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Optimization algorithms on differentiable manifolds
XIAO Gang,L1U San-yang,YIN Xiao-yan

(School of Science, Xidian Univ., Xi'an 710071, China)

Abstract

<P><FONT face=Verdana>The problem of the descent algorithm along geodesic on
Riemannian manifolds is provided. A technique for the optimization algorithm for the
differentiable function on differentiable manifolds is given. The constrained
optimization problem is converted to the unconstrained case with the special
choices of coordinate transformation and the optimality condition for the
constrained optimization problem is given. Moreover, a mapping gradient method is
developed and linear convergence of the mapping gradient method is established.
<BR></FONT></P>
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