Appendix A

The vectorization procedure of convex optimization problem in decision

matrix H

in |[HY
min [HY |

st. HGY = J1/2

to convex optimization problem in hy is described (Alstad et all, 2009). We

write
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where

i column of H, h; € R™x!

j
j"row of H, h; € R™*!

!

h; =

J

The transpose must be included because all vectors including h; are column
vectors.

Similarly, let I = [1 §2 - ndl.
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We further introduce the long vectors hy and js,

[ hn
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N I
and the large matrices
G 0 0 - Y 0 0
0o G 0 - 0 Y 0
G? = . . . . ) Y5 = : : : )
0 o ... qv 0 0 ... Y
'y
hiyY
Then, HY = 2 and for the frobenius norm the following equal-
h! Y
ities apply.
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Because HGY = Ji{f where Ji{f is symmetric matrix, we have HGY =
Gv'HT = JY2? and

[GyTﬁl G"hy, ... GyTﬁnu]:[jl Jo.ijn] = GTIns =js



