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Abstract:

Randomized subspace iteration has
attracted  researchers’  attention
recently due to its reliability and
faster convergence. An error analysis
of singular value problems was
presented for the randomized
algorithms within the subspace
Iiteration framework. In this talk, we
present a convergence analysis on
singular vector problems for the
randomized  subspace Iteration
algorithm. We give deterministic
error bounds and large derivative
error bounds for left and right
singular vectors, respectively. These
theoretical results are compatible to
those for singular values. Numerical
experiments are used to verify our
theoretical results.
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