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*A key to solution of linear least squares problem by in-
complete QR-GMRES(k) method

TTokushi Ito, Graduate School of Information Science and
Technology, Tokyo University

tKen Hayami, National Institute of Informatics

QROUDODOOOOODOOOOOOODOOODOD
OO0000o0oO00oooOo0oQrOODOOOOOOO

2 GMRES(k)-LSO

GMRES(k) 0 [2]00AD00000DO0000O0
00000000000000000ADD0O00 mxnOd
o000 mx10000KrylovOOOOOOODO
ogoooooooo

O000[1j000000nxmOdO0000 BOO
godooooomUbooobod nOO0OOOooOQd
O00000KrylovOOOO {re, ABrq, ..., (AB)* " 1rg}
goooaao

00 KrylovOOOOOOOO GMRES(k)ODOOO
gdobooooooooo

ro=b— Axg

7o
V= —

B

0 8=l

O fori=1,2,...,k

O ;41 = ABv;

O forj=1,2,...,1

0 hji = (Vit1,v5)

0 Viy1 = Vi1 — hyav;
end for

hit1,i = [|Vit1]|2

Vit1
Vi1 = A

i+1,i
Compose H; from hq1, ..., hit1y,i

e =(1,0,..,007 - (i+1)x 1
Find y; € R which minimizes ||Ge; — H;yl|o
(I[rillz2 = [[6 — Ami]|)

if ||7;|]2 <€, then
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z; = T JFBZijj;
j=1
stop

end if

end for
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