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[90] Z. Drmač. Computing the Singular and the Generalized Singular Values.
Ph.D. thesis, Fernuniversität-Hagen, Hagen, Germany, 1994.

[91] I. S. Duff, A. M. Erisman, and J. K. Reid. Direct Methods for Sparse
Matrices. Oxford University Press, London, 1986.

[92] I. S. Duff. Sparse numerical linear algebra: Direct methods and pre-
conditioning. Technical Report RAL-TR-96-047, Rutherford Appleton
Laboratory, Chilton, Didcot, Oxfordshire, UK, 1996.



398 Bibliography

[93] I. S. Duff and J. K. Reid. MA47, a Fortran code for direct solution
of indefinite sparse symmetric linear systems. Technical Report RAL-
95-001, Rutherford Appleton Laboratory, Chilton, Didcot, Oxfordshire,
1995.

[94] I. S Duff and J. K. Reid. The design of MA48, a code for the direct
solution of sparse unsymmetric linear systems of equations. ACM Trans.
Math. Software, 22:187–226, 1996.

[95] I. S Duff and J. K. Reid. The multifrontal solution of indefinite sparse
symmetric linear equations. ACM Trans Math. Software, 9:302–325,
1983.

[96] I. S. Duff and J. A. Scott. The design of a new frontal code for solving
sparse unsymmetric systems. ACM Trans. Math. Software, 22:30–45,
1996.

[97] A. Edelman. The complete pivoting conjecture for Gaussian elimination
is false. The Mathematica Journal, 2:58–61, 1992.

[98] A. Edelman and H. Murakami. Polynomial roots from companion ma-
trices. Math. Comp., 64:763–776, 1995.

[99] S. Eisenstat and I. Ipsen. Relative perturbation techniques for singular
value problems. SIAM J. Numer. Anal., 32:1972–1988, 1995.

[100] V. Faber and T. Manteuffel. Necessary and sufficient conditions for
the existence of a conjugate gradient method. SIAM J. Numer. Anal.,
21:315–339, 1984.

[101] D. M. Fenwick, D. J. Foley, W. B. Gist, S. R. VanDoren, and D. Wissel.
The AlphaServer 8000 series: High-end server platform development.
Digital Technical Journal, 7:43–65, 1995.

[102] K. Fernando and B. Parlett. Accurate singular values and differential qd
algorithms. Numer. Math., 67:191–229, 1994.

[103] V. Fernando, B. Parlett, and I. Dhillon. A way to find the most redundant
equation in a tridiagonal system. Berkeley Mathematics Dept. Preprint,
1995.

[104] H. Flaschka. Dynamical Systems, Theory and Applications, volume 38
of Lecture Notes in Physics, chapter Discrete and periodic solutions of
some aspects of the inverse method. Springer-Verlag, New York, 1975.

[105] R. Freund, G. Golub, and N. Nachtigal. Iterative solution of linear sys-
tems. In A. Iserles, editor, Acta Numerica 1992, pages 57–100. Cambridge
University Press, Cambridge, UK, 1992.



Bibliography 399

[106] R. Freund, M. Gutknecht, and N. Nachtigal. An implementation of the
look-ahead Lanczos algorithm for non-Hermitian matrices. SIAM J. Sci.
Comput., 14:137–158, 1993.

[107] X. Sun G. Quintana-Orti, and C. Bischof. A blas-3 version of the QR
factorization with column pivoting. Argonne Preprint MCS-P551-1295,
Argonne National Laboratory, Argonne, IL, 1995.

[108] F. Gantmacher. The Theory of Matrices, vol. II (translation). Chelsea,
New York, 1959.

[109] M. Garey and D. Johnson. Computers and Intractability. W. H. Freeman,
San Francisco, 1979.

[110] A. George. Nested dissection of a regular finite element mesh. SIAM J.
Numer. Anal., 10:345–363, 1973.

[111] A. George, M. Heath, J. Liu, and E. Ng. Solution of sparse positive
definite systems on a shared memory multiprocessor. Internat. J. Parallel
Programming, 15:309–325, 1986.

[112] A. George and J. Liu. Computer Solution of Large Sparse Positive Def-
inite Systems. Prentice-Hall, Englewood Cliffs, NJ, 1981.

[113] Alan George and Esmond Ng. Parallel sparse Gaussian elimination with
partial pivoting. Ann. Oper. Res., 22:219–240, 1990.

[114] R. Glowinski, G. Golub, G. Meurant, and J. Periaux, editors. Do-
main Decomposition Methods for Partial Differential Equations, SIAM,
Philadelphia, PA, 1988. Proceedings of the First International Sympo-
sium on Domain Decomposition Methods for Partial Differential Equa-
tions, Paris, France, January 1987.

[115] S. Goedecker. Remark on algorithms to find roots of polynomials. SIAM
J. Sci. Statist. Comp., 15:1059–1063, 1994.

[116] I. Gohberg, P. Lancaster, and L. Rodman. Matrix Polynomials. Aca-
demic Press, New York, 1982.

[117] D. Goldberg. What every computer scientist should know about floating
point arithmetic. ACM Computing Surveys, 23(1), 1991.

[118] G. Golub and W. Kahan. Calculating the singular values and pseudo-
inverse of a matrix. SIAM J. Numer. Anal. (Series B), 2:205–224, 1965.

[119] G. Golub and C. Van Loan. Matrix Computations. Johns Hopkins Uni-
versity Press, Baltimore, MD, 3rd edition, 1996.



400 Bibliography

[120] N. Gould. On growth in Gaussian elimination with complete pivoting.
SIAM J. Mat. Anal. Appl., 12:354–361, 1991. see also editor’s note it
SIAM J. Matrix Anal. Appl., 12(3), 1991.

[121] A. Greenbaum and Z. Strakos. Predicting the behavior of finite precision
Lanczos and conjugate gradient computations. SIAM J. Matrix Anal.
Appl., 13:121–137, 1992.

[122] L. Greengard and V. Rokhlin. A fast algorithm for particle simulations.
J. Comput. Phys., 73:325–348, 1987.

[123] R. Grimes, J. Lewis, and H. Simon. A shifted block Lanczos algorithm
for solving sparse symmetric generalized eigenproblems. SIAM J. Matrix
Anal. Appl., 15:228–272, 1994.

[124] M. Gu. Studies in Numerical Linear Algebra. Ph.D. thesis, 1993.

[125] M. Gu and S. Eisenstat. A stable algorithm for the rank-1 modifica-
tion of the symmetric eigenproblem. Computer Science Dept. Report
YALEU/DCS/RR-916, Yale University, September 1992.

[126] M. Gu and S. Eisenstat. An efficient algorithm for computing a
rank-revealing QR decomposition. Computer Science Dept. Report
YALEU/DCS/RR-967, Yale University, June 1993.

[127] M. Gu and S. C. Eisenstat. A stable and efficient algorithm for the rank-
1 modification of the symmetric eigenproblem. SIAM J. Matrix Anal.
Appl., 15:1266–1276, 1994. Yale Technical Report YALEU/DCS/RR-
916, September 1992.

[128] M. Gu and S. C. Eisenstat. A divide-and-conquer algorithm for the
bidiagonal SVD. SIAM J. Matrix Anal. Appl., 16:79–92, 1995.

[129] M. Gu and S. C. Eisenstat. A divide-and-conquer algorithm for the sym-
metric tridiagonal eigenproblem. SIAM J. Matrix Anal. Appl., 16:172–
191, 1995.

[130] A. Gupta and V. Kumar. Optimally scalable parallel sparse Cholesky
factorization. In Proceedings of the Seventh SIAM Conference on Parallel
Proceesing for Scientific Computing, pages 442–447. SIAM, Philadelphia,
PA, 1995.

[131] A. Gupta, E. Rothberg, E. Ng, and B. W. Peyton. Parallel sparse
Cholesky factorization algorithms for shared-memory multiprocessor sys-
tems. In R. Vichnevetsky, D. Knight, and G. Richter, editors, Advances
in Computer Methods for Partial Differential Equations—VII. IMACS,
1992.



Bibliography 401

[132] M. Gutknecht. A completed theory of the unsymmetric Lanczos process
and related algorithms, Part I. SIAM J. Matrix Anal. Appl., 13:594–639,
1992.

[133] M. Gutknecht. A completed theory of the unsymmetric Lanczos process
and related algorithms, Part II. SIAM J. Mat. Anal. Appl., 15:15–58,
1994.

[134] W. Hackbusch. Iterative Solution of Large Sparse Linear Systems of
Equations. Springer-Verlag, Berlin, 1994.

[135] L. A. Hageman and D. M. Young. Applied Iterative Methods. Academic
Press, New York, 1981.

[136] W. W. Hager. Condition estimators. SIAM J. Sci. Statist. Comput.,
5:311–316, 1984.

[137] P. Halmos. Finite Dimensional Vector Spaces. Van Nostrand, New York,
1958.

[138] E. R. Hansen. Global Optimization Using Interval Analysis. Marcel
Dekker, New York, 1992.

[139] P. C. Hansen. The truncated SVD as a method for regularization. BIT,
27:534–553, 1987.

[140] P. C. Hansen. Truncated singular value decomposition solutions to dis-
crete ill-posed problems ill-determined numerical rank. SIAM J. Sci.
Statist. Comp., 11:503–518, 1990.

[141] M. T. Heath and P. Raghavan. Performance of a fully parallel sparse
solver. In Proceedings of the Scalable High-Performance Computing Con-
ference, pages 334–341, IEEE, Los Alamitos, CA, 1994.
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