Conjugate Gradient (Polak—Ribiére+)

input : starting point Zy, tolerance Fj
output: £*, estimate of a local minimizer

k<0

po + =V f(Zo) // first step is steepest descent
while |V f(Z)|| > Es do

ay, < line search along py

Tht1 < Tk + o P

Br+1 < max <O7 V§(@r)" (vf(fk+1) — Vf(fk))>

V(@R TV f(Zx)
Prt1 — —V [ (Zr+1) + Brt+1 D // bend by the old direction
if Vf(fk+1>Tﬁk+1 Z 0 then
| Prev1 =V (Zrt1) // not downhill: restart
end
k+—k+1
end
return ¥ = 7




