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Abstrakt: V této praci jsou popsany alporitiny pro pievod matice na bidiagonalnl tvar a to
jak uzitim Houscholderovyeh transformaci, kterdé jsou vhodué pro mensi a plné matice, tak
1 Lanczosovon metodou vhodnou pro velké a ridké matice. Oba postupy a jejich zakladni
vlastnosti jsou zde odvozeny. Voobou pripadech ukazeme vztah mezi bidiagonalizaci a uzi-
tim Lanczosovy tridiagonalizace pro symetrickou tmatict, kde si ukazeme 1 vypodcet nékolika
prynich dominantnich viastnich éisel. Bidiagonalizace je pouZitai pro vypocet singularniho
rozkladu matice pomoci Golubova Reinishova algoritmu.
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Abstract: In the present work we study algorithms to transfortn maltrix to bidiagonal shape
with usage of Houscholder transformation, which is useful for smaller and full matrices,
and Lanczos method suitable for large and sparse ones. Both schemes and their basic cha-
racteristics are derivate here. In both cases we show relationship between bidiagonalization
and Lanczos tridiagonalization for syimmetric matrices, where we show calenlation of some
extremal eigenvalues, Bidiagonalization is nsed to compute singular value decomposition
ol matrix with Golub Reinish atgorithin.
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