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 Lecture 22



The Krylov subspace and a 

nice proprety in terms of the

solution of Ax = b.

—> Cayley Hamilton Theorem.



The problem with a simple 

basis for the Krylov subspace.

—> The simple basis for the subspace

is highly ill-conditioned. 



Building an orthogonal basis 

for the subspace with the 

Arnoldi and Lanczos processes.

—> This will look a lot like

Gram-Schmidt.
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