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A Singular Value Decomposition Algorithm
for Rank-deficient Matrices

YOHSUKE HosoDA,T MASAYUKI HOKODATt
and TAKEMITSU HASEGAWAT

In this paper we propose a new singular value decomposition (SVD) algorithm for rank-
deficient matrices. This algorithm is based on the use of a row pivoting Householder transform
in bidiagonalizing the matrices. Numerical experiments show that our algorithm obtains the
SVD faster for the rank-deficient matrices than ordinary SVD algorithms.
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Fig.1 CPU-time in NRC and our algorithms.
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Fig.2 CPU-time in bidiagonarizations by NRC and our
algorithms.
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Fig.3 CPU-time in computing the SVD of bidiagonal
matrices by NRC and our algorithms.
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