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Abstract

Many modern-day problems involve solving for the eigenvalues of
significantly large matrices. In 2002, Golub and Ye introduced a
competitive inverse-free Krylov subspace eigenvalue solver that focuses on
large, sparse, symmetric matrices. Recently, momentum-type acceleration
has been shown effective at a low-cost to reduce the number of iterations in
an iterative method, including methods for eigenvalue problems. In this
talk, we will explore the effect of applying momentum-type acceleration
inspired by Nesterov accelerated steepest descent and Polyak’s heavy-ball
method to Golub and Ye’s Krylov subspace method.



