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BFGS ALGORITHM BY USING THE DECOMPOSITION MATRIX
OF THE CORRECTION MATRIX TO OBTAIN THE SEARCH
DIRECTION

LIU Li
(Department of Teaching, TV University of Jilin City, Jilin 132002, Chma)

Abstract: In this paper, the equal inner product decomposition algorithm of positive definite
matrix is applied to improve the search direction calculation in BFGS algorithm. By setting up
the correction matrixes of both independent search mode and decomposition matrixes expression,
BFGS algorithm is put forward, in which search directions are obtained by using equal inner
product decomposition matrixes of the Hesse approximate matrixes.
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