


 

RefinEig                           WORK in PROGRESS —  NOT to be DISTRIBUTED                            May 25, 1998

Page 298







RefinEig                           WORK in PROGRESS —  NOT to be DISTRIBUTED                            May 25, 1998

Page 5



RefinEig                           WORK in PROGRESS —  NOT to be DISTRIBUTED                            May 25, 1998

Page 6

All that would be fine if it actually worked;  but it fails to converge in situations much like those 
that cause  eig(B)  to deliver inaccurate results,  which is when refinement is most needed.  The 
likeliest failure mode arises from pairs of nearly coincident eigenvalues.  To combat that failure 
mode,  RefinEig  computes its starting  ∆Z  from a formula that would be perfect if  ∆
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V+∆H ,  whence follows   (V+∆H)·((I+∆Z)-1(I-∆Z))  =  ((I+∆Z)-1(I-∆Z))·(V+∆
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0  =  det(P - ƒ·I)  =  det(I+U - ƒ·(I-L))  =  det( √ƒ·√W·L  + (1-ƒ)·I +  √ƒ·L'·√W )
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Legend: - - - - - eig
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Legend: - - - - - eig             on  680x0-Mac  or  Intel-PC
______ RefinEig  on  680x0-Mac  or  Intel-PC
. . . . . . eig             on  others
· - · - · - · RefinEig  on  others




