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A BT TYPE ¢—SUBGRADIENT ALGORITHM FOR MINIMIZING
THE GREATEST EIGENVALUE OF A REAL
SYMMETRIC MATRIX

Ye Dongyi

(ikpartment of Computer Science, Fuzhou University)
Abstract

We present in this paper a BT —type ¢ —subgradient algorithm for minimizing the
greatest eigenvalue of a real parametrized symmetric matrix. The convergence of the
proposed algorithm is proved. Finally, numerical examples are given to illustrate the
algorithm.
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