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A Note on Termination of Broyden Method for
Linear System of Equations

Zhong Ping
(College of Applied Engineering Sciences,CAU)
Abstract D.P.O'Leary has proved that Broyden method must terminate in at most 27 steps
on linear system of equations with n variables under certain conditions. He said that the ter-
mination would actually occur earlier when the conditions do not hold. It is proved that the
Broyden method can be terminated earlier and/or terminated in 2n steps exactly when the
conditions do not hold.
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