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Abstract:

The Celis-Dennis-Tapia (CDT) problem
concerns the minimization of a
guadratic function over the intersection
of two ellipsoids, which is a subproblem
of some trust region algorithms for
nonlinear programming. Motivated by
Grapiglia, Yuan and Yuan' results on
subspace properties of the CDT
problem (JOSRC, 2013, 425--451), In
this talk, we will propose a new
subspace approach for the CDT
problem, which could reduce Iits
dimension significantly under some
conditions. An exact Jacobian SDP
relaxation method for the reduced CDT
problem will also be presented to find its
global minimizer.
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