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Abstract： 

The low-rank solution of the 

Q-weighted nearest correlation matrix 

problem is studied. Based on the 

property of Q-weighted norm and the 

Gramian representation, we first 

reformulate the Q-weighted nearest 

correlation matrix problem as a 

minimization problem of the trace 

function with quadratic constraints, and 

then prove that the solution of the 

minimization problem of the trace 

function is the stationary point of the 

original problem if it is rank deficient. 

Finally, the nonmonotone spectral 

projected gradient method is 

constructed to solve them. Numerical 

examples illustrate that the new method 

is feasible and effective.  
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