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Abstract. Multiple variable function with gradient and Hessian matrix is very very
import in OPEN CASCADE optimization algorithms. In order to understand these

optimization algorithm better, let’s study some basic knowledge about Gradient, Hessian
Matrix.
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1. Introduction
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Figure 1.1 Multiple Variable Function in OPEN CASCADE
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2. Multiple Variable Function
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Figure 2.1 math MultipleVarFunction class diagram
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Figure 2.2 Integration Value
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OPEN CASCADE Gauss Integration:
http://www.cppblog.com/eryar/archive/2014/09/11/208275.html
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3. Gradient
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4. Hessian Matrix
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Figure 4.1 math_MultipleVarFunctionWithHessian class diagram
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Figure 4.2 math MultipleVarFunctionWithHessian class diagram



5. Conclusion
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