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A new stopping criterion of GMRES medthod
for linear discrete ill-posed problems

Nao Kurorwa ™! and Takasur Nobera ™

In this paper, a new threshold of GMRES for linear discrete ill-posed problems (LDIPs),
which are linear systems of equations derived from as the Fredholm integral equation of the
first kind, is proposed. The new threshold uses a concept of Tikhonov regularization. It
works better than usual one using residual norms in terms of accuracy and determination of
approximate solutions. We show the derivation of the new threshold and propose a modified
GMRES using it. Some numerical experiments will illustrate the effectiveness of proposed
algorithm.
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