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An iterative method for nonlinear semidefinite programming with the distance
information to a cone boundary
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Nonlinear semidefinite programs are optimization problems with a constraint on
the eigenvalues of a variable matrix, and the range of applications includes optimization with
uncertainty and financial engineering.

We propose an iterative method for box-constrained nonlinear semidefinite programs using the distance
information from the current point to the boundary of a positive semidefinite cone.

We verified through numerical tests that the proposed method is more effective for box-constrained
problems that have strongly nonlinear functions than a feasible direction method.
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Download page for boxSDP-matlab
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