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Review of Conjugate Gradient Method in Nonlinear Optimization Problems

YANG Xue, LI Feng”
(College of Mathematics, Yunnan Normal University, Kunming, Yunnan, China 650500)

Abstract: Conjugate gradient method is one of the important methods to solve large linear equation and nonlinear optimization problems.
Its outstanding advantages are strong convergence, simple iterative steps and low storage requirements. Therefore, through the study of
extensive domestic and foreign literature, we introduced several classical Conjugate gradient methods and the developing trend of its
improving algorithm and convergence; stated the research focus of mixed conjugate gradient method and the application of conjugate
gradient method in image restoration and compressed sensing. At the same time, the shortcoming of existing algorithms and possible
research directions in the future were given.
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