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DIRECT ELLIPSOID METHOD FOR CONVEX QUADRATIC PROGRAM
WU SHI-QUAN(1),GUO TIAN-DE(2)

(DInstitute of Applied Mathematics, Academia Sinica Bejiing 100080;(2)Depaartment of Mathematics,
Teacher's College of Qingdao University, Shandong 266071

Abstract This paper shows how to apply the ellipsoid method directly to the convex quadratic program, and proves that
the direct ellipsoid method can be terminated at an approximate optimal point in at most O(n"2 L) iterations with atotal of
O(n"4 L) arithmetic operations.
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