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Abstract:

In this talk, we consider the nearest correlation matrix

problem (NCMP) under the spectral norm. To measure the
nearness of two matrices in NCMP, the Frobenius norm is
often the first choice, whereas the spectral norm is rarely
used in literature due to the lack of proper tools. Thanks to
the recent progress in matrix optimization problems,
especially in the Moreau-Yosida regularization of the
spectral norm function, we are now equipped with more
tools to handle the spectral norm. For NCMP under spectral
norm, we propose an augmented Lagrangian method with
the subproblem solved in an alternating direction fashion,
and give the preliminary convergence result. We extend it to
the general case including more equality and inequality
constraints. The proposed method has the potential to deal
with other matrix optimization problems with spectral norm
function. Extensive numerical results are presented to

confirm the efficiency of the proposed method.
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