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Programma

1ste dag, 4 maart

WM LES 1: Krylov ruimten en basis voor Krylov ruimte [35, Ch.2] effect van verlies van orthogonaliteit (zie ook
artikel van Daniel, Gragg, Kaufmann and Stewart [10]. Meer informatie in [27, 29, 22, 7, 8, 20, 18, 17, 19]).

JW LES 2: Lanczos, Arnoldi, Two-sided Lanczos, met goede afleiding van de gereduceerde matrices [28] (en
[1, 36, 3]).

2de dag, 11 maart

LH LES 1: Bi-CG, QMR [35, Ch.6] ([11, 16, 6])
MS LES 2: CGS [35, Ch.6] ([31]), BiCGSTAB [35, Ch.8] ([34, 6])

3de dag, 18 maart

Geen seminarium

4de dag, 25 maart

BM LES 1: Eigenwaarden en Ritz waarden, Ritzvectoren [36, Ch.5] ([26, 3])
WM LES 2: Harmonische Ritz waarden, Harmonische Ritzvectoren [36, Ch.5] ([24, 25, 3])

5de dag, 1 april

JW LES 1: Jacobi-Davidson [36, Ch.9] ([30, 12])
LH LES 2: Jacobi-Davidson en circuitanalyse [9] ([21])

6de dag, 8 april

Geen seminarium

7de dag, 15 april

MS LES 1: f(A) [33] ([35, Ch.12]), sign(A) [2]
BM LES 2: QCD [32]
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[8] Å. BJÖRCK AND C. C. PAIGE, Loss and recapture of orthogonality in the modified Gram-Schmidt algorithm,
SIAM J. Matrix Anal. Appl., 13 (1992), pp. 176–190.

[9] W. BOMHOF, Jacobi-Davidson methods for eigenvalue problems in pole zero analysis, Unclassified Report
012/97, National Laboratory, Philips Electronics, Eindhoven, the Netherlands, July 1997.

[10] J. DANIEL, W. GRAGG, L. KAUFMAN, AND G. STEWART, Reorthogonalization and stable algorithms for
updating the Gram-Schmidt QR factorization, Math. Comp., 30 (1976), pp. 772–795.

[11] R. FLETCHER, Conjugate gradient methods for indefinite systems, in Numerical Analysis Dundee 1975, Lecture
Notes in Mathematics 506, G. Watson, ed., Berlin, Heidelberg, New York, 1976, Springer–Verlag, pp. 73–89.

[12] D. R. FOKKEMA, G. L. G. SLEIJPEN, AND H. A. VAN DER VORST, Jacobi-Davidson style QR and QZ algo-
rithms for the reduction of matrix pencils, SIAM J. Sci. Comput., 20 (1999), pp. 94–125 (electronic).

[13] R. W. FREUND, Reduced-order modeling techniques based on Krylov subspaces and their use in circuit simu-
lation, Tech. Report Numerical Analysis Manuscript No. 98–3–02, Bell Laboratories, Murray Hill, New Jersey,
USA, 1998. To appear in Applied and Computational Control, Signals, and Circuits.

[14] , Krylov-subspace methods for reduced-order modeling in circuit simulation, Tech. Report Numerical Ana-
lysis Manuscript No. 98–3–02, Bell Laboratories, Murray Hill, New Jersey, USA, 1999. To appear in ???

[15] R. W. FREUND AND P. FELDMANN, Reduced-order modeling of large linear passive multi-terminal circuits
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