Lecture 25
Intro slides and overview o/
other iterative methods.

An optimzed GMRES method for
non-symmetric systems with Arnoldi.
* Updating only what is needed!

* QR of upper-Hessenberg matrices
* updating the right hand side

Then we go back to CG again via
a very round-about way with
orthogonal polynomials.

Goal: to understand the relationship between
orthogonal polynomials and matrix
computations

Orthogonal polynomials

- Three-term recurrences

- Three-term recurrences and tridiagonal matrices
- Evaluating orthogonal polys in Julia

(We’ll probably only get here...)

Polys and residuals with matrix arguments.
Picking a set of orthogonal polynomials.
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and stop once |ri| is sufficiently small, i.e. To&a _ 74\ A %*
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