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XYPHANbI NEPCOHANWM OPTAHM3ALIMM KOH®EPEHLMW CEMWHAPbI BWAEOTEKA J§NWYHbLIA KABUHET B

O6LWwepoccUNCKN MaTeMaTU4ECKUN nopTan

Obuwepoccuickuit matematuyeckuit noptan Math-Net Ru — 310 coBpemeHHaa uHpopmMalnoHHaa cuctema, npenocT
MaTemMaTuKkam pa3nuyHble BO3MOXHOCTU B NOUCKE MH(hopMaL Mk O MaTeMaTUYeCKon Xu3Hn B Poccuu.

XypHanbl

Pocculickas akademusi Hayk, OmodeneHue MamemMamuYyecKux HaykK
Anrebpa 1 aHanu3a

[uckpeTHaa MaTemaTuka

JKypHan BbIYUCNIUTENBHON MaTEMATUKN U MaTEMAaTUYECKOW (PU3NKN
M3sectua Poccuickon akagemun Hayk. Cepua matemaTtuyeckan
MaTemaTuyeckme 3amMeTKn

MaTtemaTtiyeckuit COOpHUK

MaTtemaTtnyeckoe moaenMpoBaHue

TeopeTuyeckas u MaTemaTuyeckas (usmnka

Teopus BEPOATHOCTEN U ee NPUMEHEHNA

Ycnexu matemMaTuyeckux Hayk

OYHKUMOHANBHBIM aHANW3 U ero NPUNoXeHua

Pocculickas akademus Hayk, OmoeneHue husuYeckux Hayk
Mucbma B XKypHan 3KCnepuMeHTansHoN U TeopeTHYeCKon U3nKu
Ycnexu (ousnyecknx Hayk
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Mockoeckoe mamemamuydeckoe obujecmeo
Tpyabl MOCKOBCKOro matemaTtuyeckoro obujecrea

Eepasutickul HayuoHanbHbIlU yHueepcumem um. f1. H. F'ymunéea, 2. AcmaHa, KasaxcmaH
Eurasian Mathematical Journal

Kasanckuu (lMpueomkckuli) ghedepanbHbili yHUeepcumem
YyéHble 3anuckn Ka3aHCKOro rocyaapcTBeHHOro yHuBepcuTeTa
V13BecTuA BbICWKX y4ebHbIX 3aBegeHuin. MaTtemaTuka
VlccnegoBaHua No NOA3eMHON MMAPOMEXaHUKE
VlccnenoBaHuA No NpUKNaaHon matemaTuke 1 MHhopmMaTuke
VlccnepoBaHua No Teopui NNAcTUH U 0BonoYyek
KOHCTpYKTUBHAA Teopusa yHKUWA U DYHKUKWOHANBHLIA aHanu3
Tpyabl reoMeTpUYecKoro cemnHapa

Tpyabl cemMuHapa no KpaesbIiM 3agavam

In memoriam N. |. Lobatschevskii

Lobachevskii Journal of Mathematics

Hesaeucumbiti Mockoeckul yHueepcumem — MLUHMO
MaTemaTuyecKoe npocBeLeHne

Moscow Mathematical Journal

Hoeocubupckuti 2ocydapcmeerHbil yHueepcumem — Cubupckuil ¢hoHO anzebpbi U 102UKU
Anrebpa u noruka

Pocculickuti yHueepcumem Opyx6bi1 Hapodoe
CoBpemeHHana maTemaTuka. PyHaameHTansHble HanpasneHua

Camapckul eocydapcmeeHHbIl mexXHUYecKul yHueepcumem

BecTtHrk CamapCKoro rocygapcrBeHHOro TeXHUYECKOro yHuBepcuteta. Cepua «PU3MKo-mMaTemaTuyeckne Hayku»
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YpaBHeHUe [ enbmMronbLa

MaTtepuan ua Bukunegun — ceoBogHon 3HUMKNONeguu :
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YpaeHénue lenbmronbua — 370 3NNUNTHYECKoe AndhepeHUansHoe YpaBHeHNe B 4acT
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e A = V*—1

CoxpaHuTe KaPTUHKY KaK... ‘ S

ha U onpegenena s R

Kenupoeate URL kapTuHku

CopnepxaHue [noka: KO”“POBGTb KapTUHKY © 2006 Society for Industrial and Applied Mathematics
OTKpbITE KAPTUHKY B HOBOW BKN3AKE

BbiBOog ypaBHe
et St s Gl i {RYLOV SUBSPACE METHOD FOR THE

Kak nerko sametuts, B ypasHeHme Menbmronsua He BxoaAT onepatopsl AnddeperHunposan TION OF MATRIX FUNCTIONS®
ypaBHeHNio MenbMronbLa MOXeT ynpocTuTs eé pelueHne. PaccmoTpum BonHOBOE YPaBHeH, EIERMANN! AND OLIVER G. ERNST!

1 9%u(z. t
Au(z, t) ——d Uz, 1)

— f(i IL) ¢ Arnoldi algorithm for approximating a function of a matrix times

c2 ()tQ ianner analogous to restarted Krylov subspace methods for solving
r & g g resulting resta
the reciprocal and the exponential functions. W CoxpaHuTe KapTUHKY KakK...
the superlinear convergence property of its unr
the results of numerical experiments. Kenupoeate URL K3apTUHKWN
Key words. matrix function, Krylov s KOI’IHpCBaTb KapTUHKY

reatarted Krylov subspace method, lincar syste 5
OTKpblTb K3apTUHKY BE HCEOW BKNIgagKe

AMS subject classifications. 65F10, 65

I'Ipocmo*rp KOAad 3NEMEHTA
DOI. 10.1137/050633846

1. Introduction. The evaluation of
(1.1) f(A)b, where A€ C"*™ be C",

and f : C D D — C is a function for which f(A) is defined, is a common compu-
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AHHoTaumsa: Paccmatpusatotca $n$ coobujeHuin, kaxaoe n3 kotopbix cocTout u3 SN$ 6nokos. Ke
ncnpaBuTL He Bonee oaHol owKnbKK. Mpu 3ToM NpeanonaraeTca, YTo Yicno owndok B $i%-m coobu
MHOXECTBa LienbIXx HeoTpuuaTtensHbIx Yyucen. B paboTte usyyaetca sepoaTtHocTs $\mathbf P(A)S ci
BepoaTtHocTe $'mathbf P(A)$ hopmynupyeTca B TepMuHax yCnoBHbIX BepoATHOCTeN. [Noka3aHo, Y
BepoATHocT $imathbf P(A)$ cxoaaTca noutn HaBepHoe npu $n,N$, ctpemamxca K 6ecKoHeYHoC
3HaYeHue 3Toro npeaena.

KnioueBble crnoBa: 0606weHHas cxema pasmelleHus, CXo0UMocme noYmu HasepHoe, Kod Xe
YOK: 519.281
MocTtynuna: 28.10.2008

Obpaseu untnpoBaHua: A H. YynpyHos, b. V1. Xamaees, ‘O BEpOATHOCTU UCNPABNEHNA OWNDO!
CnyvyaiHoe MHOXeCTBO", M3e. sy3oe. Mamem., 2010, Ne 8, 81-88
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HAYHHAA SJNEKTPOHHAA BVIBJITVIOTEK A -~

2LIBRARY.RU

ONA YMTATENEN | ANS OPTAHM3ALMI | ANS USOATENEW | 118 ABTOPOB | NMOANMCKA

MH®OPMALIHA W CEPBHCDI /1A OPTAHU3ALIWI

HayuHas sneKkT etk ~iatl
KpYMHewi poccuit CORC i HH®OPMALNA W CEPBHUCDI LU'Iﬂ H311ATEIIEH
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2 = & >
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nepexoae oT neyaTHVHLL, Nony4aTe aKkTyanbHyo MHOOPMALKIO O LMTUPOBaHUK
ocywecTsnseM uHbo1ybnukawit He Tonbko B PUHLL, Ho 1 B Web of Science 1 Scopus,
OPMAMYECKOS CONPOroTOBUTL U OTMNPABNATL PYKONUCK B XKYPHaNb! YEpes CUCTEMY
“3neKTpoHHas peaakuws”, NPMBNEKaTLCA K paboTe B KayecTse
PEECTP OPTAI . JELEH3EHTA, IKCNEPTa, Hay4YHOro PEAaKTOpPa UNK NEPEBoAYMKE
' HAYYHbIE M3, 1 5.
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