¥x5REAFHARR

b \ ) \ ) ‘EI_:‘
A 25 i
AL LR REAE A S M HEEER)
siH:  Some Convex Hull

Presentations and Applications

iRl : 2008 422 H 26 H ()
M 15:30—16:30

A I s E e o Y =) B
HRECA R )T

Abstract:

In thistalk, wefirst present anice
mathematical description of the convex hull

of {Y=XBXAT: XATX=XX"T=I_n} for



given symmetric real matrix B. Then the
convex hull of the general set {Y=XBXAT:
XATX=Il_k} (k<=n) isobtained, which
extends the convex hull presentation of the
set of projection matrices of rank k. Weuse
the convex hull presentation to solve a kind
of quadratic programmings arised from
guadr atic assignment problems and
multidimensional total least squares
problems. Asaresult, the well-known result
on the sum of thelargest k eigenvalues of a

symmetric matrix is extended.
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