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An improved ellipsoid algorithm for LMI feasibility problems
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Abstract

The ellipsoid algorithm solves some feasibility(or
with LMI(Linear Matrix
Inequality) constraint in polynomial time. Recently, it

optimization) problems
has been replaced by interior point algorithm due to
its slow convergence and incapability of verifying
“feasibility. This paper proposes a method to improve
its convergence by using the deep-cut method of
linear programming. Simulation results show that
the improved algorithm is more effective than the
original one.
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