W49 % 2 FOR R 22 4R (R D) Vol.49 No.2
201143 H Journal of Jilin University ( Science Edition) Mar 2011

K B /M AR [E) A Bk () AR B £k M W S R

NG N EARE]
(PO EFRHE RS =B, P94 710071)

FEEE . I SCR AR/ S AR AL ey N LR R A, TR MR
R — AN IO, Bl — MR/ ER RN NEE, FEATH
EAH AR, LR RIS T Bk AR

KER: SANMERE MR ROESG; TOUE R, ks

HESES: 0221.2  XEEREE: A XEHS: 1671-5489(2011)02-0173-06

Linearly Convergent Algorithm for Solving
the Minimum Volume Axis-Aligned Ellipsoid Problem
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(School of Science, Xidian University, Xi’ an 710071, China)

Abstract. Firstly, two approximate optimality conditions of the minimum volume axis-aligned ellipsoid
(MVAE) problem were defined. Secondly, a new approximate solution satisfying the second approximate
optimality condition was computed. Furthermore, an approximation algorithm for the MVAE problem was
presented , which has the linear convergence. The numerical results show the efficiency of the algorithm.
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