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Three-Term Preconditioned Conjugate Gradient
Method and Trust Region Subproblem

Hou Liusheng Sun Wenyu
School of Mathematics and Computer Science Nanjing Normal University Nanjing 210097 PRC
Abstract Algorithms based on trust regions have been shown to be robust for unconstrained optimization problems. Steihaug
has shown that an approximate solution of the trust region problem may be found by the PCG method. The aim of this paper

is to construct a three-term conjugate gradient method to solve the trust region subproblem. Our algrithm is an improvement

of Steihaug s algorithm.
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