
• Non-strict Linear Matrix Inequality (LMI)

• Convex Reformulation with change of variables

• Policy optimization has achieved  great empirical success in  various applications.

• A strong theoretical foundation is lacking for continuous control tasks.

• LQR, LQG, H infinity control all have intriguing nonconvex landscapes.
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Theorem 1 Any non-degenerate Clarke stationary point is globally optimal. 
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