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Accuracy Improvement of Approximate Eigenpairs of Matrix Eigenproblems by Using Filters
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By using a filter, we approximate a part of eigenpairs of a matrix eigenproblem. The filter is applied to a set
of randomly generated vectors to make another set of vectors which contains required eigenvectors rich, and
from the span of the set of vectors the required approximate eigenpairs are extracted well. However, if the
characteristics of the filter are not good, or if the amount of the required eigenvectors contained in the set of
initial random vectors is very little, then the accuracy of the approximate eigenpairs obtained will be poor.
Therefore, we study some method to improve the accuracy of the approximate eigenpairs to be solved.
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