48 CHAPTER 14.

14.3 Lanczos Method

Lanczos = Arnoldi for (A7 = A) (14.19)

H is then tridiagonal.

14.4 Generalized Minimum Residuals (GMRES)

Find z € Ky, : || Az — b||, is minimized. z € K = = = Qry = [[AQwy — b||.

We have
AQr = QuiiH (14.20)
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Minimizing ‘ﬁ y — ||bllex H is a standard least square problem solved easily using Givens rotations
2

(f[ is Hessenberg, so the Givens rotations have only one subdiagonal to kill).



