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SPACE TRANSFORMATION
IN QUASI-NEWTON METHODS 
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Abstract. The interpretation of the quasi-Newton condition and the condition of conjugation of directions in construction of quasi-Newton methods and conjugate directions methods based on the use of space transformation operators is given.
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Effective and often used in practice method of solving problems of smooth functions minimization are algorithms [1, 2], built on the basis of …

…

Let transformation matrix 
[image: image1.wmf]k

B

 satisfy the following condition

[image: image2.wmf]k

k

k

k

p

p

C

~

~

l

=





(8)

Lemma 1. Quasi-Newton condition (4) and condition (8), where 
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, are equivalent.

Proof. It is obvious that …
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