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LMI based' control design:
Solutions to nonconvex problems

Tetsuya Iwasaki! and Shinji Hara?

1 Introduction

In this article, a list of open computational problems arising in the field of control systems
engineering is presented. The problems are all considered to be very important in the anal-
ysis/design of control systems. They are, however, also known to be extremely difficult,
and only partial solutions are available till date. Some of the existing approaches to these
problems are explained to motivate further development of “better” algorithms.

We use the following notation. For a matrix A, A’ and ‘A* denote its transpose and
its complex conjugate transpose, respectively. A > 0 means that A is symmetric positive
definite. The set of n X n real symmetric matrices is denoted by S,,. A subset of S, with a
block diagonal structure is denoted by DS,,. p(A) and ||A|| are the spectral radius and the
spectral norm (the maximum singular value) of A, respectively.

2 Open problems in control engineering

In this section, we provide a list of some computational problems in the analysis and the
synthesis of control systems. All the problems are characterized by feasibility problems of
finding a matrix satisfying certain matrix inequalities. Many control problems can be reduced
to one of these problems, and hence a complete solution to any of these problems can have
a tremendous impact on the control theory. The significance of the problems can be found,
for example, in [3, 9, 19].

The first problem arises in the robust stability /performance analysis of linear time-
invariant uncertain systems [10, 13, 14].

Problem 1 Let M € R™™ and V C C™™ be given. Find © € RMT™>*(+m) sueh that

(v 1)@(‘;*)20, vVev (1)

(1 M)@(Af:f,><0. (2)

This problem is a convex problem; The set of feasible ©s is given by the intersection of
(uncountably many) convex sets, each of which is defined by the LMIs for a fixed V € V.
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However, it is difficult to solve this problem since the infinitely many constraints are not easily
dealt with. In the context of control system analysis, the set V has a particular structure,
as illustrated by the following example.

Example 1 An important special case of Problem 1 is characterized by >[4, 17]
V= {diag(Vy-+-Vn): Vi€ €™, ||Vi[| <1}

If the number of the blocks in V' is three or less (m < 3), then a complete solution to
Problem 1 is known [14]; In this case, it can be shown that if there exists © satisfying (1) -
and (2) then there exists another fea.51ble © of the following structure:

O =diag(—011n,,...,—Omln,, 6114, ..,0,1,,) (3)

for some real scalars 6; > 0. Note that for a © of this structure, condition (1) is automatically

satisfied. Thus, Problem 1 reduces to the search for parameters ; > 0 satisfying the LMI in

(2), which can be solved efficiently. Unfortunately, this trick does not work for the case where

m > 3; a matrix M can be constructed such that there is a feasible (unstructured) © but no

feasible © of the structure in (3) exists. Nevertheless, the use of the structured © results in

a sufficient condition for solvability of Problem 1, which is often of practical 1mportance
Another instance of specific V is given by

V = {Z)\,V, )\,’ 20, ZA, =1 }
i=1 i=1

where V; are given real matrices. Clearly,

!
(v 1)@(‘51‘)20, Vi=1,...,m (4)
is necessary for (1). On the other hand, if
On ©Or2
011 <0, O6:= : (5
11 > ( @/12 @22 ) ( )

then the vertex condltlon (4) becomes also sufficient for (1). This fact can readily be seen
once we notice that the inequality in (1) is equivalent to

V@12 + @;zv, + @22 V@ll >0
SI -0 )~

by the Schur complement formula, and thus the set of V satisfying this inequality for a given
© is convex. Hence, by searching for © satisfying (2), (4) and (5), a feasible © to Problem .1-
may be found. Note, however, that this is only a sufficient condition due to (5) and this
approach may fail even if Problem 1 admits a solution. See [1, 10, 13] for more details. m

The following four problems arise in the synthesis of control systems. The first one
probably covers the largest class of control problems among the four. The internal structure
of each control problem has been lost by posing the problem in the general settmg, and hence
the first problem is perhaps the most difficult.
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Problem 2 Let real symmetric matrices §o, F;, G; and H;; be given, wherei =1,...,n,;
Jj=1,...,ny and n, and n, are given positive integers. Find x € IR"* and y € R™ such
that

Q(z, y) -QO+ZxF +Zy]G +Zz:2m,y,H” >0

=1 j=1 i=1j=1

Note that Q is a bilinear function of variables  and y. We call Q(z,y) > 0 a bilinear matrix
inequality (BMI). The feasible set is, in general, not convex. In particular, the smallest
eigenvalue of Q(z,y) is not necessarily a concave function of z and y. A particular example
of Problem 2 is given below. See [9, 18] for more instances of control problems that can be
reduced to Problem 2.

| Example 2 Consider a linear time-invariant discrete-time system
Tpe1 = Az + Bug, yr = Cxp o | (6)

where z; € R", u;, € IR™ and y;, € IR? are, respectively, the state, the control input, and
the measured output; A, B and C are real matrices of appropriate dimensions; k is the time
index. A fundamental problem in control design is the static output feedback stabilization
problem: Find a feedback gain (constant matrix) K such that the control law

U = K Yk (7)
stabilizes the system. That is, find K such that the state of the closed loop system?®

approaches zero as the time goes to infinity for any glven initial sta.te .7:0 It is well known
that

lim z;; =0, Vzx

k—o0 .

holds if and only if
- p(A+BKC) <1

holds. Note that

p(A+BKC)<1 & 3ID>0: |DY(A+BKC)D| <1
& IP>0: P>(A+BKC)P(A+ BKC)'

Hence, using the Schur complement formula, the stabihzatlon problem is equlvalent to ﬁndmg
ma,trlces p € S, and K such that

P (A+BKOP\ . L
((A—i—BKC)’P( P ) )>0' | (8)

Clearly, this is a BMI in variables P and K, and hence is a special case of Problem 2. m

3The difference equation for the closed loop system can be obtained by simply substituting (7) to (6).
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- The next problem is characterized by LMI constraints plus a rank constraint. This prob-
lem also covers a large class of control problems [9, 19]. : :

Problem 3 Let n and 'r{-be positive integers. Let an aﬂ%e, fimction ®:S5, xS, = S be
gwen. Find matrices X € DS,, andY € DS,, such that

' X 1 X I
@(X,Y)>O», (I Y)ZO, rank(l Y)gr.

- The first two constraints in Problem 3 are LMIs in terms of the variables X and Y, while
the last one is not convex in general. Thus, the rank constraint complicates the problem. Note
that if 7 > 2n, then the rank condition is automatically satisfied and Problem 3 becomes an
LMI problem which can readily be solved. The following example reveals when this happens
and gives a physical intuition to the rank condition.

Example 3 As in Example 2, we consider the stabilization problem for the system given in
(6). This time, the controller to be designed is a dynamical system of the form

1) _ (A B Ty,
uk.—CD Yk

where #;, € IR" is the controller state. The number # is called the order of the controller. It
can be shown [5, 11] that there exists a dynamic stabilizing controller of order # if and only
if there exist matrices X € S,, and Y € S,, such that '

BX —AXAY >0 (X I X I .
C(Y — AY A)C' >0 (_I Y)ZO’ "ank(f. Y)S"’“L”

where B and C are given matrices defined by the system matrices B and C in (6), respectively.
Clearly, the problem of finding such matrices X and Y is a special case of Problem 3. Note
that r := n + 7 is greater than or equal to 2n when # > n, i.e., the controller order is
greater than or equal to the order of the system to be stabilized. Hence, if we allow for
the controller order to be free in the design, then the stabilization problem becomes an LMI
problem. In certain control applications, however, it is desired or required that the controller
order be small, in order to allow practical implementations. This fact shows the significance
of Problem 3. . : =

It can be shown that if » = n then the last two conditions in Problem 3 are equivalent to
X =Y 1> 0. The following problem is concerned with this case.

Problem 4 Let n and £ be a positive integer. Let an affine function ® : S, x S,, = S, be
gwen. Find matrices X € DS,, and Y € DS,, such that '

B(X,Y)>0, X>0, Y>0, XY =1I.

As noted above, this is a special case of Problem 3 with » = n. In fact, any control
problem known to be reducible to Problem 3 can also be cast as a special case of Problem 4 -
[9] with a different definition for the function ® and an increased size of matrices X and
Y. In this sense, Problems 3 and 4 are equivalent. However, algorithms that address these
problems can be quite different due to the difference in the nature of the constraints.
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Example 4 Let us consider the static output feedback stabilization problem defined in Ex-
ample 2. As shown there, the problem has a solution if and only if there exist matrices
P = P' and K such that the BMI in (8) holds. It can be shown further [15] that the BMI
admits a solution pair (P,K) if and only if there exist X € S, and Y € S, such that

B(X — AXA")B >0

C(Y —AYAX' >0
holds, where B and C are given matrices defined by the system matrices in (6). Note that
the parameter K has been eliminated. This problem is a special case of Problem 4. The

condition given above is precisely the necessary and sufficient condition for the existence of
K satisfying (8) for a fixed P, where X and Y correspond to P and P!, respectively. n

X>Q.Y>m Xy =1

The last problem presented below is characterized by LMI constraints plus a spectral
radius condition, and is very similar to Problem 4. However, there is a difference that
becomes significant when developing computational algorithms for these problems; namely,
in the following problem, the feasible set can have a nonempty interior, while in Problem 4,
there is no interior point in the feasible set due to the constraint XY = I.

Problem 5 Let n and £ be a positive integer. Let an affine function ¥ : S, X S, = S; be
given. Find matrices L € DS,, and R € DS,, such that
¥(L,R)>0, L>0, R>0, p(LR)<1.

The troublesome factor of this problem is the last constraint given by the spectral radius
inequality. This constraint is not convex, while all the other constraints are LMIs (and hence
convex). In the context of control synthesis, Problems 4 and 5 are (different but) equivalent
formulations of the same control problem. This point is clarified in the following example.
Related results can be found in [16].

Example 5 Recall from Example 2 that the static output feedback stabilization problem is
equivalent to finding matrices P € §,, and K such that

P>0, P> (A+BKC)P(A+ BKC).

It can readiiy be shown that, given K, there exists P € S, satisfying this condition if and
only if there exist R € §,, and L € §,, such that

R'>L>0, L>(A+BKC)R YA+ BKC).
Note that matrices L and R correspond to the left and the right “scaling matrices” as in

|L-Y2(A + BKC)R™Y/2|| < 1. Eliminating the parameter K from the second condition as
explained in Example 4, we have

B(L— AR'A)B >0, C(R—A'L7'A)C' >0
where B and C are computed from B and C, respectively. Noting that, for L > 0 and R > 0,

condition R~ > L is equivalent to p(LR) < 1, and using the Schur complement formula, the
problem reduces to: Find L € §,, and R € S, such that

BLB' BA =0 CRC' CA
AB R ’ AC' L
This is a special case of Problem 5. =

) >0, p(LR)<1
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3 Computational Methods

In this section, we present several computational methods that address the problems listed in
the previous section. As noted before, none of these problems have been solved completely.
Our objective here is to give a tutorial overview of currently available computational tech-
niques; The three methods given below often find solutions to Problems 3 and 4 without a
guarantee for global convergence to the solution set.

73 1 Coordinate Descent Methods

This section presents an approach to Problem 4. The results given below are essentially from
[12]. One way to address Problem 4 is to consider the following optimization problem:

Aopt = (Xr%fl)ne . Amaz (XY) ' - (9)

I'Y
In order to motivate this formulation, note that, for X > 0 and Y > 0,

X I .
(7 7)20 e x>v

C:={(X,Y) € DS, x DS, : B(X,Y) >o,'( X I ) >0}

s YV2xyV?2>g
o NYV2XYYH >

Hence, the set C is nonempty whenever Problem 4 has a solution. Moreover, Problem 4 admits
a solution iff Aop¢ = 1 and the optimal value is attained at a point in C. Unfortunately, the
minimization problem is not convex since the objective function M4z (XY) is not, although
the feasible set C is convex.

An approach to this nonconvex problem is to utilize the fact that, for each fixed Y > 0,
the function ¢(X) := Apas(XY) is convex. Thus, we can successively minimize Apqeq(XY)
over one variable while fixing the other by convex programming:

Coordinate Descent Algorithm
initialization: k =1, (X,,Y;) €C

X := argmin{Ame(XY:) : (X,Y:) €C }
Yii1 = argmin{)\maz(XkY) : (Xe,Y)eC}

Of course, this algorlthm may not give a globally optimal solution to the above minimization
problem.

It is easily shown that the optlmal value of each minimization problem 1s not attained,
i.e. X; and Y, lie on the boundary of the open feasible domain C. Hence, the set C must
be replaced by a closed set inner approximation using a small scalar € > 0 to guarantee
(Xx,Yx)€ C for all k. The initialization (Xo,Y1) € C guarantees that the feasible set of each
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minimization problem is nonempty at every iteration. Moreover, it can readily be shown that
the value of the objective function is monotonically nonincreasing at every step:

Amaa:(XkYk) Z )\maz(Xk+1Yk+1)- _

Since Ao (XiYr) is bounded below by one, the sequence is guaranteed to converge.

This simple algorithm works well for some cases but is suffered from slow convergence and
a huge gap between the obtained solution and A for other cases. The following algorithm is
a version of coordinate descent algorithms modified by replacing the minimization problems
by the computation of the analytic center. Our numerical experience suggests that this
algorithm tend to give a better solution with smaller amount of computatlons than the
standard coordinate descent algorithm given above.

Successive Centering Algorithm (SCA)
1. Choose 6 € (0,1)
2. Initialize k = 1, and, with (X,Y) €,
Yi:=Y, B> Aa(XY) |

3. Compute the analytic center X; and update oy
Xi:=ac{I< YY2XY? < B, (X,Yi) eC)
o == (1— ))\maz(XkYk) + 054,
4. Compute the analytic center Y; and update G
Yk+1 =ac{I < X\?’YX}? < aiI, (X1, Y)€C}
Br = (1— 9)>\maz(XkYk+1) + Ooy,

5. If (Xi, X;') € C or (Y37}, Yet1) € C, stop.
Otherwise let £ + k + 1 and go to Step 3.

Note that ac denotes the analytic center and is defined by (e.g. [2])
ac{ U(X) > 0 } := argmin{logdet U(X)™!: U(X) >0}

where U(X) > 0 is an LML

In this algorithm, an initialization parameter (X Y) € C can be found by solving an LMI
problem, or it can be determined that C is empty, in which case, Problem 4 has no solution.
If C is nonempty, then the SCA is well-defined, i.e. each set defined by the argument of
ac- at Steps 3 and 4 is nonempty and bounded, and hence the analytic centers exist at any
iteration £ > 1. Moreover, upper bounds oy and f; on Ane.(XiY:) are strictly decreasing
and bounded below by one:

Br>or> P >1, VEk2>1

and hence the convergence is guaranteed. |
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Example 6 Consider

min z
(z,y)eC y

C={(z,9): y>5(1—z)+1,y>051—-=z)+1}

It can be checked that the global minimum value is one and is attained at z = y = 1.
Applying the SCA, the following results are obtained.

Initial conditions: yq = 2 Bo=5,0=0. 2

“Final values: (z,y) = (1.0230,0.9886), zy = 1.0112

The seclluénvccsas:r:‘,c and y;, generated by the a.lgo:ithin are pld‘bted on the z-y plane as shown
in Fig. 1.

1.5F

0.5
0.5

Figure 1. Behavior of the SCA on the z-y plane

In Fig. 1, the two straight lines intersecting at (z,y) = (1,1) are the boundary of C
which is the region above the lines. The curves are the hyperbolas zy = a3, and zy = G, for
k =1,2,... For a given y;, the analytic center z, is determined to be the z-coordinate of the
mlddle po1nt of the segment defined by the 1ntersect10n of the horizontal line y = y, the set
C, and the region between zy = 1 and zy = ;.

Note that if we apply the coordinate descent algorithm, then the algorithm stops in one
step, resultmg in the final values (z,y) = (0.8, 2), w1th :L'y =1.6. n

A novel aspect of the SCA is that we do not require Apq:(XxY:) = 1 to have a solution
to Problem 4. Intuitively, the algorithm tries to make X} and Yt (or equivalently, X!
and Y}) closer to each other while maintain_iﬁg (X1, Y%) to be located “deep inside” the set
C. Thus, (X3, X;') and (Y1, ;) are forced to move into C. This point is illustrated by the
following examples. ‘ ‘
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Example 7 Consider Problem 4 with

[ e,(X) 0  3,(X) := —B(AX + XA"B
(X, Y) = ( 0 &) ) 8,(Y) := —C(Y A+ AY)C'

a=(9 o) B=(10) e=(01).

The choice of ®, and &, corresponds to the problem of static output feedback stabilization
for continuous-time systems as opposed to the discrete-time setup given in Examples 2 and
4. The choice of (A, B,C) above corresponds to the fact that the underlying system is the
double integrator § = u. It is known that there is no static output feedback stabilizing gain
for this system, and thus Problem 4 is infeasible.

1.5F

0.51

0 5 10 15 20 25 30 35
Iteration Number &

Figure 2. Behavior of the SCA- (static output feedback)

The SCA is applied to this problem. The parameter 6 is chosen to be § = 0.2. See [12]
for details of the choice of an initial feasible point. '

Fig. 2 shows the behavior of the SCA applied to this problem, where a; and i are
upper bounds on Anaz(XxYz). To visualize the convergence behavior, 8; ' is plotted instead
of B; in this way, the distance between the two curves corresponding to a; and B;! can
be considered as a measure for the “distance” between X and Y, !. Similarly, the curves
—&,(Y; ") and —®,(X; ") indicate the “distance” between (Y;!,Y;) and C, and (Xi, X;%)
and C, respectively. For instance, (Y;1,Y;) € C if and only if —®,(Y;!) < 0.

Interestingly, the sequence XY; approaches I (or equivalently, a; — 1) even though
Problem 4 is infeasible. What’s happening here is that (Y1, Y:) approaches C, but never
reaches (belongs to) C, that is, ®,(Y; ') < 0 for all k. After 33 iterations, we have

X = 1.5470 —4.4991 x 107°
T\ —4.4991 x 1078 4.7298

), ®,(X) =9.00x107°, ®,(X ) =-1.23x107°,
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v — '0.64646 —5.1534 x 106
-7\ —5.1534 x 10~ 0.21144

A(XY') = 1.00008, 1.00002.

Thus, X = Y~! holds but neither (X, X™!) nor (Y71,Y) belongs to C. Note that, this
example shows that a; — 1 does not 1mp1y that Problem 4 is feasible. =

), e, (Y™ = —7.54x10°5, $,(Y) = 1.03x1079,

Example 8 Consider the same problem as the one treated in Example 7 with different
problem data:

010

A::(O 0 o'), B:=(100), C:=(01 0).
00O ' , ~

This problem corresponds to the stabilization of the double integrator system mentioned in

Example 7 with a dynamic controller of order one (as opposed to the static output feedback

controller in Example 7). In this case, it is known that a stabilizing controller exists, i.e.,

Problem 4 is feasible.

Again, the SCA is applied to the problem. The parameter # is set to § = 0.2 as before.
Fig. 3 shows the behavior of the a.lgonthm To design a stabilizing controller, four iterations
suffice since (X, X;') € C and (Y; ', Yx) € C at k = 4. When the algorithm continues to
run, (X, X5!) and (Y; !, Y;) move “deep inside” the set C. This is a typical beha.v10r of the
SCA. After 17 iterations, we have

11458 —0.6910 —1.6325 \ 1.000048
Yl x=| —06910 1.7966 20712 |, A(XY)=1{ 1.000048 .
_1.6325 20712 3.6253 1.000048

Thus we-obtained a globally optimal solution to problem (9) within the optlma.hty tolerance
[A(XY) — Aopt| <5 x 1075 m

3

0 2 4 6 8 10 12 14 16 18
Iteration Number k '

Figure 3. Behavior of the SCA (1st order dynamic output feedback)
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3.2  Linearization methods

The computational method presented in this section addresses Problem 3 and is due to [6].
Here, we will try to minimize the bound r on the rank subject to the constraints in Problem 3.
The idea is based on the following observation: The rank condition in Problem 3 is satisfied
by pushing X and Y to the “boundary” of the second inequality in Problem 3. A natural
way to do this is to consider the following minimization problem:

¢opt - (Xn%};’lec d)(X Y)

C:={(X,Y): ®(X,Y) >0, ()1( 1{) >0}
where ¢ : C ——> IR is a function satisfying the properties:
(a) $(X,Y) > bmin, ¥ (X,Y) €C |
(6) (X, ¥) = bpin &5 XY = 1
(c) ¢ is differentiable on C
)

(d) ¢is qua.31 concave on C

The function ¢ is called the “attracting functlon” due to properties (a) and (b). Recall from
Section 3.1 that the second inequality in Problem 3 holds if and only if all the eigenvalues of
XY is greater than or equal to one. If X and Y are “right” on the boundary, then Mi(XY) =1
for all ¢, in Wthh case we have XY = I. A choice for ¢ is glven by

(X, Y) = 2tr(XY)2.

This. function satisfies all the properties listed above. Then, the following a.lgonthm can be
-applied to find a local solution to the above minimization problem.

Linearization Algorithm (LA)
1. Initialize £k = 0 and (X, Yp) € C.
2. Let

9¢

Ve = oX

0
— (Xk, Yi), Wi:= a—;'s‘(XkaYk)

3. Solve the LMI problem: v
. (Xty1, Yiy1) : §Smn tr(VkX + WiY)

Note that property (c) is necessary to compute the gradients V}, and W} at step 2. In
some cases, explicit formulas for the gradients exist. For mstance the gradients of ¢(X,Y) =
2tr(XY)Y 2 are given by

V=H" (HYH)1/2H-1
W=yt ) |
It can be shown that if ¢ satisfies properties (a ( a), (b) and (d), then the sequence ¢(Xj, Yz)

is bounded below and decreasing. Thus, the LA converges. The idea for the proof is that a
concave function is bounded above by its linear approximation..

H .= X2,
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‘Example 9 Consider Problem 3 with

B(X,Y) = ( ®.(X) 0 ) 5,(X) = ~B(AX + XA +0.4X)B'

0 3,(Y) 8,(Y) := —C(YA+ A'Y +0.4Y)C'

0 0 10\ -1 0 0\ ~10 0\
o o o0o1] . [0 —19¢ 0 00
Al 0 1 00 "B= 0 0 0| =] ¢ 14
1 100/ 0 0 1 0 0 1

~This problem corresponds to the design of a controller that yields the closed loop poles in
the region { A € € : Re()\) < —0.2 } where Re(-) is the real part of the complex number.
This pole constraint imposes a requirement on the rate of convergence of the initial state
response. The problem data (A, B,C) has a physical significance; the underlying system to
be controlled is a mechanical system consisting of two masses connected by a spring, placed
on a frictionless horizontal surface [20]. It is known that the system is stabilizable via 2nd
order controller but no 1st order controller stabilizes the system. Therefore, we see that
Problem 3 has no solution if r < 5(= 4 + 1).
Applying the LA to this problem with a particular choice of ¢ given above, we obtained
a solution. The behavior of the LA is plotted in Fig. 4.

29

281

27+

- 261

25-

24}
23

221

tr(ViXit1 + WiYeq)

21

20

191 25 3 35 4 45 5
Iteration Number &

Figure 4. Behavior of the LA

il 1
1.5 2

After 5 iterations, the algorithm converged and we obtained the following result:

.2.8745 - 2.0917 —0.5749 —1.3931

2.0917 4.3544 0.5564 —0.8709
—0.5749  0.5564  1.4962 —0.2256
—1.3931 —0.8709 —0.2256  2.6111

X =
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2.6111 -0.2256 —0.8709 —1.3931
—0.2256  1.4962  0.5564 —0.5749
—0.8709 0.5564 4.3544  2.0917
—1.3931 —-0.5749  2.0917 - 2.8745

A(XY) = 1.0000, 1.0000, 8.9284, 21.7285

Note that the rank in Problem 3 is reduced from the full rank by 2 (the number of the
eigenvalues of XY that are equal to one). Thus we have found a solution to Problem 3 with
r = 6. Since there is no solution for r < 5, we conclude that the global minimum rank is
attained. m

Y:

3.3 Projection Method |
We consider Problem 3 again. The projection method presented here is from [7] and its

extensions. 7 ,
In this method, Problem 3 is formulated as follows: Find Z..s such that

Zfeas ec NR

where

c;z{zz()]( 11/) (X,Y)>0,Z2>0, X €DS,, Y €DS,, }
R:={Z: rank(Z)<r}

Here, C is a closed convex set and R is closed but not convex. The closedness of these sets is
crucial for the projection method. Note that in Problem 3, the inequality for ®(X,Y) is strict,
while it is weakened to be ®(X,Y) > 0 in the above formulation. If this is not acceptable,
one may use a fixed small parameter € > 0 to define a closed inner-approximation for the
feasible domain of Problem 3.

The following algorithm locally converges to a point in the intersection of the two sets C
and R. . : ' '

Alternating Projection Algorithm (APA)
1. Initialize k =0 a.nd Zy.
2. Zpy1:=PeZi
3. Zi1:=PrZpn
where Pg is the projection onto the set S (=C or R):
" PsZy:=argmin {||Z — Zy||r: Z€ S} (10)

with || - || » being the Frobenius norm.

This algorithm generates a sequence Z; by alternatingly projecting the current point in
one set onto the other set (see Fig. 5 for the conceptual sketch). Note that the algorithm
does not require any property for the initial point; it can be chosen arbitrarily.
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Figure 5. Alternating projection algorithm

If the set S is convex, then the projection PsZ, is unique, i.e. the minimization problem
in (10) has a unique minimizer. In fact, if both C and R were convex, then the APA is
guaranteed to find a Zg,, whenever C N R is nonempty, regardless of the initial point Z,. If
CNR is empty, then the algorithm generates, in the steady state, a sequence that alternates
between the two points giving the minimum distance of C and R. Thus, under the convexity
assumption, the APA is globally convergent. However, the set R is not convex and the APA
is only locally convergent when applied to Problem 3.

The projection P¢Z;, can be computed by solving an LMI problem. A projection 'PRZk+1
can be obtained by replacing the 2n —r small singular values of Zk+1 by zeros [8]. This proce-
dure gives a minimizer to problem (10) with S and Z, replaced by R and Zk+1, respectively.
Note that such minimizers may not be umque

Example 10 We consider the problem treated in Example 9. Fig. 6 shows the behavior of
the APA, where A\1(XY') and Ay(XY) are the smallest two eigenvalues of XY. The curves
are plotted using the data Z; € C. Note that the smallest eigenvalue A\;(XY) is always one.
This is because the projection P¢Z; always lies on the boundary of C when Z; ¢

C (in particular the “boundary” of Z > 0). For this particular problem, the APA took more
iterations than the LA. It is possible to (heuristically) improve the rate of convergence by
taking the directional information into account [19].
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0 20 » 60 80 100 120
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. Figure 6. _Beha.vior of the APA

- After 130 iterations, the APA converged to

: 28643 1.8096 —0.7312 -1.5714
1.8096  4.5226  0.8893 —0.9077

X T | —0.7312  0.8893  1.8242 —0.2438
—1.5714 -0.9077 —0.2438  3.0529
3.0520 —0.2438 —0.9077 '._1‘5714.

Y = —0.2438 1.8242 0.8893 —0.7312

—0.9077  0.8893  4.5226° 1.8096
—1.5714 —0. 731-2 1.8096  2.8643

)\(XY) = 0. 9990 1.0024, 13 7234, 25.6750.

Thus, we have found a feasible solution. to Problem 3 with = = 6 which is the minimum
attainable rank. o - R S ' n
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