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1. Introduction

Consider the following generalized coupled Sylvester matrix equation

{AXB+CYD:M, (1)

EXF + GYH =N,

where A,C,E,G € R™" B,D,F,H € R and M, N € R™ are defined matrices and X, Y € R"™
are unknown matrices. These matrix equations, and their transpose arise in computing error
bounds for computed eigenvalues and eigenspaces of the generalized eigenvalue problem, in com-
puting deflating subspaces of the same problem, and in computing certain decompositions of trans-
fer matrices arising in control theory. Also, they play an important role in image restoration and
other problems, see [3, 6, 7, 15, 16].

Note that the coupled linear matrix equation (1.1) can be reformulated by the following 2ns X 2ns
linear system:

Ax =c, (1.2)
where

ﬂ:(BT®A DT®C), :(vec(X)), :(Vec(M)), (1.3)

FT®E H'®G vec(Y) vec(N)

However, it seems quite costly and ill-conditioned to solve the linear equation system(1.2).
During the previous years, several iterative methods have been proposed for solving the gener-
alized coupled Sylvester matrix equation. In [13, 14], the authors have introduced two global
Krylov subspace methods, the global full orthogonalization method (GIFOM) and global gener-
alized minimum residual method (GIGMRES) for solving the following general coupled linear
matrix equations:

)4
D AXiBj=C,  i=12,.p.
=1
Also, Dehghan [4] presented an algorithm based on conjugate gradient to solve the generalized
coupled Sylvester equation (1.1) where the coeffcient matrices are bisymmetric.
In this paper, we present an iterative method for solving the generalized coupled Sylvester matrix
equation (1.1) by using the symmetric and skew-symmetric splitting of the matrix A in a matrix
variant of the Nested splitting conjugate gradient (NSCG) method, and give sufficient conditions
for convergence. At first, this method was introduced for solving the system of linear equations,
Ax = b, where A € R™" is a large sparse nonsingular matrix and x, b € R™" by [1], and then was
extended to solve the matrix equation AXB = C and the continuous Sylvester matrix equation AX
+ XB =C, see [8, 12, 11, 10]. The NSCG method for linear system Ax = b is efficient when the
coeffcient matrix A is non-symmetric positive definite and the symmetric part H dominate than
skew-symmetric part S, i.e. ||H|| > ||S||. If we have ||[H|| < ||S]|, the NSCG is not a good choice
and we must use the other iterative methods.
This paper contains five sections. In section 2, we review the definitions and lemmas that are used
throughout this paper. In section 3, we describe a frame work for NSCG method for solving matrix
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equation (1.1). Section 4 is devoted to decribing the convergence of the NSCG method. Finally,
some numerical examples are presented.

2. Preliminaries

Thoroughout this paper, we use the following notations. Let R”" be the set of p X n real
matrices. The symbols A7, ||All,, trace(A), A(A), Apar(A) and A,,;,(A) will denote transpose, 2-
norm, trace, eigenvalue, maximum eigenvalue and minimum eigenvalue, respectively, of a matrix
A € RP*"_ For any matrices A and B in R”*", the notation < A, B >p= trace(A” B) denotes the
inner product. The associated norm is the Frobenius norm obtained by ||.||¢.

Further, vec(A) is the vector of R”" obtained by stacking the columns of the matrix A € R”" and
® denotes the Kronecker product, i.e. A ® B = (a;;B). For a nonsingular matrix H, we denote by
k(H) = ||H||ol|9H 1],, where H is a symmetric positive definite matrix, define the ||x||4 for x € R”
as ||x|lgr = VXTHx. Then the induced |||l of a matrix A € R™" is defined as ||Ally = [|[H2AH 7 ||,.
In addition, it holds that [|Ax|l¢ < ||Allgllxllz, Allg < Vk(FOIA]L.

Next, we need the following lemmas.

Lemma 2.1. (/5]). Let A, B € R™" be two symmetric matrices and denote the minimum and the
maximum eigenvalues of A by A, (A) and Aya(A), respectively. Then

/lmax(A + B) < Amax(A) + /lmax(B),
/lmin(A + B) = /lmm(A) + /lmm(B)

Lemma 2.2. ([9]). Let A € R™" be a symmetric positive definite matrix. Then for all x € R", we
have |A*xll, = [Ixll and

VAmin(Axlla < |AX]2 < v Apax(A)lIxll4.

3. The NSCG method for coupled matrix equation (1.1)

In this section, we consider the scheme of the NSCG iteration method and its convergence
property. A = H — 8 is called a splitting of the matrix A if H is nonsingular. This splitting
is convergent if p(H~'S) < 1, a contractive splitting if |[H~'S|| < 1 for some matrix norm and
symmetric positive definite splitting(spd) if H is spd matrix.

In [1], the authors proposed an efficient nested iterative method for solving the system of linear
equation (1.2). This method is called the nested splitting conjugate gradient (NSCG) method,
which is described as follows:

Let A = H — S be a splitting symmetric positive definite of matrix A. Then write the linear
system (1.2) in an equivalent form:

Hx =8Sx+c.
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Starting with an initial guess x¥ € R?* of the solution x* € R?"S, we can compute the approximate
solutions xV, x®, ..., x¥ to the solution x*, where the next approximation x**! is obtained through

solving the linear equation systems:
Hx =Sx¥ +c, (3.1)

iteratively, with the CG (Conjugate gradient) method.

Inspired by these ideas in [1, 11, 12, 8, 10], we next apply the NSCG method for the coupled
linear matrix equation (1.1). Consider the symmetric and skew-symmetric splitting for matrix A
in (1.3),i.e, A =H — S, where

AT+ A1 BR®AT +BT®A FQE'+D'®C

H = 5 :5 , 3.2)
DRCT+FTQE H®G'+H'®G
ar_a [ B®A'-B'®A FeE -D'eC

S = = — . (3.3)
2 2\ DRCT-FT®E H®G -HT®G

We will show how matrix H could be a positive definite matrix. Matrix H can be expressed as:

7‘[:M1+N1,
where
! BRAT + BT®A 0
M1=§ , (3.4)
0 HRGT +H'T®G
| 0 FQET +D'®C
Nl:i 3.5)
DRCT+FTQ®E 0

Since M, and N are symmetric, by using Lemma 2.1, we obtain the following expression:
/lmm(q-{) = /lmm(Ml) + /lmm(Nl) =1

If t > 0, then matrix H is a symmetric positive definite matrix. Assume that r > 0, therefore we
can solve the following positive definite system of linear equations by using NSCG method

Hx =Sx¥ + ¢,
which can be rewritten as matrix form

{%(ATXBT +AXB+ ETYFT + CYD) = C,, (3.6)

NC"XD" + EXF + G"YH" + GYH) = (5,
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where
C,=M+ %(ATX(”BT - AXOPB+ ETYOFT — cY"D),
C,=N+ %(CTX“)DT - EXOF + GTYOHT - GYVH).

To obtain the next approximation solution [X**D, Y**D] we can solve the matrix equation system
(3.6) iteratively by the CG-like method. The NSCG algorithm for computing approximation solu-
tion of linear equation system (3.6) is summarized in Algorithm 1.

4. Convergence analysis

In this section, we consider convergence properties of NSCG method for solving coupled ma-
trix equation (1.1).
Firstly, we present the following theorem about the convergence properties of this method. This
theorem was established by Axelsson, Bai and Qiu [1].

Theorem 4.1. Let A € R*™**" be a nonsingular and nonsymmetric matrix and A = H — S be a
contractive ( with respect to ||.||ix norm) and symmetrix positive definite splitting. Suppose that the
NSCG method is started from an initial guess x© € R>** of the solution x* € R*", and compute
an iterative sequence {x(l)}zo, where x\V is Ith aproximation solution of the linear equation system
(3.1) obtained with k; steps of CG iterations. Then

(@) 11x0 = xlge < yOURTD = Xllg, 1= 0,1,2, ...,

(b) lle = Axllge < 3Pl = Ax Vg, 1= 0, 1,2, ...,

where
H 1
0= 2(—K( =i s 0o, 90 =902 120,12,
VK(H) + l-o
and o = ||H'S||.
Moreover, for some y € (0, 1), and
n(y-0/Q1+e) .,

ln(( Vk(H) = D/ (Vx(H) + 1))’

we have y <y, (1=0,1,2,...) and the sequence {xV};>, converges to the solution x* of the system
of linear equations (1.2). For o € (0, V2 - 1) and some %P € ((1 + 0)o/(1 — 0), 1), and

In(((1 - o)y — o(1 +0))/(2(1 +0)*))

In((Vk(H) = D/ (Vk(H) + 1))

we have ¥ < %,1=0,1,2, ..., and the residual sequence {c — AxP}>, converges to zero.

k; >

, 1=0,1,2,...,
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Algorithm 1 The NSCG algorithm for coupled matrix equation (1.1)

Require: A,C,E,G € R™", B, D,F,H € R, M,N, X9, YO € R™ 01y max> 1, €;
Ensure: [X,Y];

—_—

[\

»

9,1

@

10:

11:

12:

13:
14:

15:

16:

17:
18:

19:

20:
21:
22:

23:
24:

: Compute R© =

Compute C =

|
Compute R(ll’o) =C-3

s 70 )= (2 )
: 0 | = pLO |-
P2 R2

for j=0,1,...,yjmax do

Compute R*D = (

: Set [X©0, y@OT = [x© y O,

2

M - AX*OB - CY©OD
N - EX®OF - GYOOH )

:forl=0,1,..,1,, do

M + L(ATXUOBT — AXEOB 4+ ETYOFT — cy(0p)

N+ H(CTXWODT — EXWOF + GTYWOHT - GY O H) :

RYON\ _ 4 ATXCOBT 1+ AXCOB + ETYCOFT + cY¢OD
cTxtOpr + EXEOF + GTYEOHT + GYWOH )

W\ _( ATPVBT + APYB+ETPYFT + CPY'D .
wy )2\ cTPYDT + EPV'F + GTPYHT + GPY'H |
IRY P13 +IRS12
<W§j),P(lj)>p+<W£j),P(2j)>p

X+ XD P
Compute | v juny | =| yap |* | pin |}

Compute (

Compute «a; =

’

p(l.j+1) (L) ()

Compute If(lljﬂ) = If(llj) —a W%j) :
RZ’ Rz’ VV2

. ”k(llﬂ.j)”%_'_”ﬁ(zlﬂ,j)”%

if ST0 2 1 p00 2 <n then

RPN +IR, ™11z
Goto 18
end if

s(l+1,j s(l+1,j
IR P2+ RYTP 2.

AN L pldyp2
IR P12 +IRS |12

pu+h RLIHD pYv
1 - 1 Lo
Compute ( P(2j+1) = I’é(zl,j+1) +ﬁj P(j) )

Compute §; =

y+D y G+

end for
S ( XU+ ) ( X+ )
et = ;

M — AX*VB — CY®+VD
N - EX"#VF — GY"VH ) ;
IR Dl
IROlp

Stop

< € then

end if

X +1,0) XU+
yU+1.0 ):( y®D )§

end for
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In the sequel, we need the following lemma proving A = H — S is a contractive splitting.
Lemma 4.2. Let H = M, + N, where
[ B® AT +BT®A 0
M] = E (41)
0 HG'+H'®G
| 0 FRE' +D'®C
N = 3 4.2)
DRCT+F'®F 0
and S = My + N,, where
[ B® AT -BT"®A 0
M, = 3 4.3)
0 H®G' -H'®G
1 0 F®ET-D'®C
N, = 3 4.4)
D®CT-F'®F 0

]fT_iﬁ < 1, then A = H — 8 is a contractive splitting with respect to the ||.||, where 6 = (f)%,
t 2 = min; {4;(B)A;(A), ,(H)A;(G))}

+%mmw[/l[(DF)/lj(EC) + O',(F)O'j(E) + O',(D)O'J(C)]%,

§i= rr}é}x{lfli(B)ll/lj(A)l, [(HDIIA;(G)}
+% max[(24,(DF)A;(EC) + o:i(F)o (E) + o{(D)o (C)]?,
L]

and
1 |
v:= S Imax(RAUDF)(EC) = D)o (C) = o For (EDIE.

Proof. By Lemma 2.1 and H = M; + N, we have
Amin(F) = Apin (M) + Ain(NY)
Z%[mini{/li(BT ®A+BAT), L,(H' ® G+ H®G")}]
+%[/lm,-n((FT ®E+D®CT)D'®C+F®E"))]
>min; {A;(B)A;(A), i(H)1;,(G)}

+%mml’][2/ll(DF)/l](EC) + O'I(F)O'J(E) + O'I(D)O'](C)]% =1,
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and
|/1max(7{)| < |/lmax(M1) + /lmax(Nl)l

1
Simax,-{l/l,-(BT ®A+BAN),|HT G + H® G|}

+%(/lmax((FT ®E+D®CYD'®C+F®E"))):
< H}a]l,x{l/li(B)llxlj(A)l, |4,(EDIA (G}

+% max[(2A(DF)A(EC) + o(F)o J(E) + 0:i(D)o(C)]? := s.
L]

Therefore, we obtain

— I/lmax(q_{)| S 2
H) = [HILIH |, = == < = = 6%,(6 > 0).
k(H) = IHILAH 2 | 1 (6> 0)
By Spectral theorem, every real skew- symmetric can be written in the form
S= 020",

where Q is an orthogonal matrix and
T 0 A 0 4
Z—dzag{( 4 0),...,( Y 0),0,...,0},

for real A,k = 1,2, ..., r. The nonzero eigenvalues of matrix X are +id, k = 1,2, ...,r.
By substituting (4.6) into S = M, + N,, we have

T = 0" (M + N2)Q.
Since Q is an orthogonal matrix and by triangle inequality property of 2- norm,
12l < [IMal2 + (INLo.
Then
1l = max ()] < max |4(Mo)] + max |4 (N2)]

1
= 5[max{max|4:(B & AT - B" @A), max |;;(H®G" — H" @ G)|}]
1
+ 5D e CT-FTQENF®E" —D' ¢C)|:
1 |
= 5 MaxX(ZAUDFAEC) - 0(D)oi(C) — oo (E)))? =T.
l’j

Therefore, it follows that:

IS saT T
=< ()= — =1

-1 -1 %
IH ™ Slige < V(FOIH " Sll2 < (k(H)) L =TT

This clearly completes the proof.

36

4.5)

(4.6)

“.7)

(4.8)
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Theorem 4.3. Let H and S are symmetric and skew-symmetric parts of the nonsingular and
nonsymmetric matrix A, respectively , where they are defined by the relations (3.2) and (3.3). Let
lH S|l < 1. Suppose that NSCG method with initial guess [X©, YO obtains an iterative
sequence {[XV, YO1'}2 , where {[X", Y1} is lth approximation solution of the linear equation
system (1.1) computed by k; steps of CG method with

RO — M- AXDB-CcY®D
"\ N-EXOF -GYYH

vec(M — AXPB — CYV D)
vec(N — EX?F — GYVH)

vec(X® — X*) o vec(XD — X*)
(a) ”7_[( V€C(Y(l) _ Y*) ”2 fw ”7_{ VeC(Y(l_l) ) ”271 - 0 1 2

and r® = ( ) Then

(b) IHrOl, < &P H VL, 1=0,1,2,...,
where

w? = (2( )"’(1 +1) +1)0,

1
o0 = w<’>ﬁ, 1=0.1.2. ...
-7
s 0
0: _27 = -,
(t) n= -

( Considert, s, and T as defined in Lemma 4.2) and o = ||H'S||y.

(c) Ifn € (0, %), then for some w € (n6, 1), and

In((w —n6)/ 261 + 1))
In((0 — 1)/ + 1))

k; >

, 1=0,1,2,..,

we have 0" < w,(l = 0,1,2,...) and the sequence {{X?, Y(l)]T}‘l’z0 converges to the exact
solution {[X, YO} of linear equation system (1.1).

2 —
@ Fome[o, VO+1) ;;19 @+1)
we((1+nmno/(1-n),l), and

J In(@(1 =) — n(1 +m)/Q26(1 +1)°))
L= In((6 - 1)/(6 + 1)) ’

and some

[=0,1,2,..,

we have O < &,1=0,1,2, ..., and the residual sequence {R(l>} 1o converges to zero.
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Proof. By using lemma 2.2 and theorem 4.1, we can deduce that
vec(X? — vec(X? — X*)
||'7{( veC(Y(l) ||2 Y, max(q'{ || veC(Y(l) _ Y*) ||7{
7T vec(XD — X*)
S 'y /lmax(q'{)”( VeC(Y([_l) _ Y*) ”'f(
o Amax(H) ! ( vec(XU=D — X*) ) "

= o (FD) vec(YU=D — y*)
vec(X7D — X*)
<y’ x/Km)nw( vec(Y D _ v*) )||2-

A

Therefore, we have
vec(X® — X*) 0 vec(XD — X*)
||7{( vec(y(l) ) ||2 < Y VK(?{)”?( veC(Y(l_l) _ Y*) ”2
By (4.5), we obtain

VvK(H) — 1
VK(H) + 1

6-1
2(—)(1 + o) + o.
_(0”)( 0)+o

=2 )11 +0) +o

By (4.5) and (4.10), the inequality (4.9) can be rewritten equivalently as follow:

VEC(X(I) - X") ) V€C(X(l_1) - X"
|| ( vec(y(l) _ Y*) ||2 S w ||7—{ VeC(Y(l_l) _ Y*) ”2’

where

W = (2( )k’(l +17) + )b

It is obvious that for 7 € (0, §) and w € (n6, 1), if

In(=2=12 )
kx> B0 = 1,2,3, ..,

ln(6+l

then w® < w.
Therefore, from (4.11), we conclude

vec(X? — X*) 141 vec(X© — X*)
||W( vec(Y([) _ Y*) ”2 fw ”W vec(Y(O) _ Y*) ”2

38

4.9)

(4.10)

(4.11)
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Hence, the sequence {[X¥, YT} converges to the solution {{X*, Y*]7} of the coupled linear matrix
equation (1.1). Similarly, by using Theorem 4.1, for ¥ = ¢ — Ax", we obtain

IHr Ol < 37 VREHOIHF V], (4.12)

1+
where 1 =y ——= - by (4.5) and o < 1 we have

0-1\" 1+7
5O <[2[——=] (1 +n)+n|—0,
Y ‘((9+1)( ) g
and thus, (4.12) can be rewritten as follow:
IHF Nl < &PNHFVL (4.13)

where

ob = wa)l +n
1-7

, _ VO+1)2+40—- 0+ 1)
It is obvious that for n € (0,

9
1+ 10 % mme
0<3EM s for e (P i

(I-=m (I-m)

S In((&(1 —n) — (1 +17)/(26(1 + 1)*))
= In((9-1)/(6 + 1)) ’

), we can obtain

[=0,1,2,..,

then ®® < &. Now, from (4.13), we deduce
IH Ol < & NHFO.

Therefore, the sequences {r’};°, and {R?}* | converge to zero. This completes the proof. O

The following theorem shows that under what condition on eigenvalues of the matrices A, B, H
and G, the symmetric part of matrix A is dominant in the skew-symmetric part.

Theorem 4.4. Suppose H = My + Ny and S = My + N,, where My, N1, M, and N, are defined
as in Lemma 4.2. If
min{4,(B)1;(A), ,(H)1;(G)} = 0,
i.Jj

then ||H|l> > ||S|l».
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Proof. In view of proof of Lemma 4.2, it can be seen that

11l = IOl = Apin My + N1 2 AM) + AN
> min{A(B)A,(A), L(H)A,(G))
L]

+ % min{24;(DF)A;(EC) + oi(F)o j(E) + ai(D)aj(C)]%, 4.14)
l’j
and
1 |
(ISIl2 < [Amax(N2)| < 3 n}a}x 2A(DF)A/EC) — oi(F)o j(E) — oi(D)o j(C))>. (4.15)

Since the eigenvalues of a skew-symmetric matrix N, are complex,it follows that
2L(DF)A/EC) — oi(F)o j(E) — oi(D)o (C) <0, Vi, j.
In addition to this, it can be shown that

{2AU(DF)A(EC) + o(F)o (E) + (D)o (C)]* >
2A(DF)A(EC) — 0:i(F)o (E) — (D)o (C)|2 Vi, | (4.16)

Now, using the relations (4.14), (4.15) and (4.16) and hypothesis of theorem, it can be concluded
that [|H]l> > [IS]l.. L

This implies that the coefficient of matrix ‘A has a dominant symmetric part.

5. Numerical examples

In this section, we present some numerical examples to illustrate the ability of the new algo-
rithm for solving the generalized coupled Sylvester equation (1.1).
In the following, we compare and evaluate the implementation of the new method against the
GLGMRES [13] and Bicgstab methods.
For all examples, we use [Xy, Yo] = [0,xs, Ouxs] as the initial guess. The inner and outer threshold
are considered as n = 0.01 and € = 1075, respectively. Also, we use the largest maximum number
of outer iterations /,,,, = 2000 and the inner iterations number j,,, = 5. We compare these meth-
ods to four aspects: the number of iterations (iter), the CPUtime in seconds (referred to as CPU),
the error term (Error), and the relative residual F-norm. The error term and the relative residual
are defined by

Error = ||I[X?, YP] = [X*, Y*1llF,

\/llM — AXOB — CYODI2 + [N — EXOF — GYOH|12

res.norm =

\/llM — AXOB — CYODIE. + [N — EXOF — GYOH|P2
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where [X*, Y*] shows the exact solution. We used the conditions

(L, j+1 (L j+1
N

(1,0 (1,0
VIR + RSO

<n,

and

\/||M — AXOB — CYOD2 + [N — EXOF — GYOH|12

<e

2

\/llM — AXOB — CYOD|Z + [N — EXOF — GYOH|12

as inner and outer stopping criterion, repectively. Also, the number of iterations of NSCG method
in the Tables 1 and 2 indicate the number of outer iterations. All the numerical examples were
executed in MATLAB 2015b on a PC-pentium (R), Core(TM) i5 CPU, 4.00 GB of RAM.

Example 5.1. For the first example, we consider the generalized coupled Sylvester equation

AXB+CYD =M,
EXF + GYH =N,

where
16 -2 -2 16 -1 -1
a=| 216 eR™, B= - € R™,
oo =2 o 1
-2 -2 16 -1 -1 16
16 —4 4 4 -1 1
p=| * 16 € R™, {4 e R™,
oo —4 o =1
—4 —4 16 -1 1 4

E=A,H=DandF = C = I,. The matrices M and N are chosen such that [X* = tridiag(1,1,0),Y" =
tridiag(0, —1, 1)] is the exact solution of the generalized coupled matrix equation. In this example,
the matrix A in (1.2) is a non-symmetric positive definite matrix.

From Table 1 and Figure 1, we can see that the NSCG method is more efficient than GLGMRES(3)
and Bicgstab. But in general, we may not conclude that this method is better than GLGMRES
and Bicgstab because NSCG method convergence is depend on the symmetric part and skew-
symmetric part of the cofficient matrix A. If the symmetric part of the coefficient matrix is dom-
inant positive definite, then we can conclude that NSCG method is a good iteration method for
solving (1.1).

Example 5.2. For the second test example, consider A = nosS, in which nos5 has been down-
loaded from [2]. The matrix nos5 is real symmetric of size 468 x 468 and with 5172 nonzero
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Table 1: The number of iterations, CPU-time, the Frobenius norm of the residual and the Frobenius norm of
the absolute error for Example 5.1.

number of iterations

(n,s) Method iter. CPU res.norm Error
NSCG 7  105.10 8.6884e-07 1.7153e-04
(1000, 1000) | GLGMRES(3) | 15 187.59 8.5756e-07 4.6898e-04
Bicgstab 22 148.78 5.0480e-07 3.2600e-04
NSCG 7 404.89 8.3823e-07 1.6602e-04
(2000, 1000) | GLGMRES(3) | 15 482.91 9.0155e-07 4.9267¢-04
Bicgstab 22 41546 6.0497e-07 3.8220e-04
NSCG 7 54255 8.3823e-07 1.6602e-04
(3000, 1000) | GLGMRES(3) | 15 555.92 9.0155e-07 4.9267e-04
Bicgstab 22 682.85 6.0497e-07 3.8220e-04
10° ;
= GIGMRES(3)
107! — :isc:(:tab
E 102
:; 1073
g 104l
% 10"
10+
10-70 5 1‘0 15 ZID 25

Figure 1: The convergence curves of NSCG, GL-GMRES(3) and Bicgstab methods for example 5.1 with n=3000 and

s=1000.
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entries. We consider G = A, E = C, H = B, where

2 1+
1
c=|tTm 2 e R™",
1+ L
] n+l
~1--L 2
3 1+
S R
B = s+1 3 | ERSXS,
1 1+m
-1--L 3
and
16 -1 20 -5
D = -1 16 e R™, F= -3 200 e R%.
R | .. =5
-1 16 -3 20

Also, the matrices M and N are choosen such that [X*, Y*] is the exact solution of (1.1), where
X" = zeros(n,s), Y =eye(n,s).

Finally, the Table 2 and Figure 2 show the convergence histories for the NSCG, GL-GMRES(3)
and Bicgstab methods. When s increases, the Frobenius norm of the absolute error of GLGM-
RES(3) and Bicgstab increase. We observe that the convergence behavior of NSCG is better than
GLGMRES(3) and Bicgstab.

6. Conclusion

We have described NSCG method for solving the generalized coupled Sylvester matrix equa-
tion (1.1) and it is compared with GL-GMRES(3) and Bicgstab. For large sparse problems, we
can apply NSCG, GLGMRES and Bicgstab methods. In examples 5.1 and 5.2, we observe that
the convergence of NSCG is better than the other approaches. But, in general case, we can not
say NSCG method is the best iteration method for solving (1.1). Because The conditions of the
problem must be met.
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Table 2: The number of iterations, CPU-time, the Frobenius norm of the residual and the Frobenius norm of
the absolute error for Example 5.2.

Figure 2: The Convergence curves of NSCG, GL-GMRES(3) and Bicgstab methods with n=468, s=234.

number of iterations

(n,s) Method iter. CPU res.norm Error
NSCG 514 16.454 9.9991e-07 2.0766e-03
(468,16) | GLGMRES(3) | 2001 28.759 1.5396e-06 1.1745e-02
Bicgstab 1091 7.354 6.4860e-07 3.9206e-03
NSCG 584 40.072 9.9951e-07 3.6052¢-03
(468,32) | GLGMRES(3) | 2001 52.116 2.6984e-06 2.9165¢-02
Bicgstab 1580 18.625 9.4374e-07 9.6811e-03
NSCG 616 103.56 9.9734e-07 5.5404e-03
(468,64) | GLGMRES(3) | 2001 109.23 3.2368e-06 4.7600e-02
Bicgstab 1344 35.788 8.0320e-07 1.4406e-02
NSCG 718 587.33 9.9769¢-07 1.3569¢-03
(468,234) | GLGMRES(@3) | 2001 694.42 2.5496e-06 1.0549¢-01
Bicgstab 1224 193.97 7.5594e-07 3.5302e-02
10° :
1 = GIGMRES(3)
1071 | o :iscggm
|
g 10°?
A | -‘\
107 0 560 1600 15‘00 ZDIDD 2500
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