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Abstract:

We consider quadratic programs with a
few negative eigenvalues subject to linear
constraints (LCQP). The LCQP model has
been widely used a broad range of
applications and is known to be NP-hard. In
this paper, we introduce a new paradigm in
the design of global algorithms for LCQP.
The new paradigm integrates several simple
effective optimization techniques such as
alternate  direction  method, convex
relaxation, initialization and partitioning to
find a globally optimal solution to the
underlying LCQP within a pre-specified
$\epsilon$-tolerance. The global
convergence of the algorithm will be
established and its complexity will be
estimated. Promising numerical results
are reported.
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