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Abstract: In this talk, we introduce a contour

integral-based algorithm for computing a few general-

ized singular values/vectors of a pair of matrices. Al-

though SVD and GSVD are special cases of symmetric

eigenvalue problems, additional care is required in or-

der to apply the FEAST solver to SVD/GSVD. We

propose an effective and robust projection scheme for

the FEAST solver by analyzing several plausible can-

didates. Both theoretical analysis and numerical ex-

periments confirm the effectiveness of our algorithm.


