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end for
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. Define the (m + 1) x (m) matrix H, = {hij hi<icmti11<j<m. set H, =0.
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. for j=1tom do
4. Compute w = M~ Av;

5. fori=110j do

6. hij = (w,vi)
7. w=w — hijvi
8. end for

9. hjr1; = ||w|z2. If hjt1; =0 set m = j and go to 12

10.  vjp1 = w/hjiq

11. end for

12. Define V,,, = [v1, ..., U]

13. Compute y,, the minimizer of ||fe; — ]:]my||2 and X, = Xo + VinYym.

14. If the stopping criterion is satisfied then Stop, else Xo := X,, and GoTo 1
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forj:l+1 ton do

i1 i1 i—1 i—1

e e L N i
. (i—1) (i-1)
apply a dropping rule to q; and to p;

) ) (i—1) . ) . i—1 ;

i i—1 q; i—1 i i—1 D, 1—1
wj(.) = w](- ) - (qj(iﬂ))wz( )7 Z]( ) = ZJ( : B (p(zfl))zl-( )
for all l < i apply a dropping rule to wl(;) and to zl(;)

end for
end for

. Let z; = L07D w; = wY and dii = p; = pgifl), for1 <i<n.

[ ) 7

. Return Z = [z, ..., z,), W = [wy, ..., w,| and D = diag(dy;).
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. fori=1ton do
wfo) = €;, ZZ(O) = €;
end for

4. fori=1 ton do
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v = Ae;,  u; = Ale;  (if A is not positive definite)
v; = Awgifl), u; = ATZ,;(FU (if A is positive definite)
g = ) P = @)
forj=1i+1ton do
q](_i—l) _ (w§i—1))TUi, p§i—1) _ (zj(-i_l))Tui
apply a dropping rule to Lj; and to U
wj(i) _ wj(i—l) _ (zzz__i)wlgi—l)’ Z](i) _ Z](i—l) B (;%)zi(i—l)
for alll < i apply a dropping rule to wl(;) and to Zz(;)
end for
end for

. Let dy; = pgifl), for 1 <i<n.



