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http://fa.wikipedia.org/wiki/cs Sl é sts a1 ) K/
Convex Optimization, Stephen Boyd & Lieven Vandenberghe, Cambridge university press, ¥« ¢
P.E.Gill, G.H.Golub, W.Murray, and M.A.Saunders. Methods for modifying matrix factorizations, Mathematics of
Computation TA( 1 F7), e.o.oro()qve),
Non Linear Programming, Theory and Algorithms, Mokhtar S.Bazaraa, Hanif D.Sherali, C.M.Shetty, John Wiley &
sons, 1 991
C. Davis. Notions generalizing convexity for functions defined on spaces of matrices. In V. L. Klee, editor,
convexity, volume VH of proceedings of the symposia in Pure Mathematics, page ’'AY-F+), American
Mathematical society, 977
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minimum volume elljpsoid covering a finite set of Points alc... sy SA o, 65 a5
tic
disp(“please enter dimension of the space(2 or 3).7)
n=input("n=");
disp("how many points you want to enter?")
disp("(You should enter at least n points to span the space.)")
m=input("m=");
disp(“please enter the points which span the space.")
for i=1:m
for j=1:n
y{i}@)=input("y=");
end
end
for i=1:m
a(i)=0;
for j=1:n
a(=a()+y{i}d)N"2;
end
end
miny=a(l);
for i=2:m
miny=min(miny,a(i));
end
temp=3;g=0;0=1;memorizemin=1000000;
while temp>0.01
for i1=1:10
t=1;
while t~=0
p=1;
if o==1
for i=1:n
for j=1:n
x(i,j)=random("unif”,-1/miny,1/miny);
end
end
S=X;
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else
row=random(“unid®,n);
column=random(“unid®,n);
S=X;
s(row,column)=random(“unif",-1/miny,1/miny);
end
for

*s s *(y{ip";

ey

end
if n==2 & p==1
if det(s)>0 & s(1,1)>0
t=0;
0=0+1;
end
else
if p==1
for i=1:2
for j=1:2
z(i,J)=s(1,]3);
end
end
it det(s)>0 & det(z)>0 & s(1,1)>0
t=0;
0=0+1;
end
end
end
end
if o==
zini=-loglo(det(s));
else
z=-1ogl0(det(s));
if z<zini
zini=z;
X=S;
else
if g==0
temp=-(z-zini)/10g(0.6)
g=1;
rn=random("unif",0,1);
if rn<0.6
zini=z;
X=S;
end
else
rn=random(“unif",0,1);
iT exp(-(z-zini)/temp)>rn
zini=z;
X=S;
end
end

Al
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end
end
memorizemin=min(memorizemin,zini)
iT memorizemin==zini

bestx=x;
end
end
temp=0.99*temp;
end
memorizemin
bestx
toc
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