國立中山大學應用數學系
(Dept. of Applied Math., National Sun Yat-sen University)
Talk
Speaker：李哲榮 教授 (Che-Rung Lee)
清華大學資訊工程學系
Title：Backward error analysis of Arnoldi method for Hermitian and skew-Hermitian matrices
Time：2013/11/11（Monday,星期一）16：10 ~ 17：00
Place：理學院4樓理4009-1室(教室設備：白板、固定單槍、固定電腦。)
(Room 4009-1, Dept. of Applied Math, NSYSU)
Tea Time：15:30~16:00於理4010室 (系辦公室)
Abstract
The Arnoldi method that generates a sequence of orthonormal bases for Krylov subspaces has been used to solve several large numerical problems. However, applying it to Hermitian or skew-Hermitian matrices could destroy some desirable features of the solutions. Structure preserving processes, which keep the Rayleigh quotients Hermitian tridiagonal or skew-Hermitian tridiagonal, are often employed to maintain the features, but might introduce more errors during the computation. In this talk, the structured backward error of the Arnoldi method with structure preserving processes for Hermitian and skew-Hermitian matrices is presented. A backward error is called structured if it has the same structure as the original matrix. An explicit formula of the structured backward error is derived, and its F-norm is proven to be the minimum among all possible structured backward errors.
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