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We introduce an interpolation framework for H-infinity model reduction 
founded on ideas originating in optimal-H2 interpolatory model reduction, 
realization theory, and complex Chebyshev approximation. By employing a 
Loewner "data-driven" framework within each optimization cycle, large-scale 
H-infinity norm calculations can be completely avoided. Thus, we are able to 
formulate a method that remains effective in large-scale settings with the main 
cost dominated by sparse linear solves. Several numerical examples illustrate 
that our approach will produce high fidelity reduced models consistently 
exhibiting better H-infinity performance than those produced by balanced 
truncation; these models often are as good as (and occasionally better than) 
those models produced by optimal Hankel norm approximation. In all cases, 
these reduced models are produced at far lower cost than is possible either 
with balanced truncation or optimal Hankel norm approximation. 

Submission history
From: Serkan Gugercin [view email] 

[v1] Wed, 27 Jul 2011 01:35:13 GMT (244kb,D)

[v2] Mon, 14 May 2012 18:23:48 GMT (246kb,D)

Which authors of this paper are endorsers?

Link back to: arXiv, form interface, contact. 

Download:
● PDF 
● Other formats 

Current browse context:
math.NA
< prev | next > 
new | recent | 1107

Change to browse by:
math 

References & Citations
● NASA ADS 

Bookmark(what is this?) 

         

 

Subjects: Numerical Analysis (math.NA)
Cite as: arXiv:1107.5364 [math.NA]
  (or arXiv:1107.5364v2 [math.NA] for this version)

We gratefully acknowledge support from
the Simons Foundation

and member institutions 

(Help | Advanced search)

    

Search or Article-id

All papers Go!


