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Alternating Direction Method of
Multipliers to the Semidefinite

Inverse Quadratic Eigenvalue
Problem with Partial Eigenstructure

BiE A - HHE WA

O
—

WA RHE: 201344 H 22 H (&
B4+ 10:00-11:00

MM AR 311
TR T




Abstract:

In this talk, we present the
alternating direction method of
multipliers (ADMM) for solving the
semidefinite Inverse  quadratic
eigenvalue problem (SDIQEP) with
partial eigenstructure. We derive
several ADMM-based iterative
schemes for SDIQEP, and
demonstrate their efficiency for
large-scale cases of SDIQEP
numerically.
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