely and increasingly used across nearly every field of science and engineering, eco-
nomics, management, industry. It deals with selecting the best of many possible decisions
in real-life environment, constructing computational methods to find optimal solutions,
exploring the theoretical properties, and studying the computational performance of nu-
merical algorithms implemented based on computational methods, and solve problems of
minimization or maximization [38]. The optimization of these systems makes it possible
to find an ideal configuration and to achieve savings in effort, time, money, energy, raw
materials, or even to increase satisfaction. Far from being an exhaustive list, these few
examples demonstrate the variety of formulations and foreshadow the diversity of math-
ematical tools that may be used to solve such problems [23]. In general, optimization
techniques play an increasingly important role in the design of systems and equipment
of all kinds, as well as in all technical or economic decisions. Since people generally seek
what is best, and when multiple options are available, their choice naturally turns to
the most optimal one. Though optimization might date back to the very old extreme-
value problems; it did not become an independent subject until the late, in 1940s George
Dantzig, developed the simplex method that revolutionized linear programming by pro-
viding a systematic approach to navigating feasible solutions in multidimensional spaces.
Initially applied to optimize U.S. Air Force logistics, it has since become a cornerstone in
various industries, including finance and manufacturing. After the 1950s, when conjugate
gradient methods and quasi-Newton methods were presented, the nonlinear programming
developed greatly [38]. In 1952, Hestenes and Stiefel proposed conjugate gradient (CQG)
method [19] to solve linear systems.

Furthermore, Neculai Andrei [2] made significant contributions to optimization prob-
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Introduction

lems, its can be classified into both, constrained and unconstrained categories. This thesis

focuses specifically on unconstrained optimization problems of the form:

min f(z)
xreR”

where f : R® — R is a continuously differentiable function. While apparently sim-
ple, this formulation encompasses an enormous range of practical problems and presents
significant theoretical and computational challenges, particularly when the dimension n
becomes large.

In 1952, Hestenes and Stiefel [19] proposed conjugate gradient (CG) method to mini-
mize convex quadratic functions which leads to the resolution of a linear system. Later,
in 1964, Fletcher and Reeves [I5] extended the method to solve nonlinear unconstrained
optimization problems, then in 1969 by Polak, Ribiére and Polyak [32, 33]. Since then,
several variants of the conjugate gradient method have been proposed until our days.

As explained by Nocedal [29], the conjugate gradient method improves upon the basic
gradient descent method by choosing search directions that reduce the zig-zag behavior
common in older approaches. It is also memory-efficient, requiring only O(n) storage
compared to the O(n?) needed by Newton-based methods, making it suitable for solving
large-scale problems.

The CG creates a sequence of points {x} using the update rule:

Thy1 = Tk + Oékdk.

This means we move from the current point xj in the direction di, by a certain amount
ayg, called the step-size.

The direction dj, is chosen as follows:

—Jk ifk=1
d, =

— gk + Bredr—1 it k> 2.
Where g, = V f(xy) is the gradient of the function f at x;. The gradient shows the
direction of steepest descent, so —g; points in the direction of steepest decrease. ay > 0
is the step-size, calculated using a line search method. As for (, it is an important

parameter that varies depending on the version of the method.

13



Introduction

The choice of 8, has a big impact on both how fast the method converges and how well
it works in practice. Over six decades of research have produced numerous ) formulas,

each with distinct characteristics:

e Fletcher-Reeves (FR) [15]: 8 = [

lge—1ll

e Polak-Ribiére-Polyak (PRP) [33]: fr = G (91 =9 -1)

llgr—111?
(yk—1*2dk71dnjyk7yl”2 Tgx
e Hager-Zhang (HZ) [18]: 8;, = dfilykkill —

e Dai-Yuan (DY) [7]: 8k = dTIngHz

k—1Yk—1"
where yx—1 = gr — gr-1.

Different versions of the method behave differently when it comes to convergence.
The Fletcher-Reeves (FR) method is guaranteed to converge globally, but it may do so
slowly. On the other hand, the Polak-Ribi¢re-Polyak (PRP) method often works better
in practice, even though its theoretical guarantees are not as strong [8].

Even with these improvements, nonlinear conjugate gradient methods still face impor-

tant challenges. As pointed out by [18], some of the main issues are:

1. Finding a good balance between making enough progress (descent) and keeping

directions properly related (conjugate)
2. Creating reliable ways to choose the step-size

3. Making sure the method works for all kinds of nonlinear functions (global conver-

gence)

4. Keeping the method fast and efficient, especially in problems with many variables.

Later, many combinations and new families of conjugate gradient methods were pro-
posed, in particular the hybrid methods. The idea of those methods is to combine the
existent conjugate gradient methods in order to exploit the advantages of each of them
to improve the performance of these methods and to avoid the jamming phenomenon.
This combination can be convex or non-convex. Among these hybrid methods, we can
cite those proposed by Dalladji et al. [10], Mtagulwa and Kaelo [27], Djordjevic |11} 12],
Ben Hanachi et al. [3], the families of conjugate gradient methods proposed by Sellami

and Chaib [30], Khelladi and Benterki |24, 25] and Hemici et al. [20].

14



Introduction

The work of this thesis, makes a key contributions to CG methods, by given a new de-
scent direction framework that strengthens the sufficient descent condition while preserv-
ing conjugacy. Also a two new proposed [, parameters that adaptively balance conjugacy
and descent properties.

This thesis contains an introduction, four chapters, and finally, a conclusion. In the
first chapter, we start with the exposition of some preliminary and fundamental concepts
of unconstrained nonlinear optimization, specifically, the existence and uniqueness results
of an optimal solution, together with optimality conditions. Then, we introduce meth-
ods to solve unconstrained optimization problem, such as the gradient method, Newton
method and the relaxation method. The second chapter presents the conjugate gradient
method and its various variants with some global convergence results, before continuing
on to present the main exact and inexact line search rules such as the Armijo, Wolfe,
Backtracking, and Wu rules. The third chapter contains our first contribution, where
we present a new descent direction of a conjugate gradient algorithm for nonlinear op-
timization followed by a theoretical analysis of global convergence and numerical tests.
The fourth chapter contains our second contribution. In fact, we present a new approach
based on a second new parameter of a conjugate gradient algorithm for unconstrained
nonlinear optimization with a theoretical analysis of global convergence and numerical

tests. Lastly, we conclude this work with a conclusion and then a bibliography.
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Chapter 1

Preliminaries on the unconstrained

optimization

In this chapter, we survey concepts related to unconstrained optimization that we will

refer to during our work, along with some useful properties.

1.1 Unconstrained nonlinear optimization

1.1.1 Concepts and definitions

The optimization problem serves to find a minimum or maximum of some given quantity,

which is referred to as the objective.

Definition 1.1.1. An unconstrained optimization problem is simply a problem which has

the form of a minimization or a maximization problem:

min f(x max f(z
P) /() or (P') f(x) |
r e R" r e R"
where f: R"™ — R is a continuous function (f € C(R™)).
f is called the "objective” or "economic” function.
An optimal solution of (P) (or (P’)) is any point x* € R™ satisfying: f(x*) = r%lnf(x),
(resp. f(x*) = rr[%gxf(x)).
In this case, f(x*) = f* is called the optimal value of f.
Remark 1.1.2. /) max f(z) = — min(—f(x)), Vo € R™.

16



1.1. UNCONSTRAINED NONLINEAR OPTIMIZATION

So, we have equivalencies between (P) and (P'), which means that whatever method
we use to solve (P) can also be used to solve (P'). Therefore, we are only concerned with
studying (P).

2) Solving the following problem

min f(z)
(P) :

r e R"

amounts to:
i) Finding an optimal solution x* € R™ of (P).
i) If we cannot find a solution x*, we proceed to find an approzimate optimal value of

fr

Definition 1.1.3. A set D C R" is called convezx if for any two points x,y € D and any
A € [0,1], the point \x + (1 — N)y also lies within D. Formally,

M+ (1=NyeD, Vx,yeD, VAel0,1].

Definition 1.1.4. Let f: D C R" = R and D be a convex set in R™.

1) We say that f is convex if and only if for all x,y € D, we have:

flA =tz +ty] < (1 —1t)f(x)+tf(y), forallt €]0,1].

2) We say that f is strictly convex if and only if for all x,y € D, with v # y, we

have:

fld =tz +ty] < (1 —=1t)f(x)+tf(y), forallt €]0,1].

3) We say that f is strongly convex with modulus 6 > 0 (0-convezx), if for allx,y € D,

we have:
FIL = 002+ 1] < (1= () 1) — 511~ 1)l — o>, Jor allt €]0.1]

where ||-|| is the Euclidean norm.

17



1.1. UNCONSTRAINED NONLINEAR OPTIMIZATION

Definition 1.1.5. Let be the problem:

min f(x)
r € R"

where f: R" = R, f € C(R™). We have:

1) z* € R™ is a local minimum of (P) if and only if:
Ja > 0 such that f(z*) < f(x) : YV € B(z", a), (1.1)

where

B(z*,a)={z e R"/ |z —z"|| < a}.

The condition holds only in a neighborhood of x*.
2) x* € R" is a global minimum of (P) if and only if:

fl@*) < f(x) : Vo € R™.

3) The set of all minimizers of (P) is noted by argminf(x), i.e.,
RTL

" € argminf(x) & f(a¥) = I%Lnf(x)'
Rn

Remark 1.1.6. 1) (z* € R™ is a global minimum of f) = (z* € R™ is a local minimum of f).
The converse is not true in general.
2) If f is convex then every local minimum is a global minimum, i.e.,

(z* is a global minimum of f) < (x* is a local minimum of f).

Definition 1.1.7. Let f : R™ — R such that f € C(R").
1) If f is differentiable at o € R", then the derivative of f at xo is a vector which is

called gradient, and is denoted V f(zo) as:

Va0 = (o (f—fu)

where (o) denotes the partial derivative of f with respect to the i-th variable of x.

axi
2) If f is twice differentiable at o € R", then the second derivative of f at xo is the

18



1.1. UNCONSTRAINED NONLINEAR OPTIMIZATION

Hessian matriz, which is denoted as H(xq) (or V2 f(xo)) which is an n X n matriz,

defined by:

2 0*f : .
(H(l’o))u = (V f(ﬂ?o))l] = (8x8x) (l’o), 1= 1, ey, )= 1, e,y

2

8@895]-

variable of x.

where denotes the second partial derivative of f with respect to the i-th and j-th

Remark 1.1.8. If f is convex and non-differentiable at a point xy € R™, then we will use

the subgradient (go € 0f(xg)) of f at that point xq instead of its gradient V f(xy), where
Of(wo) ={g € R" | f(x) > f(zo) + ¢ (z — x0), Vo € R"}.

1.1.2 Existence and uniqueness results

Before exploring the characteristics of any solutions to the problem (P) it’s necessary to

confirm whether such solutions exist.

Definition 1.1.9. Let f : R™ — R be a function. f is coercive if and only if:
lim f(x)= +oo.

l[[| =00

In other words:
VA € R,3AB > 0 such that Vx € R, || = [|> B = f(z) > A.

In a gwen situation, we select the norm that is most appropriate for the function under
constderation.

Remember that all norms in R™ are equivalent. We have the following standard forms:

Ve e R",pe N“:| z|,= [Z |:l?i|p] :
i1

If p=2, then || - || is the Euclidean norm of R™.

19



1.1. UNCONSTRAINED NONLINEAR OPTIMIZATION

The infinity norm on R™ is defined as follows:

Vo € R || @ [lo= max {|z[}.

Theorem 1.1.10 (Weierstrass). [23] Let f: D CR™ — R be a continuous function on a

compact set D (i.e., closed and bounded). Then, f has at least one minimum on D.
i.e., 3" € D such that f(x*) = mi[r)l f(z) <= Fa* € D such that f(z*) < f(z),Vx € D.
Te

Theorem 1.1.11 (Existence). [23] If f : R" — R is continuous and coercive on R™, then

f has at least one minimum x* on R",
i.e., Jx* € R™ such that f(z*) < f(x),Vzr € R"™.

Theorem 1.1.12 (Sufficient condition for uniqueness). [23] If f : R" — R is strictly

convez, then there exists at most one x* € R™ such that:
fa®) < f(z),Vz e R".

Theorem 1.1.13 (Existence and uniqueness). Let f : R® — R. Suppose that f is
continuous, coercive and strictly convex.
Then there exists a unique x* € R™ such that f(z*) = min f(x), and the problem (P)

admits a unique global optimal solution x*.

1.1.3 Optimality conditions
Necessary conditions (NC)

Theorem 1.1.14 (First-order NC). [23] Let f : R — R, continuous and differentiable
at x* € R™. If x* is a minimum (global or local) of the function f, then V f(z*) = 0.

Theorem 1.1.15 (Second-order NC). [23] Let f : R"™ — R, continuous and twice differ-
entiable at x* € R™. If x* is a minimum (global or local) of the function f, then:

1) Vf(z*) = 0.
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1.1. UNCONSTRAINED NONLINEAR OPTIMIZATION

2) The Hessian matrizc H(x*) of f at the point x* is positive semidefinite:
(H(z*)d,d) = d" H(z*)d > 0,v¥d € R™.

1.€., f is convex in the neighborhood of x*.

Remark 1.1.16. 1) For the unidimensional case (i.e., f : R — R), we have:

f'(7)
f"(@")

0
(z* € R minimum of f) = :
0

v

2) A point x* € R™ satisfying V f(z*) = 0, is called stationary (or critical point) of
fin R™ (a minimum candidate).
But, Vf(z*) =0 % z* is a minimum of f.

3) If f is differentiable and V f(x*) # 0, then x* cannot be a minimum of f.

Sufficient conditions (SC)
Theorem 1.1.17. [23] Let f : R™ — R be twice differentiable at z* € R, if:

1) Vf(z*)=0.
2) H(x*) is positive definite:

(H(z*)d,d) = d"H(z*)d > 0,Vd € R™.
Then x* is a local minimum of f.

Necessary and sufficient conditions (NSC)

Theorem 1.1.18. [23] Let f : R™ — R be a differentiable and convez function on R™,
then:

z* € R" is a global minimum of f if and only if V f(x*) = 0.

Remark 1.1.19. 1) If f is convex and non-differentiable at x* then NSC becomes:

x* is a minimum of f < 0 € Of(x*).

2) Therefore, differentiability and convexity matter in solving optimization problems.
In the absence of differentiability or convexity, the study of the problem becomes more

complicated.
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1.2 Descent methods

1.2.1 Main idea of descent methods

The idea of descent methods is to find a vector 2* which minimize the function f. For this,
we take some arbitrary initial point x;. To build the second iterate x5, we should move
in the direction of the minimum z* of f. So, we need to guarantee that f(xs) < f(x1).
We are now looking for x5 in the form: s = 21 +a;d; where a; € RY is a step-size and
d; € R" (dy # 0) is a descent direction chosen in such a way that f(z; + aqdy) < f(xy).
This process goes on and generates a sequence (xy) beginning at z; and converging to
z* (with z* a stationary point of f, i.e., Vf(z*) = 0). Hence, the general scheme of a

descent method is given as:

x1 € R" (Initial point)

Tpp1 = T + apdy,

Recall that by definition dy is a descent direction of f at point zy if:

f($k+1 + akdk) < f(xk)

Proposition 1.2.1. Let f : R* — R be a differentiable on R"™, then d;. is a descent

direction of [ at point xy if and only if:
(Vf(zp),dp) = Vf(xp)'dy < 0.

Remark 1.2.2. 1) The step-size can either be fized or adjusted at each iteration.
2) If the direction dy, is chosen based on V f(xy), the method is said to be of order 1.
3) If the direction dj, is chosen based on the second derivatives (i.e., the Hessian matriz

H(xy)), the method is said to be of order 2.

Among the descent methods, that we will cover we have the gradient method,
Newton’s method, quasi-Newton methods, the relaxation method, which will
be presented bellow, and the conjugate gradient method which will be discussed in

detail in the second chapter.
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1.2.2 Gradient method

The idea of the method goes back to Cauchy in 1847. It is a natural concept based on

the first-order Taylor expansion of the function f between two iterations xy and . =

T + ogdy.
We have:
f@ni) = flaw + ardy) = f(@r) + anl(V f(ar), di) + O(ondy).
Since we want that f(zx4+1) < f(zx), we can choose dy = —V f(xy).

This gives us:

f(l’k + ozkdk.) — f(l‘k) = Oék<Vf(ZEk), —Vf(l'k» + O(Oékdk)
= —a[[Vf(@p)l* + O(axdy) < 0.

The method thus obtained is called the gradient method.

Moreover, the choice of the step-size oy, can be done as follows:

1. Let a, = a > 0 be fixed. This is called the fixed step-size or constant step-size

gradient method.

2. Let aj be chosen as the minimum of the function p(a) = f(zr — aV f(zg)). This is

called the gradient method with optimal step-size.

3. The step ay can be varied at each iteration (example: ay = %) This is called the

divergent series variable step-size gradient method.
Algorithm Gradient Method
Begin algorithm
e Given a starting point 1 € R", ¢ > 0 and k = 1.
e While ||V f(x)|| > € do
— Compute d = =V f(zy).

— Choose a step-size ay, > 0 such that f(zy + ardy) < f(xy).
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— Update zp11 = xp + agdy.

— Set k=k+ 1.

e End while.
End algorithm.
Remark 1.2.3. 1) Other stopping criteria that we can select from include:

o ||Tpp1 — 2l <e.
o [f(zp1) — flzp)] <e.

2) Furthermore, since convergence is not always quaranteed, we can set a mazimum

number of iterations kyax.

One of the advantages of the gradient method is its ease of implementation. Unfortu-
nately, the method is generally slow (linear convergence) and the convergence conditions
are very strict (essentially, need strict convexity). This is because of the zigzag phe-
nomenon, which occurs when successive directions dj and di,, are orthogonal. We give a

convergence criterion below.

Theorem 1.2.4. [23] Let f : R® — R be a C' function and x* be a minimum of f.

Assume that:

1. f is B-elliptic, i.e.,:

38> 0,Va,y € R (Vf(z) = Vf(y),z—y) > Bllz—yl.

2. The gradient V f is Lipschitz continuous, i.e.,:

M > 0,Va,y € R |V (2) - V()] < Mlle —y].

Then, the gradient method then converges (for any choice of x1) to the minimum of f

wm a linear order if we select the step-size ay, such that 0 < ay < %, forall k>0 i.e.,

3C €]0,1] such that ||vpyr — 2| < C||lzp — 2*|| < OF ||lzy — 27|
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Remark 1.2.5. 1) If f is B-elliptic, then f is strictly conver and coercive.

2) In practice, we do not calculate 5 and M. To find the interval of convergence
for the step-sizes ay, several tests are performed for different values. Non-convergence
usually occurs either in explosion behavior of the solution (converging to +oo certainly)
or in oscillations (cyclic or not) which do not allow the succession of iterates to converge

to a point.

1.2.3 Newton method

We assume that the function f is twice continuously differentiable (f € C*(R")) and that
we can compute all of its second-order derivatives.

The Newton method aims to approximate the function f in the neighborhood of the
current point xj by its quadratic approximation ¢ (using the Taylor expansion up to

second order in the neighborhood of ), we obtain:

f(x) = q(z) = fap) + (2 — 2, V(2x)) + %<H($k)(af = Tp), T = Tp),

where V f(zy) is the gradient of f at z; and H(zy) is the Hessian matrix of f at zj.

We then take x4, as the minimum of ¢(x) if it exists. This will only hold when H (zy,)
is a positive definite matrix. Then ¢(z) is strictly convex and admits a unique minimum
Tyt such that: Vg(xpy1) = 0.

This gives us the following linear system:

H(zg)(Th41 — k) —V f(zp).

< H(xp)dy = —V f(xy) where dy, = z11 — .
S dy = —Hil(xk)Vf(xk).

Let Hy = H(xy) such that Hy is a positive definite matrix and we define dj, as the

Newton direction, which derives the iteration formula:
T+l = T — Hk_IVf(ZEk) (12)

So, for a C?>—function f : R"™ — R, we get the following algorithm:
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Newton Algorithm
Begin algorithm
e Given a starting point x; in a neighborhood of z*, ¢ > 0 and k£ = 1.
e While |V f(xy)|| > ¢ do

— Solve the linear system Hyd, = —V f(xy) to obtain d.
— Update zp11 = xx + di.

— Set k=k+ 1.

e End while.
End algorithm.

Remark 1.2.6. 1) The formula 1s the Newton’s iterative scheme used to solve the
system V f(xy) = 0.

2) The Newton’s method is a descent algorithm with a fized step-size o =1 .

3) The Newton’s algorithm converges in a single iteration regardless of the starting
point x1 if the function f is quadratic and strictly convex.

Howewver, the algorithm may diverge for an arbitrary function iof the initial point x is

not close enough to the minimum x* or if H=' does not exist.

For the case of a strictly convex quadratic function, we have the following theorem on

the convergence of Newton method.
Theorem 1.2.7. [23] Let Q) be a symmetric, positive definite nxn matriz, v € R" b € R™.
Consider the unconstrained quadratic problem (UQP):

1
(UQP) : min {ga:TQx — bl x € R"} ,

and denote =* to be the globally optimal solution of (UQP) (z* = Q).
Let {x}} be the sequence generated by Newton method, then {xy} converges to x* in

one iteration.

Remark 1.2.8. Newton method has the great advantage in speed of convergence. But it

has two key disadvantages:
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1. Local convergence: It is dependent on the initial point x, choice; the method may

diverge if x1 ¢ V(z*) (xq is not in the neighberhood of x*).

2. Costly computation of the direction dy: This involves computing V f(xy), Hy, and
solving the system Hyd), = —V f(z},) or finding H, .

To mitigate these downsides, some variants are developed, known as quasi-Newton
methods, such as the Levenberg-Marquardt method, Davidon-Fletcher-Powell (DFP)
method, and Broyden-Fletcher-Goldfarb-Shanno (BFGS) method.

1.2.4 Quasi-Newton methods

A quasi-Newton method is formulated as:

d = — M,V
k V@) ks

Tpt1 = Tk + oy,

with step-size «;, being given by a line search in direction dy and M}, being a matrix
built to approximate the inverse of the Hessian of f, which is symmetric and positive
definite. This raises the problem: how to approximate this inverse?

For example, we can start with My = I, but how do we update the approximation M)
during the iteration?

The reasoning goes like this: we know at point x; the gradient and the Hessian of f

are related by the following equation:
Vf(z)=V[(z) + H(z)(x — z) + of[|z — z]).
In other words:
Vi(x) =V f(xy) + H(xp)(z —zi), v € V(xg).

Or alternatively:

H™H2x)(Vf(2) = Vf(r)) = (& — ).

Indeed, if f is quadratic, these approximations are exact. In particular, for z = x4,
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and if My is a good approximation of H~!(z}), we should have:

Mip(V f(h41) — V(2r) = (Tp1 — 21).

However, because x. is computed after My, this equation is unlikely to hold, at least

not approximately. But we can always impose that Mj; holds exactly to this equation,

SO:
Mk+1(vf(9€k+1) - Vf(a:k)) = ($k+1 - $k)
Let define:
Sk = Tk+1 — Tk,
Y = Vf(xri1) — Vf(rg)
hence:

M1y = Sp.

This equation is called "secant equation" or "quasi-Newton condition’.

Davidon-Fletcher-Powell method (DFP)

This is the earliest known application of quasi-Newton methods that sought to optimize
the function f. The DFP method approximates the Hessian matrix by using the matrix
My, in place of its inverse. The average symmetry of these approximations is maintained

through a very simple form of updating;:
M1 = My + C.
Where (), is a rank-2 matrix such that:
Cr = apupul + bpvpvl .

where ay, b, are constants, and uy, v, are two vectors in R”.

The matrix My, must satisfy the quasi-Newton condition, i.e.,:

Sk = My 1Y
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Thus, we obtain the DFP formula:

spst o Myyryl M
M,ﬁf*{P:MH l;k _ kj@!kyk ko
S Y Miye

Remark 1.2.9. The DFP method works sufficiently and in practice is superseded by
BFGS method which is more effective.

Broyden-Fletcher-Goldfarb-Shanno method (BFGS)

This method has been developed as the independent work of Broyden, Fletcher, Gold-
farb, and Shanno.
The formula BFGS is a correction rank-2 that directly becomes from the formula
DFP:
SkSp Mlcyky]?Mk.

Mgy = My + 2%k
! Stk vl Myyy,

After manipulating over this expression, Fletcher observes that upon interchanging
the roles of s and y; in the DFP formula and switching to the following sequence of

matrix:
By symmetric positive definite matrix
Ykyi  Bisksi By ,

Byy1 = Br + -
i YL sk sT By.sg

then the obtained matrices satisfy the ‘inverse’ relation of the quasi-Newton condition,

that is:

By 155 = Y,

and this allows for the formulation of an approximation B, of the Hessian H instead
of its inverse as in the DFP method.

To derive a correction formula to estimate the inverse of the Hessian (H™'), it is
sufficient to take inverse on both sides of the formula for By, 1.

After manipulating over this expression, and by setting M, = B, Yand M, = B, jl,
we end up with BFGS which gives the approximate value of the inverse Hessian of function

f as follows:

MPEGS — M, + {1 n yl:cFMkyk:| sksk  SkY My + Mkyks;‘g_

T T, T
Sk Yk Sk Yk Sk Yk
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1.2.5 Relaxation method

Let be the following problem:
min f(x)

r € R",

where f: R" - R and = = (2!, 2%,...,2") € R™.

The relaxation method allows reducing a minimization problem in R" to the successive
resolution of n minimization problems in R at each iteration.

The method relies on the following principle:

For an iterate x;, we fix all but the first components and minimize the function f

respect to the first component, i.e.,:
min f(¢,23,...,27) for t € R.

This yields the first coordinate of the next iterate, ;. denoted z} +1- Minimization
of this function in R can be done using methods such as Newton’s method.
Next, we keep the first coordinate z;, ; and the n — 2 coordinates the same as before,

and minimize with respect to the second coordinate, i.e.,:
2 _ . 1 3 n
karl = arg mlnf('karl? tv Ty 7xk)7

and so on.
The resulting algorithm is:
Relaxation Algorithm
Begin algorithm
e Given a starting point 1 € R", ¢ > 0 (precision) and k = 1.
e While |V f(zy)| > € do

— For i =1 to n, compute zj_, as the solution of

: 1 i1 i1 n
It%%f(wkﬂa“kaﬂ?tvmk ey TR

— Setk=Fk+1.
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e Fnd while.

End algorithm.

In the next chapter, we present a detailed study of conjugate gradient method and its

various approaches well known in the literature.

31



Chapter 2

Conjugate gradient method and line

search techniques

The conjugate gradient method is a numerical algorithm used to solve systems of linear
equations (Qxr = b, in which the matrix () is positive definite. Cornelius Lanczos
(a Hungarian), Magnus Hestenes (an American), and Edward Stiefel (a Swiss) all
developed this technique simultaneously in 1950 and 1951. This approach is iterative and
converges in a finite number of iterations, which is equal to the system’s size.

This method is also used for solving unconstrained optimization problems. It is a
descent method that uses conjugate directions, which are not orthogonal, to overcome
the gradient method’s drawback of orthogonal directions. It can therefore be categorized

between Newton method and the gradient method.

2.1 Conjugate gradient method

Conjugate gradient methods are based on the conjugate directions principle.

Definition 2.1.1 (Q-conjugate vectors). Consider a symmetric positive definite matrix

Q € M,(R). The set of vectors {dy,da,...,dx} of R™\ {0} is considered Q-conjugate if:
(d)TQd; = (Qd;,d;) =0, Vi#jand1<i<k1<j<k

It means that two Q-conjugate vectors are orthogonal with respect to the inner product

associated with matriz Q, which is defined as follows: (z,y)q =y Qx,Vzr,y € R™.
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2.1.1 Conjugate gradient method: Linear case

Consider a symmetric positive definite matrix @ € M, (R). Examine the quadratic prob-
lem (QP):

QP) min f(z) = 327 Qz — b’z
r € R™.

For the linear case, the conjugate gradient method is an iterative process. The sequence

{zx} is generated as follows:

1) An initial vector z; serves as our starting point.

2) The successor xy41 of xy at each step k is determined by:

x1 € R™ (initial point)

(2.1)
Tpa1 = Tp +ogdy k>1
where dj, is the descent direction and «y, is the step-size.
The recurrence formula defines the descent directions dj, is:
dp = where g = V f(zy). (2.2)

— gk + Brde—1 it k>2

The step-size a4 is determined using an exact or inexact line search, and the scalar
Br € R is selected so that dj. is ()-conjugate with the earlier directions d;, i =1,...,k—1.

In other words, we require:
diQd; =0, Vi=1,...,k—1.

The name "conjugate gradient" combines two terms: "gradient" and "conjugate".

a) The word "gradient" is used because dj, is computed from the gradient at the point

T

b) The word "conjugate" describes the conjugate directions {dy | kK > 1}, not the
gradients {g, | & > 1}. Thus, "conjugate directions method" would be a more

appropriate name.
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Determination of the step-size oy
The step-size ay, can be found by solving the following one-dimensional optimization
problem:

ap = argmin f(z; + adg), o >0.

Let pr(a) = f(zx + ady). Since oy minimizes f along the direction dg, it satisfies the
optimality condition:

902(0%) = dgvf(xk+1) =0.

This leads to:
iV f(xr41) = d (Qupyr — ) =0,
which gives:
d} Q(xp + apdy,) — dib = 0.
Simplifying, we obtain:

_ gi dy
di Qdy,

Determination of the coefficient

(2.3)

ap =

The coefficients [y are chosen so that dj. is conjugate to all previous directions. Specif-
ically:
d} Qdy,_1 = 0.

Using (2.2)), we get:
(—gk + Brdr—1)"Qdr_1 = 0.
Solving for B, we obtain:

gl{Qdkfl

5k - d£_1Qdk71'

Conjugate gradient algorithm (linear case)
Begin algorithm
e Given an initial point 1 € R", ¢ > 0 and k = 1.
e Compute g; = Q1 — b and set dy = —g;.

e While ||gx|]| > € do
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_ gr d,
di Qdy,
— Update zp11 = xp + apdy.

Compute ay =

— Compute gp1 = Q@p1 — b.

T
Gr1Qdy
- C t ==,
ompute fy = “rEe
— Set dry1 = —grt1 + Brrrds.
— Set k=Fk+ 1.
e End while.

End algorithm.

Theorem 2.1.2. [23] For any x1 € R"™, the sequence {x} generated by the iterative
scheme (2.1) and (2.2) converges to the solution x* of the linear system Qx = b in at

most n iterations.

2.1.2 Conjugate gradient method: Nonlinear case
General principle

The linear conjugate gradient method is mainly used for solving linear systems with a
symmetric positive definite matrix. A natural question is whether this method can be
extended to solve nonlinear optimization problems.

Let f : R® — R be a non-quadratic function. Consider the nonlinear optimization

problem:
min f(z)
(P)
reR”
The goal is to iteratively construct mutually conjugate directions di,...,dy. At each

iteration k, the direction dj, is obtained by a linear combination of the gradient of f at xy
and the previous direction dy_;. The combination is chosen to ensure d is conjugate to
all previous directions, making the method effective for minimizing the function.

The direction dy is defined by the recurrence relation:

dk — ’
—gk + Brde—1 it k>2
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where gy = V f(zy), B € R, and {xy}ren is generated by (2.1).

The step-size o € R is determined by an exact or inexact line search.

Different variants of this method extend the conjugate gradient method to the non
quadratic case. Notable contributions include the Fletcher-Reeves (FR) method (1964)[15],
the Polak-Ribiére-Polyak (PRP) method (1969)[32, B3], and the Dai-Yuan (DY)
method (1999)[7]. Many other variants have been proposed until our days. In the next

table we cite some of the classical parameters of §;. For other parameters of 3, see [2].

Table 2.1: List of some variants of the nonlinear conjugate gradient method

H By Formula H C.G. Variant H Date H
?/T gk
4 S _ T’“_—l Hestenes-Stiefel 1952
yk_ldkfl
2
rr_ 9] Fletcher-Reeves || 1964
Tg?g}?“;d
D [ T )l .
—Jk * JA\TRTTR Daniel 1967
B dgwj;(xk)dk
PRP _ yk*lg’; Polak-Ribiére-Polyak || 1969
Hgk—lHQ
D — _% Conjugate descent 1987
i1 %k—1
T
LS _iyfk_—clz% Liu-Storey 1991
i1 %k—1
2
]?Y — M Dai-Yuan 1999
ykfldk—l
T
—t
DL _ w Dai-Liao 2001
LYk -
2
1z _ (4 _og, Wl ) Ik Hager-Zhan 2005
k (yk 1 k 1d{_1yk_1 d}f_lyk_l g g
9k
o e ),
B = - Wei 2006
: Lo
MN - k1 - Fan-Zhu-Zhou 2011
/gy djlgfll + || gr—1]|
RMIL _ 9 (9t — 9r=1) Rivaie et al. 2012
k1 ||?

Remark 2.1.3. o If f(z) = 327 Qu —b"x with Q symmetric positive definite, and ay,

15 obtained using exact line search, then:

gl{Qdk—l

/Bk = dg_lekfl’
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and all By variants (HS, FR, PRP, CD, LS, DY, HZ, RMIL, ...) coincide. The

quadratic conjugate gradient algorithm generates the same sequence {xy}.

e [For non-quadratic f, the By formulas differ, leading to different behavior in the

nonlinear conjugate gradient methods.

Conjugate gradient algorithm (nonlinear case)
Begin algorithm
e Given an initial point z; € R", ¢ > 0 and k = 1.
e Compute g; = Vf(x1) and set d; = —g;.
e While ||V f(xy)|| > e do

— Compute [ using a chosen conjugate gradient formula.
— Set d, = —gi + Brdi—1.

— Compute oy, using an exact or inexact line search.

Update Th41 = T + Oékdk.

Compute gipy1 = V f(2p41).

— Setk=k+1.

e End while.

End algorithm.

2.2 Convergence results of the conjugate gradient method

2.2.1 Conditions C1 and C2 and the Zoutendijk theorem
Conditions C1

We say that f : R™ — R satisfies condition C1 if:

1. f is continuously differentiable in a neighborhood V'(€2), such that

Q={zeR": f(x) < f(z1); 21 € R" initial point}.
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2. V f(x) satisfies the Lipschitz condition in V' (Q), i.e., there exists a constant L > 0
such that:

IVf(x) = VIl < Lz —y| for all 2,y € V().

Condition C2 (Boundedness condition):
The level set Q@ = {z € R" : f(z) < f(x1)} is bounded, i.e., there exists a constant
B < oo such that:

|z|| < B for all z € Q.

Zoutendijk theorem [42]

The Zoutendijk theorem is a key theorem used to prove the convergence of nonlinear
conjugate gradient methods. It is especially effective when using inexact line search, such
as Wolfe and Goldstein, and requires some assumptions on the function f, such as
differentiability and a Lipschitz condition on its gradient V f.

We denote by 8;. the angle formed by the descent direction dj with —g,

—

Or = di, — 9.

In terms of the inner product, we have:

(@, y) = llz|[llyll cos (x, y)-

In our case, this gives:

(=, di) = —gi di = || e dil| cos(B),

or equivalently:

T
— 9k dy,

cos(f) = —2——.

(Bs) llgx Il ]

Theorem 2.2.1 (Zoutendijk). [2] Let f : R* — R be a lower bound and differentiable
function with a Lipschitz continuous gradient (i.e., f satisfies condition C1).

Let a sequence {zy}ren in R™ be generated by the formula (2.1)).
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Then, we have:

ZHgk”2C082 O < 00. (2.4)
E>1

2.2.2 Applying the Zoutendijk theorem to show global conver-

gence

Td 2
The condition Y .-, %
k

d with —g. It is clear that if

< 00 is equivalent to (2.4) where 6y is the angle formed by

cos(fy) > 0 > 0,

then we have

lim ||gx|| = 0.
k—o0

We are unable to prove this limit, but only:
liminf || gx|| = 0. (2.5)
k—o0

The condition (2.5 implies that there exists a subsequence of {||gx||} that tends to
Z€ro.

Sufficient conditions associated to Zoutendijk theorem to show (2.5

Definition 2.2.2. We say that d;. is a sufficient descent direction if:
g dy < —C|lgrll* with C > 0.

To demonstrate (2.5), we associate the following two hypotheses with Zoutendijk’s
theorem:
Hypothesis 1: Sufficient descent direction is assured by dy, i.e., gl dy < —C|l gl

with C' > 0.
Hypothesis 2: There exists a constant v > 0 such that:

ldi||* < vk
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In summary, we have:

Zoutendijk condition | > /7, AR < 00
k

Hypothesis 1 = {li&g}lf gkl = O} :

Hypothesis 2
2.3 Line search

2.3.1 Line search principle

In addition to the fact that one-dimensional problems are common in applications, line
search is essential to all conventional multidimensional optimization techniques.
Performing a line search consists of finding a step-size oy, along a descent direction dj,
such that the objective function decreases, i.e., f(xg + ardy) < f(zk).
Exact line search and inexact or economical line search are the two primary categories

of line search techniques.

2.3.2 Exact line search

Since we are attempting to minimize f, it makes sense to try to minimize the criterion
along the descent direction dj and thus determine the step-size oy as the solution to the

one-dimensional problem:

min f(xy, + ady), o € RY. (2.6)

For unconstrained multidimensional minimization, we typically use the following scheme.
The method chooses a direction of movement d; which is frequently a descent direction
of the objective function f (i.e., V f(xx)Td < 0). It then takes a step in this direction of
the form:

Tk —> Tpy1 = T + akdk.

Where «;, is the optimal solution to the one-dimensional optimization problem in
equation ([2.6)).
To attain a specific reduction in the target value f, which means that we wish to

ensure:

f(@e + awdy) < f(an + adg), Va > 0, (2.7)
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most approaches assume that z, and d, are fixed values and that the stepsize «y, is

determined by minimizing the one-dimensional function ¢ : R, — R such that:

a— pp(a) = f(ag + ady). (2.8)
In such a way that,
ap = o = arg migl (). (2.9)
a>

In other words, ay is the local minimum of f which guarantees the largest decrease of

f at the point zj in the direction dy.

Remark 2.3.1. The reason that we say "exact” is when ¢y is quadratic, we obtain the
line search solution exactly.
The advantage of exact line search

The main advantage of the exact line search method is that the obtained step ay is

optimal, i.e., ap = o*, satisfying:

or(ar) = pr(a®) = min{pi(a) : a € (0,+00)}.

In other words, if ap = «o* the function f decreases the most between the points xy

and xgyq.

The inconvenience of exact line search

More generally for some nonlinear function f:

1) The steps of these methods usually involve lengthy calculation time and cannot be

taken with finite precision.

2) Many advanced optimization algorithms don’t use exact line search because finding
the best step-size a*, often requires minimizing the function ¢ at each iterations,
which can take a lot of time. Instead, we use an inexact line search, where we just
look for a step-size « that reduces the function value enough, without needing to

be optimal.
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2.3.3 Inexact line search

In iteration k, we have the iterate zp € R™ as well as the corresponding search direction
d, € R" that is a descent direction for our objective f : R* — R such that V f(z)Tdy < 0.

The aim is to substantially decrease the value of the objective by a displacement ay,
in the direction of dy. A number of rules have been created for this purpose by many
researchers (Armijo, Goldstein, Wolfe, Albaali, Fletcher,...etc.). In the following,

we will present the main rules used.

Armijo rule (1966)

Let f:R" - R, x € R, and d; € R" a descent direction.
Armijo rule imposes a constraint on the choice of «;, sufficient to locally minimize oy.
A natural assumption is to require that f drops by at least a value p € (0,1) of
what the linear approximation of f at x; predicts. From here, we arrive at the following

inequality, sometimes referred to as the Armijo condition or sufficient decrease condition:

In other words:

o) < @r(0) + ppy(0)a. (2.11)

Armijo test
If pr(a) < @r(0) + p)(0)a, then « is suitable, else « is too large.

Remark 2.3.2. In general, in Armijo rule, we ensure that oy, is not too small as other-
wise it could harm the convergence of the algorithm, potentially causing it to prematurely

converge to a non-stationary point.

Wolfe rule (1969)

We will present the weak Wolfe conditions with o > 0:
f(zp + ady) < f(zr) + paVT f(z)dg. (2.12)

VT [z + ady)dy > oV f(x)dy. (2.13)
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Where the constants p and o are chosen such that:
O<p<o<l.

Wolfe test (weak Wolfe)

If vr(a) < pr(0) + ppl(0)a and ¢} () > 0@, (0), then « is suitable.
If r(a) > ©r(0) + ppi(0)a, then « is too large.
If ¢).(a) < 0¢)(0), then a is too small.

Remark 2.3.3. The Wolfe rule is more costly than the Armijo rule. However, in many
applications, the computation of the gradient V f(x) is at a relatively low additional cost

compared with computing f(x), which is why this rule is extensively used.

Strong Wolfe rule

For some algorithms (e.g., nonlinear conjugate gradient), a stronger condition than equa-

tion is sometimes needed. It is instead replaced by:
IV f (x4 ady)dy| < 0|V f(zy)di| = —oV7 f(x)dy.
This gives a rise to the strong Wolfe conditions:
fzp + ady) < f(zg) + paV7T f(x)dy, (2.14)

\VTf(xk + Oédk)dk‘ < —O’VTf(.Tk)dk, (2.15)

where 0 < p <o < 1.

Relaxed Wolfe rule (1996)

Proposed by Dai and Yuan, this rule consists of choosing the step-size satisfying the

conditions:

fxk + ady) < f(x) + paVT f(zy)dy, (2.16)
Ulva([Ek)dk S VTf(l’k -+ adk)dk S —OQVTf(ZEk)dk, (217)

where 0 < p <0y < 1 and g9 > 0.
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Remark 2.3.4. [t’s clear that the relazed Wolfe conditions imply the strong Wolfe con-

ditions and these imply the weak Wolfe conditions.

Backtracking rule

In elementary form, Backtracking proceeds as follows:

Backtracking line search algorithm

Begin algorithm

Given a function f, a search direction dj at point xj, parameters 0 < p < 0.5 and

p € (0,1), and initial step-size o = 1.

e While
[y + ady) > f(xx) + paV f(xr) " di,
take a = pa.
e Endwhile
e Set ap, = a.
End algorithm.
Wu rule

Commonly, we compute the step-size oy using the Wolfe condition. Such a line search

is expensive in number of evaluations, and when we prepare for large-scale problems the

number of evaluations, either of the function or its derivatives, becomes painfully high.
Let f be a continuously differentiable and strongly convex function with Lipschitz

continuous gradient, i.e., there exist constants 7 > 0 and x > 0 such that:
[V f(wri1) = V@) (r1 — 21) > Kllog — al®, Vg, o € RY, (2.18)

and

IV (@ha) = V@)l < Tllzne — aall, Vo, ), € R (2.19)
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In [41], Yao et al. propose this formula (without full line search) for computing the

step-size ay:
—0gi dy,

i,

where ||di|lo, = VdEQkdk, 6 € (0,0min/7), T is the Lipschitz constant of V£, and

(2.20)

A —

{Q} is a sequence of positive definite matrices satisfying with positive constants vy,

and vn.y, the following inequalities:
Vmind? d < dT Qpd < Vpaxd’ d,Vk,Vd € R™.

But the formula (2.20|) depends on positive definite matrices, which will be expensive
for higher dimensional optimization problems.

Recently, Wu [40] derived the formula for a4 as follows:

—0g} dy,
(Ge+1 — gr)Tdy + 701"

(2.21)

ap =

where

Or = 6(fx — frt1) + 3(gk + 1) i,

and fi, = f(zk), g = Vf(21), for1 = f(ze + di) and o1 = V f(z + dy).

0 and ~ are parameters satisfying:

6 S (07 H)a
T
and

-0
y>0if 7=k, orye€ 0,u if 7> K,
(1 — k)

where k and 7 satisfy (2.18]) and (2.19)).

In the next two chapters, we present our contributions, which play an important role

in improving the speed of convergence and the behavior of the obtained algorithms.
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Chapter 3

Efficient descent direction of a
conjugate gradient algorithm for

nonlinear optimization

We propose an efficient variant of the conjugate gradient method for nonlinear optimiza-
tion based on a new parameter ;. We show that the new search direction fills the
sufficient descent condition and we prove the global convergence of the corresponding
algorithm using the strong Wolfe inexact line search. The established numerical results
show that the new algorithm is more efficient in comparison with the standard Fletcher-
Reeves method in terms of either the iteration number or CPU time. These results are

published in the international journal "Nonlinear Dynamics and Systems Theory" [30].

3.1 Introduction

Consider the following unconstrained nonlinear optimization problem:

min f(x)

r e R"

where f : R® — R is a continuously differentiable function.
Conjugate gradient methods are efficient to solve unconstrained optimization problem

(3.1), especially for large scale problems. These methods and starting by z* € R" generate
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3.1. INTRODUCTION

the following sequence:

Tht1 = Tk + Oékdk, (32)

where z, is the current iterate point, oy > 0 is the step-size which can be found by one
of the line search methods, and d}, is the search direction defined by
— gk for k=1

dy = , (3.3)
—gr + Prdip_1 for k> 2

where g, = V f(zy) is the gradient of f at xy, and [ is a scalar conjugacy coefficient.

Different conjugate gradient methods correspond to different values of the coefficient
Bk, a survey on these methods was given by Hager an Zhang in [I§].

Recently, a great contribution in the area of conjugate gradient methods and their
application has been done by Andrei in [2].

Among the well known formulas of 5, we can cite Hestenes-Stiefel (HS) [19], Fletcher-
Reeves (FR) [15], Polak-Ribiére-Polyak (PRP) [33,82], Conjugate Descent-Fletcher (CD)
[14], Liu-Story (LS) [26] and Dai-Yuan (DY) [7], which are given as follows:

HS _ ggyk—l FR _ | gx ||2 PRP _ ggyk—l

A et | gr—s 777" | g1 [’
cD _ _ I g |I” LS _ _ 9 Y1 DY _ | gr— |17
g g;f_ldkfl’ F g/g_lqu7 b d}f_lym ’

where Y1 = gk — gr—1-

If f is a strongly convex quadratic function and the line search is exact, then all the
above formulas of S, are the same.

In the general case where f is non-quadratic, the algorithms corresponding to each [y
have different numerical performances.

There are many other conjugate gradient methods such as those where the scalar is
given by parametric formulas like the fj proposed by Sellami and Chaib in [36], 37].

Several researchers have also proposed hybrid conjugate gradient methods combining
the existing g [3, 8, [10) 1], 12 [17] .

There are many convergence results with some line search conditions which have been
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PARAMETER §

widely studied, there the method can guarantee the descent property of each direction
which provided the step length o computed by carrying out a line search and it satisfies

the strong Wolfe conditions such that

[z +ady) < f(z) + pagl dy, (3.4)

\ghadi| < —ogp di, (3.5)

WhereO<p<a<%.
The aim of this chapter is to ameliorate the conjugate gradient method for nonlinear

optimization using a new parameter which leads to a new descent direction.

3.2 Convergence analysis of the algorithm based on the
new parameter [

In this section, we propose a new conjugate gradient coefficient using the Fletcher-Reeves

formula [I5] with a modification in its denominator. This coefficient is defined as follows:

lgk—1]1? + 1 gf de—1|’

wher MSD refers to the researchers names (Mohamed, Samia and Djamel) and p > 0.

Recall that the case p = 0 corresponds to the Fletcher-Reeves coefficient [15].

3.2.1 Description of the conjugate gradient algorithm
Algorithm MSD

Begin algorithm

Given a starting point z; € R” and a parameter € > 0.

Set k =1 and compute d; = —g¢;.

While ||gx|| > € do

Find «ay, > 0 satisfying the strong Wolfe conditions (3.4]3.5).

Take xpy 1 = xp + aydy.
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e Compute ;11 by the new formula ({3.6)).
e Set dpi1 = —gg+1 + Brr1dy and k =k + 1.

e End while.

End algorithm.

3.2.2 Sufficient descent property and global convergence analysis

We make the following basic assumptions on the objective function in order to establish

the global convergence results for the new algorithm.

Assumptions

e (i) f is a lower bounded function on the level set
Q={zeR": f(z) < f(z1)}.

e (ii) In some neighborhood €y of Q, f 1is differentiable and its gradient g(x) is

Lipschitz continuous, namely, there exists a constant L > 0 such that

lg(x) = gl < Lllx = yll, Ve, y € Qo. (3.7)

Under these assumptions, there exists a constant € > 0 such that

lgll < ¢, Vk. (3.8)

To prove the global convergence of the nonlinear conjugate gradient methods, we use

the following lemma, called the Zoutendijk condition [42].

Lemma 3.2.1. [/2] Suppose that the assumptions (i), (i) hold. Let the sequence {x}} be
generated by (3.2)) and dy, satisfy gFdy < 0. If «ay is determined by the Wolfe line search

conditions, then we have
2
(94 di)

2
E>1 Hdk”

< 400
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Lemma 3.2.2. Suppose that the assumption (ii) holds, let the sequence {xy} be generated
by (3.2) and the step length oy, satisfy the strong Wolfe conditions with 0 < o < %, then

for any k,
1 Td 20 —1
< B T (3.9)
1—0 = [lgll l-o
As soon as gy # 0 for all k, the descent property of dy. is satisfied, i.e.,
gld, < 0. (3.10)
Proof: The lemma is proved by induction. For & = 1, since d; = —g;, the relations
(3.9) and (3.10)) are true.
For some k > 1, we suppose that (3.9) and (3.10|) are true.
By using (3.3), we get
I d I d
Ik+1 k+21 14 5k+19k+12 k (3.11)
gkl [feresy|
From the second strong Wolfe condition (3.5) and (3.11]), we get
Td T d Td
—1+ Jﬁkﬂgk 2k: < Ik+1 k+21 <_-1- 05k+19k Qk. (3.12)
gkl gkl [resy|
By using (3.6)), we have
Td I d I'd
B T v e LU (3.13)
lgell? + e gfadic] = Nlgull gell? + 12| g1 i
Observe that for all k, we have
1 1
< : (3.14)
lgell? + 1| g1 de| ~ lgell?
By introducing (3.14)) in (3.13]), we get
Td T d Td
1o R T T o G e (3.15)
lgrll® — llgrsall gl
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From (3.9)), it follows that for all &,

I d
.. Ll S IR
1—0 7 [lgrsl -0
which implies
1—0 7 geral® = 1—0

This gives the formula (3.9)).
Since 0 < ¢ < 3, it results from (3.9) that gi d), < 0.

This completes the proof of the lemma.

Theorem 3.2.3. Consider the sequence {xy} generated by (3.2)), where dj, is defined by

(3.3) and satisfies gl d, < 0 and suppose that the assumptions (i) and (ii) hold. Then the

Algorithm MSD either stops at a stationary point or converges in the sense that
lim inf ||gx|| = 0. (3.16)
k—>o0

Proof: From the second strong Wolfe condition (3.5 and (3.9), we get

g
|9 dia| < —ogidir < T llgn |, (3.17)

using (3.3)), (3.14)) and (3.17)), we obtain

ldill* = Ngrll” = 2898 ds—1 + B} lldia*
20
< lgel® + By U||9k—1||2 + B ldia |1®
20
< lgell® + T lloll” + B¢ [
g
1+o
< (TE2) ot + 5 1o (.19
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After defining 7 = 12 and applying (3.18) repeatedly, and using (3.14), it follows that

Idel> < 7llgull® + B2 | dis])?
< 7 [lgrll? + B llgr-ll® + BEBE_1 llgnall® + -+ -+ BEBE - - -
+BEBE 1 -+ B ||
4 4 4 4
< o gl Il gk || o, gl | gk ||
> Hg ” 2 2 2 2
lgr—1ll"  Ilgr—2ll 92| | g1]]
< oot |30 L]+ L2
— 2
= ||gz|| g1l
e
< 7lgll* Z
= ||gz||

(3.19)

Now, if (3.16]) is not true, then there exists a constant € > 0 such that ||gx| > ¢ for all k.

From ({3.19), we obtain
lgell® o €
||051c\|2 ~ Tk

which implies

By using (3.9)), we have

(grdy)? <1 - 20>2 lgs]l*
1 di||? L—o ) d|*

IV

which implies

Z (grdi)®
i)

00
k=1

thus contradicting the Zoutendijk condition.

This completes the proof of the theorem.

3.3 Numerical experiments

This section contains two parts.
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3.3. NUMERICAL EXPERIMENTS

In the first part, we present 100 numerical experiments using various functions from
unconstrained nonlinear optimization problems, selected from [I, 2], [16].

The main objective of these experiments is to evaluate the performance of our proposed
algorithm MSD , in comparison with FR [I5]. We set the tolerance to ¢ = 107°,
and the stopping criterion is either ||gx|| < € or the number of iterations exceeds 4000.
The step-size a4, is computed using the strong Wolfe line search with parameters o = 0.01
and 0 = 0.1. All results were implanted by Matlab R2019 using DELL PC (Intel (R) Core
(TM) i7-77000HQ CPU @ 2.80 GHz, 32 Go RAM), on Windows 10.

To determine the best-performing method among the compared algorithms, we con-
sider the following evaluation criteria: number of iterations, CPU time, gradient norm
evaluations, and objective function evaluations. To illustrate the overall performance of
the proposed method, we employ the performance profile introduced by Dolan and Moré
[6]. The benchmark results for this profile are obtained by running a solver s € S on a
set P of n, test problems, with n, solvers in total. For each problem p and solver s, the
performance is measured by the computational time ¢, ; required to solve the problem.

To enable comparison, the performance of each solver s on problem p is evaluated
against the best performance achieved by any solver on the same problem. The perfor-

mance ratio is defined as

Tps = s
D% min{t,,:s€ S}

Assuming there exists a constant 75, > 7, for all p and s, and r, ; = r) if and only

if solver s fails to solve problem p, we define the performance profile as

p(1) = nipsize{p €eP:r,, <7},
where p(7) denotes the probability that solver s performs within a factor 7 € R of the
best possible performance ratio. The function p represents the cumulative distribution
function of the performance ratio, and the value p(1) indicates the probability that a
solver is the best among all solvers. In this section, we present some numerical tests on a
set of test functions [I} 2] of unconstrained nonlinear optimization problems using Matlab
language.

In the tables of results, we designate by

e n: the size of the problem
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3.3. NUMERICAL EXPERIMENTS

e jter: the number of iterations

e time: the total time in seconds required to complete the evaluation process.

Table 3.1: Comparative results of S50 and IR

Test function Size MSD R
n iter time iter time
Raydan 1 100 8 0,000411 15 0,000535
200 0,000604 15 0,000852

8
500 8 0,001085 15 0,001769
1000 8 0,002022 15 0,003233

Raydan 2 100 16  0,000421 52 0,001469
200 16 0,000543 o7 0,002259
500 21 0,001113 3241 0,232550
1000 21  0,001937 NAN NAN

Diagonal 4 100 41 0,003746 63 0,005513
200 42 0,007477 60 0,009580
500 44 0,016702 62 0,020083
1000 44  0,038645 99 0,081462

Extended Woods 100 369 0,062696 839  0,162356
200 471 0,131264 782 0,233382
500 430 0271904 659  0,472802
1000 430 0,029804 932 1597367

HIMMELBC 100 30 0,004411 42 0,004066
200 30 0,006783 43 0,007018
500 32 0,014692 43 0,016906
1000 32 0,054439 4 0,040352

DIXMAANC 100 14 0,005565 32 0,011920
200 15 0,012137 23 0,016665
500 18 0,030703 21 0,033251
1000 16 0,054192 17 0,073482

Remark 3.3.1. In the results tables, NAN means that the algorithm does not display the

optimal solution after a maximum number of iterations k.-
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Test function Size BMSDP R
n iter time iter time
HARKERP 100 91 0,004411 302 0,014902

200 98  0,006783 102 0,007951
500 108  0,014692 156 0,020768
1000 255  0,054439 NAN NAN

PROD1 100 26 0,020014 36 0,022772
200 26 0,075946 37 0,099651
500 13 0,262461 13 0,274593
1000 13 1,105908 14 1,160563

Extended Block 100 23 0,002571 103 0,016227
Diagonal 1 200 24 0,004266 107 0,026036
500 24 0,013149 103 0,064142
1000 25  0,028290 114 0,144926

Extended Maratos 100 41 0,002943 42 0,005326
200 41 0,005166 42 0,009220
500 41 0,012851 42 0,021821
1000 42 0,029804 43 0,045364

DIXMAANB 100 13 0,005753 19 0,007854
200 13 0,011356 20 0,014953
500 12 0,023140 20 0,031973
1000 12 0,041619 22 0,066770

Extended Beale 100 66  0,033441 79 0,041068
200 66  0,061550 128 0,136998
500 70 0,155799 90 0,220902
1000 70  0,312607 132 0,665937
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Test function Size BMSD IR
n iter time iter time
Extended White 100 48 0,021397 63 0,025315
and holst 200 48  0,037467 74 0,054997
500 o1 0,093806 144 0,293700
1000 52 0,187531 78 0,279982
Quadratic Diagonal 100 102 0,005432 126 0,008635
Perturbed 1 200 155 0,009727 1073  0,065435
500 280  0,029289 1332  0,145182
1000 421 0,078164 1983  0,411533
DIXMAANA 100 12 0,005473 19 0,007968
200 12 0,010762 21 0,015383
500 13 0,025386 20 0,031282
1000 13 0,046094 20 0,064289
DENSCHNA 100 35 0,009824 58 0,016107
200 35 0,020065 61 0,031975
500 35 0,041322 59 0,066094
1000 36 0,081710 64 0,149320
Freudenstein 100 136 0,018940 265 0,038783
and Roth 200 115 0,026829 171 0,038423
500 119  0,065969 145 0,085392
1000 111  0,142784 112 0,143777
Nondiag 100 138 0,014461 NAN NAN
200 136  0,011197 NAN NAN
500 240  0,043510 NAN NAN
1000 835 0,243155 NAN NAN
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Figure 3.2: Performance profile of MSD and FR based on CPU time.
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Figure 3.3: Performance profile of MSD and FR based and objective function evaluation.
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Figure 3.4: Performance profile of MSD and FR based on gradient norm evaluation.
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For the second part, we compare the MSD algorithm with FR in image restoration
problems involving impulse noise. Here, we use the two-phases scheme considered by Chan
et al. [5] to recover an image corrupted by salt-and-pepper noise. In [20], the researchers
have used these two phases to make conjugate gradient algorithms capable of restoring
images corrupted by impulse noise, even though the noise ratio is high or even reaches
90% .

Let X be an image of size M x N and A = {1,2,..., M} x{1,2,..., N} be the index
set of the image X.

mjn Fa(U) = Z (( Z 290a(ui,j - ym,n) + Z SDa(Ui,j - U’man)> )

(i,j)€B )EVi j\B (m,n)eV; ;NB

where B C A is the set of indices of the noise pixels detected in the first phase. V;; =
{(4,j—1),(t,7+1),(i—1,7),(i+1,7)} represents the four closest neighbors for the pixel
at location (7, ) for all (i,j) € A, and y, ; is the observed pixel value at location (i, 7).
The edge-preserving functional ¢, (t) is chosen as @, (t) = V12 + a, with a = 100 in our
tests.

We evaluate the performance using the peak signal-to-noise ratio (PSNR), as

2552

ENCIEENR
i,J

where 7 ; and z]; denote the pixel values of the restored and original images, respec-
tively. We test this on Eduard Stiefel (512 x 512), a Rooster (512 x 512) and the faculty

of science (512 x 512) images. The stopping criteria is the number of iteration Iter > 300

|AF, (ug)|
Fa(“k)

The noise levels of the salt-and-pepper noise used are as follows: 30%, 50%, 70%, and

90%.

<1074
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Original Original

epper noise

Figure 3.5: The noisy images with 70% salt-and-paper noise and the restored images
MSD and FR.
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Original Original Original

-

Figure 3.6: The noisy images with 90% salt-and-paper noise and the restored images by
MSD and FR.
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Image/Noise MSD FR
It CPU (s) PSNR It CPU (s) PSNR

Stiefel /0.30 24 12.25 29.94 201 77.03 29.63
Stiefel /0.50 31 18.17 26.06 225 131.04 26.35
Stiefel /0.70 22 19.99 21.69 197 187.67 23.09
Stiefel /0.90 39 37.19 19.62 141 155.54 18.93
Rooster/0.30 19 8.22 41.34 8 7.69 21.73
Rooster/0.50 20 15.01 38.14 244 132.68 29.80
Rooster/0.70 20 17.02 34.10 181 135.98 26.09
Rooster/0.90 31 30.34 28.70 ) 23.68 9.38
Faculty/0.30 17 7.98 34.78 161 49.50 30.53
Faculty/0.50 18 11.91 31.82 132 75.95 25.93
Faculty,/0.70 20 16.73 28.46 239 178.39 26.95
Faculty,/0.90 30 33.53 24.19 119 130.19 21.65

Table 3.2: Performance comparison between MSD and FR methods for different images
and compression levels.

3.3.1 Commentaries

From the results obtained in the tables above and the performance profile results, as
depicted in Figures (3.1), (3.2), (3.3) and (3.4), it is clear that our new algorithm based
on the BMSP parameter is more efficient than the FR method in terms of the number
of iterations and computation time. There is a significant reduction in the number of
iterations when using the algorithm MSD compared to FR. On the other hand, when the
size of certain examples becomes large n > 1000, the FR algorithms fail to provide the
optimal solution after the number of iterations k,,,, = 50000.

As for image restoration, the MSD method gives an optimal balance between comput-
ing time and image quality, particularly in scenarios with high levels of noise. It achieves

superior PSNR values and requiring fewer iterations than FR approach.

3.4 Conclusion

We proposed a new [, and also provided the proof of the global convergence of the
new Algorithm MSD. We have proven the effectiveness of this algorithm based on the
new BM5P Tt has a good performance compared with other conjugate gradient methods
such as the FR method when considering the selected list of test functions and image

restoration problems.
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Chapter 4

New parameter of conjugate gradient
method for unconstrained nonlinear

optimization

We are interested in the performance of nonlinear conjugate gradient methods for uncon-
strained optimization. In particular, we address the conjugate gradient algorithm with
strong Wolfe inexact line search. Firstly, we study the descent property of the search di-
rection of the considered conjugate gradient algorithm based on a new direction obtained
from a new parameter. The main objective of this parameter is to improve the speed of
convergence of the obtained algorithm. Then, we present a complete study that shows
the global convergence of this algorithm. Finally, we establish comparative numerical
experiments on well-known test examples to show the efficiency and robustness of our
algorithm compared to the algorithm of Hager and Zhang. The set of the results of this
work was published in the journal "Statistics, Optimization and Information Computing"

31,

4.1 Introduction

Consider the following unconstrained nonlinear optimization problem

min f(z)

z e R"
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4.1. INTRODUCTION

where f : R® — R is a continuously differentiable function.
The nonlinear conjugate gradient methods are efficient to solve problem (4.1]), espe-

cially for large scale problems, which have the following form:
T € Rn, Try1 = Tk + ozkdk, (42)

where xj is the current iterate point, o, > 0 is the step-size which can be found by one
of the line search methods, and dj, is the search direction defined by:
i — -0 for k =1 (4.3)
—gk + Brdi-1 for k > 2,
where gy = V f(zy) is the gradient of f at zj and [ is a scalar conjugacy coefficient.
The first conjugate gradient method was proposed by Hestenes and Stiefel (HS) in
1952 [19], to solve a linear system of equations. After the introduction of the nonlinear
conjugate gradient method of Fletcher and Reeves (FR) in 1964 [15], many parameters
Br have been proposed which give a different conjugate gradient directions di. The most
famous parameters [y are those of Polak-Ribiere-Polyak (PRP) [33, 82], Conjugate De-
scent (CD) [14], Liu-Storey (LS) [26], Dai-Yuan (DY) [7] and Hager-Zhang (HZ) [18],
the MN method proposed by Fan et al. in [I3] and Rivaie-Mustafa-Ismail-Leong (RMIL)
[35]. Later, many combinations and new families of conjugate gradient methods were pro-
posed, like those of Sellami and Chaib [36], the different hybridization methods proposed
by Mtagulwa and Kaelo [27] and Dalladji et al. [10].

We cite some formulas of the (3, mentioned above:

HS _ 9 Yr—1 rr_ |l 9k I? PRP __ i Yr—1 cD _ I gr |I?
o di_Yk—1’ e 12T e P Gi-1di-1’
LS _ _ %gyk—l . pPY = I g |I” , BRMIL _ 9 Y1 7
Ji—1dr—1 i Yk | di—1 [|?

HZ _ Hykz—1||2 Jk

= (Yr—1 — 2dp—
g (G- YT ey dT e
llgel| 2 — | g% g

ljc\/[N _ | gx—1]]
1195 di—1| + | gr—1]] 2

Gk—1

/ w>1,
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4.2. NEW FORMULA OF g, AND DESCRIPTION OF THE CORRESPONDING
ALGORITHM

(1= X) gl ? + M—gi di—1)
—g;f_ldk_l

B¢ = L 0< A <1,

sc* _ A llgell  + (1 — Aw)gi Y1)
g (T =Xk = ) llge—1ll 2+ (N + ) (i1 d—1)’

with 0 < \g <l and 0 < pup <1 — A,

where yx_1 = gr — gk_1, Sk—1 = T, —x)_1 and || . || denotes the Euclidean vector norm.

The step-size «y is determined using the following strong Wolfe line search conditions

flae+awde) < flaw) + pongy di (4.4)

9idel < —ogf di, (4.5)

where0<p<a<%.
The aim of this chapter is to propose an efficient conjugate gradient method for non-

linear optimization using a new parameter 3 which leads to a new descent direction.

4.2 New formula of 8, and description of the corre-
sponding algorithm

The main ingredients in the conjugate gradient method, which play a very important role
in convergence analysis and the behavior of the associated algorithm, are the parameter
Br and the displacement step ay. In this study, motivated by the recent works of [I8] and

[39], we present a new conjugate parameter 39E5 defined as follows:

||gk||2 - Hgiﬂlu |g/z;dk—1|
7

d{q Yr—1

OKB _ (4.6)

where OKB refers to the researchers family names (Ouaoua, Khelladi and Benterki).

4.2.1 Description of the algorithm OKB

Begin algorithm
e Given a starting point x; € R™ and a parameter € > 0.
e Set k=1 and compute d; = —g¢;.
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e While ||gx|| > € do

— Find a4 > 0 satisfying the strong Wolfe conditions (4.4)) and (4.5)), o = 0,4
and p = 1074

— Take xp 11 = 21 + apd.

Compute Sgi1 by the new formula (4.6)).

Compute diy1 = —grr1 + Bry1dy-

Set k =k + 1.
e FEnd while.

End algorithm.

4.2.2 Sufficient descent property and global convergence analysis

We start with the following basic assumptions on the objective function in order to es-

tablish the global convergence results for the new algorithm.

Assumptions
e (Al) f is bounded below on the level set 2 = {x € R : f(z) < f(z1)}.

e (A2) In some neighborhood Qy of Q, f is differentiable and it is gradient g(x) is

Lipschitz continuous, namely, there exist a constant L > 0 such that

lg(z) —gW)|l < Lz —y||, Yo,y € Qo. (4.7)

Under these assumptions, there exist a constant ¢ > 0 such that

lgell < ¢, Vk > 1. (4.8)

Lemma 4.2.1. Suppose that Assumption (A2) holds, let the sequence {xzy} generated by
(4.2) and the step-size oy, satisfies strong Wolfe conditions (4.4) and (4.5), then

20— 1
T
d;. <
i Ok = l1—0

gell*. (4.9)
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ALGORITHM

Furthermore, for any k as soon as gy # 0, the descent property of dy. is satisfied, i.e.,

g,?dk < 0.

(4.10)

Proof: The lemma is proved by induction. For k = 1, since d; = —g, therefore (4.9))

and (4.10)) are verified.
For some k > 1, we suppose that (4.9) and (4.10]) are true.
By using (4.3)), we get

91?+1dk+1 = —|lgr+1” + ﬁl?—legla-ldkv
and from (4.6]), we have
|ng+1||2 B HQZ-HH }glz:rldkl
gl:cr+1dk+1 = _||gk+1||2 + dﬁ ¢l gl:cr+1dk-
k Yk

Set yx = gk+1 — gr- Then, from (4.5) we obtain

diyr = df gev1 — df gx > odf gx — d} g = (0 — 1)d} g > 0.

By substiting (4.5) and (4.13) into (4.12]), we obtain

g |2 — M=l g7 di |
Girrdiir < =llgrsll® + = 1)kd{gk (—odj gr)-

We know that
0 < |gradi| < llgrrall-ldill,

this leads to

||gk+1||
i

0 < |lgell* — |9/::+1dk| < || grsall?,

hence, (4.14]) becomes

g
gkl < giadiir < =llgeall + EHngle'
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ALGORITHM

Now, observe that for all £ > 1, we have

20— 1
Ngprll® < gFerdirs < T llgirall® (4.18)
Since 0 < 0 < %, it results that
20— 1
1< <o (4.19)

1l—0o
Therefore, from (4.19) it results that g ,d1 < 0. This completes the proof.

Lemma 4.2.2. Suppose that Assumptions (A1) and (A2) hold. Consider common iterate
by (4.2) , with dy is a sufficient descent direction and oy is determinate by the strong
Wolfe line search condition (4.4) and (4.5). Then, the Zoutendjik condition

f:(g’{d’“y < 0, (4.20)

k—1 ||dk||2
holds.
Proof: See [42].

Theorem 4.2.3. Consider the iteration xp1 = Ty + oydy, where dy, is defined by (4.3))
and suppose that Assumption (A2) holds, then the new algorithm OKB either stops at

stationary point or converges in the sense

lim inf ||gx]| = 0. (4.21)
k—>o00
Proof: We consider for all the demonstration that 8, = 3955,

We suppose that klim inf || g|| # 0 .i.e., Vk, 3 ¢ > 0 such that
—00

gl > ¢ (4.22)

From (4.3)), we get for all £k > 2

dp + g = Brdip—1
i ll” + lgell® + 29f de = By [|di—l®

ldll® = —llgnll* — 2g¢ di + 53 i |- (4.23)
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Dividing by (g} dy)?, we get

2 2 2
Idell”  _ llgell” 2 +_Bzﬂdk—lll
(9t di.)? (gide)?*  gldr " (ghd)?
lgell | 1 )2 1 o i
- +o— ] + +8
<ggdk 19| lgel® " (gF di)?
1 Idsall®  BR(gi_idr—1) (4.24)
gl (gh—1dr-1)? (g5 di.)?
BZ(gF | di_1)?
We remark that WTdr)? < 1.
Indeed, we have
B g 1de—1)? — (g di)® = (Brgr_1di—1 — gl d) (Begr_1di—1 + g1, d) ,
from (4.13)) and (4.16)), we can deduce that fj is a postive scalar.
from (4.10)), and Sy is a postive scalar, we get
Brgi_1di—1 + gl dy <0, (4.25)
and
Begi1de—1 — g de = Brgi_1dr—1 — g (—gk + Brdi—1)
= B dir + |lgill”
=l + 2 g + gl
1]l
k1]l

Then, from (4.25) and (4.26]) we get
Bi(gi_1de—1)* — (gl di)* < 0.

So, the formula (4.24]) becomes

Al 1 Idi— |
(g de)® = Jlgel® (98 1ds)?
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which gives , ,
lill” — ldpal” 1

(9Fde)?  (gi_1dr—1)?® ~ |lgill”’

which implies
di||? A -
||TkH . HTlH <L
(gede)*  (91d1)* ~ =gl

As, dy = —g1, we have ,
lduf” 1

(gTd)? g’

therefore .

[l 1 1
_ <y —
(ged)®  llanll® ~ ;Hgin

which gives

(e di)* ~ = llgill*
from (4.22)) and (4.27)), we obtain
ERY 2
(9, kz > 2
[

Which implies

Y

i(g}fdky _
—d])?

thus, contradicting the Zoutendijk condition (4.20)) and guarantying (4.21)),

ie., klim inf ||gx|| = 0. This completes the proof.
—00

4.3 Numerical experiments

The same as in chapter 3, this section parted in two parts. In the first part, we present
some numerical experiments on a set of test functions as considered in chapter 3 of uncon-
strained nonlinear optimization problems using Matlab R2019 and our tests are conducted
on DELL PC (Intel (R) Core (TM) i7-77000HQ CPU @ 2.80 GHz, 32 Go RAM), on Win-
dows 10.

The object of this experiments is to show the performance of our new coefficient in
comparing with other class of classical existing coefficient. In numerical tests, we consider

the algorithm OKB based on our new coefficient 3955 (4.6)) compared with the Hager-
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Zhang (HZ) method using 5% [18§].
In the table of results we designate by:

e n: the dimension of the problem,
e iter: the number of iterations,

e Time: the total time in second required to complete the evaluation process.

Table 4.1: Comparative performance of 8¢5 vs g2,

Test function Size OKB 1z
n iter time iter time
DENCHNA 100 30 0,011245 49 0,019950

200 30 0,016902 50  0,030366
500 30  0,032006 50  0,075188
1000 31  0,062500 51  0,131070

Extended Block Diagonal 1 100 25 0,002885 37  0,004162
200 25 0,004796 37  0,007083

500 25  0,034679 38  0,047336

1000 26 0,038550 38  0,063640

DIXMAANA 100 16  0,006063 19  0,007706
200 16  0,010358 16  0,012170

500 17 0,034679 18  0,047336

1000 17  0,064801 18  0,086842

DIXMAANB 100 14  0,005521 17  0,006647
200 14  0,009459 20 0,013884

500 14 0,028822 20  0,050333

1000 15  0,509552 21  0,098544
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Test function Size OKB 1z
n iter time iter time
Extended Heibert 100 186 0,021666 782  0,097860
200 262 0,050333 703  0,142559
500 150 0,149345 682  0,752066
1000 302 0,325097 836  1,539170
Extended Rosenbrock 100 127 0,015588 361  0,045206
200 108 0,031787 700  0,149684
500 199 0,097230 505  0,487145
1000 121 0,144109 623  0,781642
DIXMAAND 100 20 0,006672 20 0,008616
200 21 0,013145 22 0,015209
500 21 0,048954 22 0,056010
1000 21  0,082428 21 0,103713
Extended White and Holst 100 69  0,023580 97 0,038436
200 69 0,044379 107  0,083291
500 84 0,124510 95 0,173380
1000 72 0,216234 104  0,373296
Extended Beale 100 109 0,046908 267  0,124510
200 119 0,092719 247  0,222006
500 127 0,248663 190  0,437382
1000 115 0,440869 239  1,063390
Extended Woods 100 219 0,088517 944  0,102763
200 363 0,057954 1007  0,168555
500 346 0,133696 1072  0,505063
1000 286 0,280782 1114 1,169708
Raydan 1 100 12 0,000175 20 0,000353
200 12 0,000311 20 0,000444
500 12 0,000438 20 0,000901
1000 16 0,001061 Failed  Failed
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Test function Size OKB 1z
n iter time iter time
Extended Powell 100 433  0,208014 Failed  Failed

200 402  0,364384 Failed  Failed
500 497  1,099740 Failed  Failed
1000 615  2,729780 Failed  Failed

DIXMAANC 100 16 0,007667 19 0,008081
200 17 0,012793 18 0,014042
500 18 0,035370 19 0,049259
1000 18 0,074232 20 0,095920

Power 100 1140 0,064120 1814 0,138626
200 2545 0,201966 3487  0,369626

500 6544 0,830418 9740 1,672919

1000 10804 2,824616 18669 5,641824

Quadratic Diagonal Perturbed 100 159  0,016168 220  0,028212
200 200 0,052648 426  0,079868

500 292  0,026646 384  0,067986

1000 336  0,081887 548  0,154064

Rodenstein and Roth 100 82  0,016210 169  0,037357
200 82  0,092719 265  0,222006

500 69  0,055907 187  0,238901

1000 96  0,176877 118  0,290437

HARKERP 100 299 0,017223 510  0,029777
200 383 0,057954 952 0,168555

500 141 0,027043 243  0,098434

1000 219  0,059078 362  0,165848

Extended Tridiagonal 1 100 54 0,019141 72 0,029115
200 54 0,033980 Failed  Failed
500 54 0,083032 Failed  Failed
1000 65 0,198614 Failed  Failed
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Figure 4.2: Performance profile of OKB and HZ based on CPU time.
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Figure 4.3: Performance profile of OKB and HZ based and objective function evaluation.

Figure 4.4: Performance profile of OKB and HZ based on gradient norm evaluation.
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As for the second part, we implemented our algorithm in application to image restora-

tion problem same as in chapter 3.

Original Original Original

Original with 70% salt-and-pepper noise Original with 70% salt-and-pepper noise Original with 70% salt-and-pepper n:
a o = P

Figure 4.5: The noisy images with 70% salt-and-paper noise and the restored images by
OKB and HZ.
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Original Original Original

Figure 4.6: The noisy images with 90% salt-and-paper noise and the restored images by
OKB and HZ.
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Image/Noise OKB HZ
It CPU (s) PSNR It CPU (s) PSNR

Stiefel /0.30 25 12.26 30.38 30 13.90 29.21
Stiefel /0.50 32 21.47 26.23 39 25.83 25.35
Stiefel /0.70 41 31.68 23.77 43 36.07 22.65
Stiefel /0.90 44 47.01 19.88 48 45.25 18.45
Rooster/0.30 14 9.27 41.27 22 8.72 41.12
Rooster/0.50 19 16.28 3813 25 27.63 37.99
Rooster/0.70 22 19.90 34.32 26 19.78 31.79
Rooster/0.90 33 43.17 28.71 40 50.77 28.75
Faculty/0.30 17 7.40 34.76 22 7.54 34.66
Faculty/0.50 20 13.61 31.88 24 13.41 31.80
Faculty/0.70 22 17.82 2845 32 28.34 28.42
Faculty/0.90 35 36.10 24.20 47 45.01 24.10

Table 4.2: Performance comparison between OKB and HZ for different images and com-
pression levels

4.3.1 Commentaries

From the results obtained in the tables above, and the performance profile results, as
depicted in Figures (4.1), (4.2), (4.3) and (4.4) it is clear that our new algorithm based
on the BY%B  parameter is more efficient than the HZ method in terms of number of
iterations and computation time. There is a significant reduction in the number of itera-
tions using the algorithm OKB compared to algorithm HZ. Furthermore, our algorithm
is more competitive in terms of computation time with the HZ method. On the other
hand, when the size of some examples becomes large, the HZ algorithms fail to provide
the optimal solution after a number of iterations k., = 50000. As for image restoration,
the OKB method gives an optimal balance between computing time and image quality,
particularly in scenarios with high levels of noise. It achieves superior PSNR values and

requiring fewer iterations than HZ approach.

4.4 Conclusion

We have proposed a new 3, also we have provided proof of the global convergence of our
proposed algrithm OKB for nonlinear functions using the strong Wolfe line search. The
numerical test carried out confirm the effectiveness of the new algorithm OKB. It has

good performance compared to Hager-Zhang (HZ) method for the selected test functions
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and for the image restoration problems.
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Conclusion

In this thesis, we presented a theoretical and numerical study of new conjugate gradient
methods for solving unconstrained nonlinear optimization problems. Our main goal was to
improve the performance and reliability of some conjugate gradient algorithms, especially
when dealing with large scale or high dimensional problems.

We started by looking at well-known conjugate gradient methods like Fletcher-Reeves
(FR) [15] and Hager-Zhang (HZ) [18]. While these methods are efficient in many cases,
they often struggle with slow convergence or failure in high dimensions. To improve on
these, we proposed two new conjugate gradient update formulas.

The first method, called MSD algorithm [30], is based on the FR formula given by:

MSD __ HQkHQ

o gk |2 + plgf diea|

w> 0.

This helps the method stay stable and ensures that each step moves in a good direction.
The second method, called OKB algorithm [31], is inspired from the HZ approach. It

uses both gradient information and past directions to improve convergence:

lgrl|? — i |gF di s |

dg_ﬂ/k—l

OKB
Bk =

,  where yp_1 = gr — gr—1.

This formula helps to avoid the common problem of the algorithm stalling or taking
inefficient steps.

We proved that the two proposed directions satisfy the sufficient descent condition
and both methods converge globally under strong Wolfe line search conditions.

We tested MSD and OKB algorithms on more than 100 standard test problems, with
large sizes and we applied these approaches on image restoration problems. The obtained

results were very promising:
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e MSD reduced the number of iterations by 30-50% compared to FR and successfully
solved problems that FR failed on.

e OKB was faster than HZ and more reliable in high dimensional cases.

e As for image restoration problems, our two new algorithms such that MSD and

OKB offer a high quality images in compared to FR and HZ algorithms.

Both methods showed improvements in speed of convergence, stability, and robustness.
The parameter p in MSD algorithm made it more stable on tough problems, and both
methods kept performing well as problem size increased.

Finally, this work shows that with carefully designed formulas and theoretical support,
we can significantly improve classical conjugate gradient methods and make them more

useful for modern large scale optimization problems.

Future Work

There are several interesting directions for future research:

1. Stochastic optimization: Adapting MSD and OKB to work with noisy or incom-

plete data, as found in machine learning problems.

2. Combining with other methods: Merging conjugate gradient steps with quasi-

Newton methods BFGS to improve performance on more difficult problems.

3. Real world applications: Testing these methods on practical problems, such as

neural network training, hyper-parameter tuning, or energy system optimization.

4. Theoretical refinements: Studying the worst case performance of our methods

to better understand their behavior and limitations.
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Abstract:

This thesis deals with solving unconstrained nonlinear optimization problems
using conjugate gradient methods. We proposed two new algorithms of the
conjugate gradient type, based on two new conjugacy parameters. We established
the descent condition for the new search directions, and we proved the global
convergence of the corresponding algorithms, under the Wolfe line search.

The effectiveness of the proposed algorithms is confirmed through numerical tests
carried out on several large-scale numerical experiments.

Keywords:

Unconstrained nonlinear optimization, Conjugate gradient method, Descent
direction, Inexact line search, Global convergence.

Résumé:

Cette thése concerne la résolution des problemes d’optimisation non linéaire sans
contraintes, en utilisant les méthodes de gradient conjugué. Nous avons proposé
deux nouvelles direction de recherche de méthode de gradient conjugue issues de
deux nouveaux parametres de conjugaison. Nous avons démontré la condition de
descente de ces directions de recherche, ainsi que la convergence globale des
algorithmes correspondants en utilisant la recherche linéaire de Wolfe.
L'efficacité des algorithmes proposés est confirmée par des tests numériques
réalises sur plusieurs problemes de grandes dimensions.

Mots clés :

Optimisation non linéaire sans contraintes, Méthode du gradient conjugué,
Direction de descente, Recherche linéaire inexacte, Convergence globale.
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