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Finding an Interior Point of a Spectrahedron Using
Infeasible Newton's Method

Abstract: We present Infeasible Newton's method for finding an interior point of a
spectrahedron defined by a system of linear matrix inequalities. The method is based on
Infeasible Newton's method for finding analytic center for linear matrix inequalities. It
moves to an interior point, starting from any point. We use numerical experiments to
compare the method with the method of alternating projections. The results show that
our method takes less number of iterations and less time than the method of alternating
projections in finding an interior point.
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