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Abstract: A convex feasibility problem is concerned with finding a point in the intersection of
convex sets. This problem arises directly in applications such as classification and image
reconstruction. Convex feasibility problems are also fundamental in optimization because any
convex optimization problem can be cast in this form. The projection and rescaling algorithm is
a recent method for solving such problems that combines a basic procedure involving only low-
cost operations with a periodic rescaling step that improves conditioning. In this talk, | present
a simple projection and rescaling algorithm for solving symmetric conic feasibility problems. |
will also discuss an extension of this algorithm that finds the most interior solutions to a pair of
primal-dual feasibility problems in the special case of polyhedral cones. Extensive
computational experiments on synthetic instances with varied conditioning provide promising
evidence for the effectiveness of the projection and rescaling algorithm.
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