
An object-oriented version of ARPACK eigenvalue package.

FRANCISCO M. GOMES
Departamento de Matemática Aplicada e Computacional

Universidade Estadual de Campinas - Brazil

DANNY C. SORENSEN
Department of Computational and Applied Mathematics

Rice University

May 26, 1998

��ARPACK



Contents

Introduction  1

1. Installing and running ARPACK++  5
 Obtaining the software  5
 Installi ng ARPACK++  6
 Compatibilit y  7
 Declaring complex numbers with the DUFRPSOH[ class  7

 Storage requirements  8
 Comparing the performance of ARPACK and ARPACK++  9

2. Getting started with ARPACK++  11
 A real nonsymmetric example  11
 Defining a matrix in compress sparse column format  13
 Building the example  15

 The AREig function  15

3. ARPACK++ classes and functions  17
 Eigenvalue problem classes  18
 Classes that require matrices  18
 Classes that require user-defined matrix-vector products  19
 Reverse communication classes  19
 Base classes  20

 Constructor parameters  20
 Matrix classes  21
 Computational modes  22
 Real symmetric standard problems  23
 Real symmetric generalized problems  23
 Real nonsymmetric standard problems  25
 Real nonsymmetric generalized problems  26
 Complex standard problems  27
 Complex generalized problems  28

 ARPACK++ functions  28



ii     ARPACK++

 Setting problem parameters  29
 Changing problem parameters  29
 Retrieving information about the problem  30
 Determining eigenvalues and eigenvectors  30
 Tracking the progress of ARPACK  32
 Executing ARPACK++ step by step  32
 Detecting if the solution of the eigenvalue problem is available  33
 Retrieving eigenvalues and eigenvectors  33

4. Solving eigenvalue problems  37
 Solving problems in four steps  37
 Defining matrices  38
 Using ARPACK++ matrix classes  38
 Letting the user define a matrix class  40

 Creating eigenvalue problems  41
 Passing parameters to constructors  41
 Defining parameters after object declaration  41

 Solving problems and getting output data  42
 Letting ARPACK++ handle data  42
 Employing user-defined data structure  43
 Using the STL vector class  44

 Finding singular values  44
 Using the $56\P6WG(LJ class  46

5. ARPACK++ examples  47
 The H[DPSOHV directory  47
 Using ARPACK++ matrix structure  48
 Solving a symmetric generalized eigenvalue problem  48
 Solving a complex standard eigenvalue problem  53
 Solving truncated SVD problems  57

 Working with user-defined matrix-vector products  60
 Creating a matrix class  60
 Solving an eigenvalue problem  62
 Printing some information about eigenvalues and eigenvectors  63

 Using the reverse communication interface  65
 Building an interface with another library  67

A. ARPACK++ reference guide  71
 Template parameters  71
 Types of matrix-vector product functions  72
 Problem parameters  73
 Compulsory parameters  74
 Optional parameters  77



CONTENTS     iii

 Eigenvalue problem classes  79
 Classes that require matrices  80
 Classes that require user-defined matrix-vector products  94
 Classes that do not handle matrix information  104
 Base classes  110

 Matrix classes  112
 Matrices  112
 Pencils  135

 Available functions  148
 Functions that store user defined parameters  149
 Functions that detect if output data is ready  152
 Functions that provide access to internal variables values  154
 Functions that allow changes in problem parameters  158
 Trace functions  162
 Functions that permit step-by-step execution of ARPACK  164
 Functions that perform all calculations in one step  167
 Functions that perform calculations on user supplied data structure  169
 Functions that return vector and matrix elements  171
 Functions that provide raw access to output data  175
 Output functions that use the STL vector class  179

 Handling errors  185
 Error class  185
 ARPACK++ errors and error messages  186

References 189

Index 191



Introduction

ARPACK++ is an object-oriented version of the ARPACK package. ARPACK [6] is
a well-known collection of FORTRAN subroutines designed to compute a few
eigenvalues and, upon request, eigenvectors of large scale sparse matrices and pencils.
It is capable of solving a great variety of problems from single precision positive
definite symmetric problems to double precision complex non-Hermitian generalized
eigenvalue problems.

ARPACK implements a variant of the Arnoldi process for finding eigenvalues called
implicit restarted Arnoldi method (IRAM) [10, 11]. IRAM combines Arnoldi
factorizations with an implicitly shifted QR mechanism to create a new method that is
appropriate for very large problems. In most cases only a compressed matrix or a
matrix-vector product y ← Ax must be supplied by the user.

ARPACK++ is a collection of classes that offers c++ programmers an interface to
ARPACK. It preserves the full capabilit y, performance, accuracy and memory
requirements of the FORTRAN package, but takes advantage of the c++ object-
oriented programming environment.

The main features of ARPACK preserved by the c++ version include:

• The abilit y to return a few eigenvalues that satisfy a user specified criterion, such
as largest real part, largest absolute value, etc.

• A fixed pre-determined storage requirement. Usually, only n O k O k⋅ +( ) ( )2

memory locations are used to find k eigenvalues of a n-dimensional problem.

• A user-specified numerical accuracy for the computed eigenvalues and
eigenvectors. Residual tolerances may be set to the level of working precision.

• The abilit y to find multiple eigenvalues without any theoretical or computational
diff iculty other than some additional matrix-vector products required to expose the
multiple instances. This is made possible through the implementation of deflation
techniques similar to those employed to make the implicit shifted QR algorithm
robust and practical. Since a block method is not required, the user does not need
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to “guess” the correct block size that would be needed to capture multiple
eigenvalues.

• Several alternatives to solve the symmetric generalized problem Ax Mx= λ  for
singular or ill -conditioned symmetric positive semi-definite M.

Other features that are exclusive to ARPACK++ are:

• The use of templates. Class templates, or containers, are the most noticeable way
of defining generic data types. They combine run-time eff iciency and massive code
and design reutili zation. ARPACK++ uses templates to reduce the work needed to
establish and solve eigenvalue problems and to simpli fy the structure utili zed to
handle such problems. One class will handle single and double precision problems.
Depending on the data structure used, a single class can also be used to define real
and complex matrices.

• A friendly interface. ARPACK++ avoids the complication of the reverse
communication interface that characterizes the FORTRAN version of ARPACK.
It contains many class templates that are easy to use. Some of them require the user
to supply only the nonzero elements of a matrix, while others demand the
definition of a class that includes a matrix-vector function. Nevertheless, the
reverse communication interface is also preserved in the c++ package, allowing
the user to solve an eigenvalue problem iteratively, performing explicitly all of the
matrix-vector products required by the Arnoldi method.

• A great number of auxiliary functions. ARPACK++ gives the user various
alternatives for handling an eigenvalue problem. There are many functions to set
and modify problem parameters, and also several output functions. For instance,
seven different functions can be used to determine the eigenvectors of a problem.
There are also ten functions that return from a single element of an eigenvector to
an STL vector that contains all of the eigenvectors.

• The ability to easily find interior eigenvalues and to solve generalized
problems. ARPACK++ includes several matrix classes that use state-of-the-art
routines from SuperLU, UMFPACK and LAPACK to solve linear systems. When
one of these classes is used, spectral transformations such as the shift and invert
method can be employed to find internal eigenvalues of regular and generalized
problems without requiring the user to explicitly solve linear systems.

• A structure that simplify the linkage with other libraries. The main aim of
ARPACK++ is not only to allow the user to eff iciently handle even the most
intricate problems, but also to minimize the work needed to generate an interface
between ARPACK and other libraries, such as the Template Numerical Toolkit
(TNT) [9] and the Hilbert Class Library (HCL) [5].
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In the first chapter, some instructions are given on how to install ARPACK++.
Chapter 2 discusses briefly what is necessary to start solving eigenvalue problems
with the library. Differences and similarities between ARPACK++ classes and its
computational modes are described in chapter 3. Chapter 4 contains more detailed
instructions on how to create an eigenvalue problem, while some examples that
ill ustrate ARPACK++ usage were included in chapter 5. Finally, all classes,
functions, constructor and template parameters are fully described in the appendix:
ARPACK++ reference guide.

The authors would like to acknowledge Dr. Roldan Pozo and Dr. Kristyn Maschhoff
for their insightful suggestions and support.

Financial support for this work was provided in part by FAPESP (Brazil ), grant
96/2556-9, by the National Science Foundation cooperative agreement CCR-912008
and by the ARPA contract number DAAL03-91-C-0047 (administered by the U.S.
Army Research Off ice).



Chapter

1
Installing and

running ARPACK++

As a collection of class templates, ARPACK++ can be easily installed, provided that
other libraries required by the software are available. This chapter describes how to
obtain ARPACK++ and what is necessary to use it.

Obtaining the software.

ARPACK++ is distributed as a single file called DUSDFN���WDU�J]. This file contains
all of the library files, some ill ustrative examples and also a copy of this manual. It
can be obtained from the URL:
IWS���IWS�FDDP�ULFH�HGX�SXE�VRIWZDUH�$53$&.��$53$&.��.

Because ARPACK++ is an interface to the original ARPACK FORTRAN library,
this library must be available when installi ng the c++ code. Although FORTRAN
files are not distributed along with ARPACK++, they can be easily downloaded from
Netlib or directly from the URL:
IWS���IWS�FDDP�ULFH�HGX�SXE�VRIWZDUH�$53$&..

The BLAS and LAPACK routines required by the ARPACK FORTRAN package are
distributed along with the software. Most classes defined by ARPACK++ do not
require other routines from these libraries than those distributed with ARPACK
(classes for band and dense matrices are the only exception). However, some
examples included in the ARPACK++ "examples" directory will not run without
installi ng the full version of these two packages.
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LAPACK can be obtained from the URL: KWWS���ZZZ�QHWOLE�RUJ�ODSDFN�. The
BLAS is available at: KWWS���ZZZ�QHWOLE�RUJ�EODV�. Since LAPACK includes a
subset of the BLAS files, the user must take some care while installi ng this libraries to
avoid code duplication. Moreover, before downloading these libraries, the user should
verify if local (optimized) installations of LAPACK and the BLAS are available.

Other libraries required by some (but not all ) ARPACK++ classes include SuperLU
[3], UMFPACK [1] and the Standard Template Library (see [8]) packages.

The SuperLU package can be used to solve eigenvalue problems that require complex
or real nonsymmetric matrix factorizations. It is called by $5OX1RQ6\P6WG(LJ,
$5OX1RQ6\P*HQ(LJ, $5OX&RPS6WG(LJ and $5OX&RPS*HQ(LJ classes and must be
installed if one of these classes is to be used. SuperLU is available at
KWWS���ZZZ�QHWOLE�RUJ�VFDODSDFN�SURWRW\SH.

The above mentioned classes can also call UMFPACK library functions instead of
using SuperLU to solve eigenvalue problems that require matrix decompositions.
However, UMFPACK may be used solely for educational, research, and
benchmarking purposes by non-profit organizations and the U.S. government.
Commercial and other organizations may make use of UMFPACK only for
benchmarking purposes. UMFPACK can be downloaded from IWS���IWS�FLV�XIO�
HGX�SXE�XPISDFN. The MA38 Package in the Harwell Subroutine Library (HSL) has
equivalent functionality (and identical calli ng interface) as UMFPACK and is
available for commercial use. Technical reports and information on HSL can be
obtained from KWWS���ZZZ�FLV�UO�DF�XN�VWUXFW�$5&'�180�KWPO. Unfortunately,
MA38, as well as older versions of UMFPACK, cannot deal with complex matrices.

The vector class from the Standard Template Library (STL) can be used to retrieve
eigenvalues and eigenvectors computed by all ARPACK++ classes. There are also
plans to build an interface between ARPACK++ and TNT [9], an STL-based library,
as soon as this package become available. Some compilers include their own version
of STL. If it is not the case, the library can also be found at IWS���EXWOHU�KSO�KS�
FRP�VWO.

Installi ng ARPACK++.

To unbundle file DUSDFNSS�WDU�J] the user should use the following command:

J]LS��G�DUSDFNSS�WDU�J]�_�WDU��[YI��

A main directory called DUSDFN�� will be automatically created. This directory should
contain three other directories. One of them, DUSDFN���LQFOXGH, concentrates all
ARPACK++ templates. Another, DUSDFN���H[DPSOHV, includes some selected
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examples, and the last, DUSDFN���GRF, contains installation notes, a description of
ARPACK++ structure and a list of known bugs.

ARPACK++ is a collection of templates. Templates are defined in header (�K) files,
so they can be used directly by other programs without any previous compilation. No
object (�R) or library (�D) files have to be generated when installi ng ARPACK++,
except those corresponding to other libraries (ARPACK, LAPACK, SuperLU and
UMFPACK). Some hints on how to properly install these libraries can be found in the
GRF�LQVWDOODWLRQ�W[W file.

ARPACK++ header files can be moved to any "include" directory, provided that an
option in the form

�,�GLUHFWRU\�QDPH!

is added to the command line when compili ng programs that use the software, where
�GLUHFWRU\�QDPH! is the name of the include directory.

Compatibilit y.

At the present time, ARPACK++ has only been compiled with the CC and GNU g++
compilers and tested in a SUN SparcStation. Further work must be done in order to
port the package to other environments.

To minimize this inconvenience, compiler-dependent functions and data types used
by ARPACK++ were grouped in a file called LQFOXGH�DUFK�K. Thus, this file should
be changed to reflect the characteristics of the user’s system.

Besides that, a list of known incompatibiliti es between ARPACK++ and some
compilers can be found in GRF�EXJV�W[W.

Declaring complex numbers with the DUFRPSOH[ class.

One of the major drawbacks of building mathematical software in c++ is the lack of a
standard complex class. Different c++ compilers tend to have different complex
classes and most people agree that writing a portable code is almost impossible in
such case.

Because of that, ARPACK++ includes its own complex class, called DUFRPSOH[,
DUFRPSOH[ is a class template created in an effort to emulate the g++ complex class
when other compilers are being used. Both single and double precision complex
numbers can be represented by DUFRPSOH[, as shown in the following example:
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�LQFOXGH�´DUFRPS�Kµ
DUFRPSOH[�IORDW!��]��������$�VLQJOH�SUHFLVLRQ�FRPSOH[�QXPEHU�
DUFRPSOH[�GRXEOH!�Z��������$�GRXEOH�SUHFLVLRQ�FRPSOH[�

DUFRPSOH[ is the only complex type referenced by the ARPACK++ files, so it is not
necessary to change several files when using a compiler other than g++, but only
DUFRPS�K, the file where DUFRPSOH[ is defined.

Storage requirements.

The amount of memory required to run ARPACK++ depends on a great number of
variables, including the type of the problem, its dimension (n) , the number desired
eigenvalues (nev) and the number of Arnoldi vectors generated at each iteration (ncv).

The table below furnishes the amount of memory positions used to find eigenvalues
and eigenvectors1 of a standard problem as a function of n, nev and ncv. Since the
user is not required to supply ncv (this is a optional parameter), the third column of
the table indicates the memory required when ncv is set to its default value (2nev+1).

The table indicates the number of real positions required to solve the related
problems. The number of bytes actually used in each case can be obtained by
multiplying the value shown in the table by the size (in bytes) of the real element
used2. These values correspond to a problem solved in regular mode. A (small)
amount of memory that does not depend on n, ncv or nev is also required to store
some other ARPACK++ variables and function parameters, but this memory is
negligible for large problems.

type of
problem

memory positions
required

memory usage
with default ncv

real
symmetric

4n + n.ncv + ncv2

+ 8ncv + nev
5n + 2n.nev +
 4nev2 + 21nev

real
 nonsymmetric

4n + n.ncv + 3ncv2

+ 9ncv  + 2nev
5n + 2n.nev +
12nev2 + 32nev

complex 8n + 2n.ncv + 6ncv2

 + 15ncv + 2nev
10n + 4n.nev +
 24nev2 + 56nev

                                                          
1 The same amount of memory is required to find nev Schur vectors or an Arnoldi basis instead of
the eigenvectors.
2 Typical values are: 4 bytes for single precision variables and 8 bytes if double precision is used.
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If the user wants to determine nev eigenvectors and nev Schur vectors at the same
time, or if he wants to supply his own vector to store the eigenvectors, the storage
requirements are increased by nev n⋅  positions in the symmetric case, nev n n⋅ +
positions in the nonsymmetric case and 2nev n⋅  positions in the complex case.

The values mentioned above do not include the memory required to store the matrices
of the problem, nor the LU factors that are generated when a spectral transformation is
used. Since the exact number of elements of L and U are hard to determine, the user
should also take in account at least an estimate of these additional memory positions
required to store the problem data.

Comparing the performance of ARPACK and ARPACK++.

Comparing the performance of ARPACK and ARPACK++ is not so easy as it might
appear, since the libraries are not exactly equivalent.

The first aspect that must be noted is that the FORTRAN version of ARPACK is not
a package that finds eigenvalues at once, but rather a collection of functions that must
be called iteratively when solving an eigenvalue problem. This structure is called the
reverse communication interface.

Since ARPACK++ also includes this interface, the simplest comparison between both
versions consists in determining the overhead produced by the c++ structure. This
overhead comprises the time spent to declare an eigenvalue problem using one of the
classes provided by ARPACK++, the time required to set the initialize all of the
ARPACK++ internal variables and the overhead generated each time a FORTRAN
subroutine is called.

Compared this way, both versions have shown the same performance. The difference
between ARPACK and PARPACK++ is insignificant.

Another way to compare the c++ and FORTRAN codes consists in measuring the
total time spent by each library to solve an eigenvalue problem. The disadvantage of
this type of analysis is that the time consumed by the matrix-vector products (and
occasionally some linear systems) required by the Arnoldi method is also considered,
which means that not only the performance of ARPACK and ARPACK++ is
compared, but also the abilit y of the FORTRAN and c++ compilers to optimize the
matrix-vector product routine (and sometimes also the linear solver).

In a preliminary test, a very simple set of sample problems that are distributed with
ARPACK was used to compare the performance of both packages. The computations
were made on a Sun Workstation, with the f77 (version 3.0.1) and the g++ (version
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2.7.2) compilers3. The compiler option �2 was used in all tests. The dimension of the
problem was set to values varying between 100 and 2025. The tests were performed
in double precision.

The results obtained suggest that for problems with real variables the performance of
ARPACK and ARPACK++ is very similar. A closer look at the matrix-vector
products reveals that they have taken a littl e more time in c++ than in FORTRAN, but
this difference was usually attenuated when considering the total time spent by the
Arnoldi method.

On the other hand, problems with complex variables have run much faster in
FORTRAN than when compiled with g++. Generally, each matrix-vector product in
c++ have taken about 750% more time than the same product in FORTRAN.

This difference is so great that it suggests that for complex problems the time
consumed by the matrix-vector products can dictate the overall performance of the
program. This is particularly true for large scale eigenvalue problems.

Perhaps this poor behavior can be imputed to the fact that the c++ language does not
contain a intrinsic complex data type as FORTRAN does. Although g++ includes a
very attractive class template to define complex variables, the performance of this
class is not so good. It has to be verified if better results can be obtained using other
c++ compilers.

The matrices of the complex problems tested were very sparse, so the total time spent
by the c++ code was 32% greater than the time consumed by the FORTRAN version
of ARPACK. However, worse results should be expected for matrices that are not so
sparse.

ARPACK++ also contains some classes that are capable of performing all of the
matrix-vector products (and occasionally solving the linear systems) required to solve
an eigenvalue problem, but these classes were not used here, since they are not
present in ARPACK. The comparison was made using the same matrix-vector routine
translated to c++ and FORTRAN.

Naturally, some care must be taken before extending these results to other problems.
One cannot analyze the behavior of both libraries based only on the results mentioned
here, since the total time spent by the Arnoldi method is greatly affected by many
factors such as the dimension of the system, the sparsity pattern of the matrices, the
number of eigenvalues that are to be calculated, the desired portion of the spectrum
and the number of Arnoldi vectors generated at each iteration. Without mentioning
that the computer and the compiler used can also affect the measured results.

                                                          
3 The CC compiler was also tested but it has shown a worse performance when compared to g++.



Chapter

2
Getting started

with ARPACK++

The purpose of the chapter is to give a brief introduction to ARPACK++ while
depicting the kind of information the user is required to provide to easily solve
eigenvalue problems.

The example included here is very simple and is not intended to cover all
ARPACK++ features. In this example, a real nonsymmetric matrix in Compressed
Sparse Column (CSC) format is generated and its eigenvalues and eigenvectors
determined by using the $5(LJ function.

Other different ways of creating elaborate ARPACK++ objects and solving more
diff icult problems, such those that require the use of spectral transformations, will be
presented in chapter four. A full description of all ARPACK++ classes and functions
is the subject of the appendix.

A real nonsymmetric example.

Perhaps the easiest way of getting started with ARPACK++ is trying to run the
VLPSOH�FF example contained in the H[DPSOHV�DUHLJ�QRQV\P directory.

A slightly modified version of VLPSOH�FF is reproduced below. It ill ustrates

1. How to declare a matrix in CSC format;

2. How to pass matrix data to the $5(LJ function;

3. How to use $5(LJ to obtain some eigenvalues and eigenvectors; and



12    ARPACK++

4. How to store output data.

�

��02'8/(�6LPSOH�FF
��6LPSOH�H[DPSOH�SURJUDP�WKDW�LOOXVWUDWHV�KRZ�WR�VROYH�D�UHDO
��QRQV\PPHWULF�VWDQGDUG�HLJHQYDOXH�SUREOHP�LQ�UHJXODU�PRGH
��XVLQJ�WKH�$5(LJ�IXQFWLRQ�

�
�LQFOXGH��DUHLJ�K�
�LQFOXGH��PDWK�K!
�LQFOXGH��OQPDWU[F�K�
PDLQ��
^
�����'HFODULQJ�YDULDEOHV�QHHGHG�WR�VWRUH
�����$�LQ�FRPSUHVVHG�VSDUVH�FROXPQ��&6&��IRUPDW�
��LQW�����Q����������'LPHQVLRQ�RI�PDWUL[�
��LQW�����QQ]��������1XPEHU�RI�QRQ]HUR�HOHPHQWV�LQ�$�
��LQW
����LURZ�������5RZ�LQGH[�RI�DOO�QRQ]HUR�HOHPHQWV�RI�$�
��LQW
����SFRO�������3RLQWHU�WR�WKH�EHJLQQLQJ�RI�HDFK�FROXPQ�
��GRXEOH
�$����������1RQ]HUR�HOHPHQWV�RI�$�
�����*HQHUDWLQJ�D�GRXEOH�SUHFLVLRQ�QRQV\PPHWULF����[����PDWUL[�
��Q� �����
��0DWUL[�Q��QQ]��$��LURZ��SFRO��
�����'HFODULQJ�$5(LJ�RXWSXW�YDULDEOHV�
��LQW�����QFRQY��������������������1XPEHU�RI�FRQYHUJHG�HLJHQYDOXHV�
��GRXEOH
�(LJ9DO5� �QHZ�GRXEOH>���@��������(LJHQYDOXHV��UHDO�SDUW��
��GRXEOH
�(LJ9DO,� �QHZ�GRXEOH>���@��������(LJHQYDOXHV��LPDJ�SDUW��
��GRXEOH
�(LJ9HF�� �QHZ�GRXEOH>����@�������(LJHQYHFWRUV�
�����)LQGLQJ�WKH�ILYH�HLJHQYDOXHV�ZLWK�ODUJHVW�PDJQLWXGH
�����DQG�WKH�UHODWHG�HLJHQYHFWRUV�
��QFRQY� �$5(LJ�(LJ9DO5��(LJ9DO,��(LJ9HF��Q��QQ]��$��LURZ��SFRO�����
�����3ULQWLQJ�HLJHQYDOXHV�
��FRXW�����(LJHQYDOXHV������HQGO�
��IRU��LQW�L ���L�QFRQY��L����^
����FRXW�������ODPEGD>������L��������@�������(LJ9DO5>L@�
����LI��(LJ9DO,>L@! �����^
������FRXW�������������(LJ9DO,>L@������,�����HQGO�
����`
����HOVH�^
������FRXW�������������IDEV�(LJ9DO,>L@�������,�����HQGO�
����`
��`
`����PDLQ�
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In the example above, 0DWUL[ is a function that returns the variables QQ], $, LURZ, and
SFRO. These variables are used to pass matrix data to the $5(LJ function, as described
in the next section. The number of desired eigenvalues (five) must also be declared
when calli ng $5(LJ.

$5(LJ is not a true ARPACK++ function. Although being a MATLAB-style function
that can be used solve most eigenvalue problems in a very straightforward way, $5(LJ
does not explore most ARPACK++ capabiliti es. It was included here only as an
example, merely to introduce the software. The user is urged to check out chapters 3
and 4 to see how to really take advantage of all ARPACK++ features.

$5(LJ was defined in a file called H[DPSOHV�DUHLJ�DUHLJ�K and contains the some
basic ARPACK++ commands needed to find eigenvalues using the SuperLU
package. Therefore, to use this function, SuperLU must be previously installed
(following the directions given in chapter one).

(LJ9HF, (LJ9DO5, (LJ9DO, and QFRQY are output parameters of $5(LJ. (LJ9HF is a
vector that stores all eigenvectors sequentially (see chapter 5 or the appendix).
(LJ9DO5 and (LJ9DO, are used to store, respectively, the real and imaginary parts of
matrix eigenvalues. QFRQY indicates how many eigenvalues with the requested
precision were actually obtained.

Many other ARPACK++ parameters can be passed as arguments to $5(LJ. Because
these other parameters were declared as default arguments, they should be declared
only if the user does not want to use the default values provided by ARPACK++ .

Defining a matrix in Compress Sparse Column format.

The 0DWUL[ function below shows briefly how to generate a sparse real nonsymmetric
matrix in CSC format. See the definition of the $5OX1RQ6\P0DWUL[ and
$5XP1RQ6\P0DWUL[ classes in the appendix for further information on how to create a
matrix using this format.

Q is an input parameter that defines matrix dimension. All other parameters are
returned by the function. $ is a pointer to an array that contains the nonzero elements
of the matrix. LURZ is a vector that gives the row index of each element stored in $.
Elements of the same column are stored in an increasing order of rows. SFRO gives
integer pointers to the beginning of all matrix columns.

In this example, the matrix is tridiagonal4, with GG on the main diagonal, GO on the
subdiagonal and GX on the superdiagonal.

                                                          
4 ARPACK++ also includes a band matrix class that could have been used here. It was not used
since the purpose of the example is to show how to define a matrix using the CSC format.
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WHPSODWH�FODVV�)/2$7��FODVV�,17!
YRLG�0DWUL[�,17�Q��,17	�QQ]��)/2$7
�	$��,17
�	LURZ��,17
�	SFRO�
^
��,17���L��M�
�����'HILQLQJ�FRQVWDQWV�
��)/2$7�GG� ������
��)/2$7�GO� ������
��)/2$7�GX� ������
�����'HILQLQJ�WKH�QXPEHU�RI�QRQ]HUR�PDWUL[�HOHPHQWV�
��QQ]� ��
Q���
�����&UHDWLQJ�RXWSXW�YHFWRUV�
��$���� �QHZ�)/2$7>QQ]@�
��LURZ� �QHZ�,17>QQ]@�
��SFRO� �QHZ�,17>Q��@�
�����)LOOLQJ�$��LURZ�DQG�SFRO�
��SFRO>�@� ���
��M� ���
��IRU��L ���L� Q��L����^
�������6XSHUGLDJRQDO�
����LI��L�� ����^
������LURZ>M@� �L���
������$>M��@�� �GX�
����`
�������0DLQ�GLDJRQDO�
����LURZ>M@� �L�
����$>M��@�� �GG�
�������6XEGLDJRQDO�
����LI��L�� ��Q�����^
������LURZ>M@� �L���
������$>M��@�� �GO�
����`
�������'HILQLQJ�ZKHUH�WKH�QH[W�FROXPQ�ZLOO�EHJLQ�
����SFRO>L��@� �M�
��`
`����0DWUL[�

Building the example.

To compile VLPSOH�FF and link it to some libraries, ARPACK++ provides a
0DNHILOH file. The user just need to type the command
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PDNH�V\PVLPS

However, some other files, such as 0DNHILOH�LQF and LQFOXGH�DUFK�K, should be
modified prior to compili ng the example, in order to correctly define search
directories and some machine-dependent parameters (see chapter one).

The AREig function.

$5(LJ is a function intended to ill ustrate how to solve all kinds of standard and
generalized eigenvalue problems, inasmuch as the user can store matrices in CSC
format. It is defined in the H[DPSOHV�DUHLJ�DUHLJ�K file.

Actually, DUHLJ�K contains one definition of the $5(LJ function for each different
problem supported by ARPACK. This is called function overloading and is a very
used feature of the c++ language. One of the implementations of $5(LJ��the one that
is used by the example defined in this chapter) is shown below.

WHPSODWH��FODVV�)/2$7!
LQW�$5(LJ�)/2$7�(LJ9DO5>@��)/2$7�(LJ9DO,>@��)/2$7�(LJ9HF>@��LQW�Q�
����������LQW�QQ]��)/2$7�$>@��LQW�LURZ>@��LQW�SFRO>@��LQW�QHY�
����������FKDU
�ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� �����
����������LQW�PD[LW� ����)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�
^
�����&UHDWLQJ�D�PDWUL[�LQ�$53$&.���IRUPDW�
��$5OX1RQ6\P0DWUL[�)/2$7!�PDWUL[�Q��QQ]��$��LURZ��SFRO��
�����'HILQLQJ�WKH�HLJHQYDOXH�SUREOHP�
��$5OX1RQ6\P6WG(LJ�)/2$7!�SURE�QHY��	PDWUL[��ZKLFK��QFY�
�������������������������������WRO��PD[LW��UHVLG��$XWR6KLIW��
�����)LQGLQJ�HLJHQYDOXHV�DQG�HLJHQYHFWRUV�
��UHWXUQ�SURE�(LJHQ9DO9HFWRUV�(LJ9HF��(LJ9DO5��(LJ9DO,��
`

As stated earlier, this function is intended to be simple and easy to use. As a
consequence of its simplicity, many features provided by ARPACK++ classes and
their member functions are not covered by $5(LJ. It cannot be used, for example, to
obtain Schur vectors, but only eigenvalues and eigenvectors. The user also cannot
choose among several output formats supplied by ARPACK++. Only the simplest
format can be used.

To overcome in part the limitations imposed by this very stringent structure, $5(LJ
uses default parameters. These parameters can be ignored if the default values
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provided by ARPACK++ are appropriate, but the user can also change their values at
his convenience. PD[LW, the maximum number of Arnoldi iterations allowed, and
ZKLFK, the part of the spectrum that is to be computed, are just two of those
parameters. For a complete description of all ARPACK++ parameters, the user
should refer to the appendix.

The version of $5(LJ depicted above contains only three commands. The first one
declares a matrix using the $5OX1RQ6\P0DWUL[ function. The second one defines the
eigenvalue problem and sets the ARPACK++ parameters. The third command
determines eigenvalues and eigenvectors.

All of these commands may be used directly (and in conjunction to other
ARPACK++ functions and classes) so the user need not to call $5(LJ to solve an
eigenvalue problem. However, because this function is quite simple to use, it may be
viewed as an interesting alternative to find eigenvalues of a matrix in CSC format.



Chapter

3
ARPACK++

classes and functions

Due to algorithmic considerations concerning program eff iciency and simplicity,
ARPACK divides eigenvalue problems into three main categories: real symmetric,
real nonsymmetric and complex. ARPACK provides a separate FORTRAN
subroutine for each one of these classes.

In the c++ library, these categories are subdivided further. ARPACK++ makes a
distinction between regular and generalized problems, due to the different number of
matrices that characterize them, so there are six types of classes that can be used to
define eigenvalue problems.

By dividing problems this way, ARPACK++ assures that each type of problem
belongs to a class with minimal template arguments, reducing the compilation time
and the size of the programs. As a consequence, ARPACK++ has a large number of
classes. On the other hand, the number of constructor parameters is small .

Generally, the user will be asked to define a dense matrix or a matrix in compressed
sparse column (CSC) or band format, or to supply a matrix-vector product y OPx←
in order to describe the eigenvalue problem. The desired part of the spectrum must
also be specified.

ARPACK++ classes and their computational modes are briefly described below.
Some of the problem characteristics that can be defined by parameters passed to
constructors are also presented, along with a complete list of ARPACK++ functions.
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Eigenvalue problem classes.

ARPACK is an extensive package that supplies a variety of alternatives to handle
different regular and generalized eigenvalue problems. Whenever possible, advantage
is taken of special structure or characteristics such as the symmetry of involved
matrices, the type of its elements (if they are real or complex) and the spectral
transformation strategy used.

In this section, ARPACK++ classes are divided into three levels according to the
amount of information the user is required to supply. For example, if a sparse matrix
is available, in the sense that its nonzero elements can be put in a vector, then one
group of classes should be used. Another group of classes were made available for the
case the user can supply only matrix-vector products. Finally, a third group should be
used if the user wants to evaluate matrix-vector products by himself instead of passing
them to ARPACK++ classes constructors.

ARPACK++ classes are summarized below. Some examples that clarify their use will
be presented in the next chapter, but the user must refer to the ARPACK++ reference
guide below for a complete description of them.

Classes that require matrices.

The first and most versatile group of ARPACK++ classes is shown in the table below.
These classes can be used to solve all kinds of eigenvalue problems as long as the
nonzero elements of matrices can be stored in compressed sparse column or band
format, or sequentially in a n n×  vector if the matrix is dense.

Type of matrix type of problem class name

real standard ARluSymStdEig

symmetric generalized ARluSymGenEig

real standard ARluNonSymStdEig

nonsymmetric generalized ARluNonSymGenEig

complex standard ARluCompStdEig

not Hermitian generalized ARluCompGenEig

Because classes of this group use ARPACK++ internal structure to perform matrix-
vector products and solve linear systems (by direct methods), the kind of information
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that the user is supposed to supply is minimal: just an object that belongs to one of the
matrix classes provided by ARPACK++, besides the number of desired eigenvalues.
A list of available matrix classes is given later in this chapter.

Classes that require user-defined matrix-vector products.

This group includes classes that permit the user to define matrix-vector products when
nonzero matrix elements cannot be passed directly to ARPACK++. For each
combination of matrix type, problem type and computational mode, there is a
different set of such products that must be supplied, as it will be described in the next
section.

To allow these matrix-vector products to have the same number of parameters
without preventing them from sharing information with other data structures, they
must be declared as a member function of some specific matrix classes.

Type of matrix type of problem class name

real standard ARNonSymStdEig

nonsymmetric generalized ARNonSymGenEig

real standard ARSymStdEig

symmetric generalized ARSymGenEig

complex standard ARCompStdEig

(Hermitian or not) generalized ARCompGenEig

These classes are also useful if the user wants to build an interface between
ARPACK++ and some other library that contains matrix classes. An example on how
to create such interface will be presented in chapter 5.

Reverse communication classes.

These classes implement the so called reverse communication interface (the interface
provided by the ARPACK FORTRAN code), and should be used only if the user
wants to solve eigenvalue problems without passing any matrix information to
ARPACK++. In this case, the Arnoldi process is interrupted each time a matrix-
vector product is required, so the user’s code can perform the product.
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type of matrix type of problem class name

real standard ARrcNonSymStdEig

nonsymmetric generalized ARrcNonSymGenEig

real standard ARrcSymStdEig

symmetric generalized ARrcSymGenEig

complex standard ARrcCompStdEig

(Hermitian or not) generalized ARrcCompGenEig

Base classes.

All of the above classes are derived from the lowest level base classes $56WG(LJ,
$5*HQ(LJ, $5UF6WG(LJ and $5UF*HQ(LJ. These classes contain the most
fundamental ARPACK++ variables and functions and are not intended to be used
directly. But they can be useful if someone wants to build his own classes related to
some specific problems.

Constructor parameters.

Choosing one of the classes listed above is not the only requirement the user is
supposed to meet when defining an eigenvalue problem. It is also necessary to
provide information about the matrices that characterize the problem, to furnish the
number of eigenvalues sought and to decide how to stop the Arnoldi method, for
example.

This additional information is usually supplied to ARPACK++ by passing parameters
to the class constructor when objects are being declared. Although some class
constructors include more parameters than others, most of them usually require the
user to specify

• the dimension of the eigenvalue problem, Q;

• the number of eigenvalue to be computed, QHY;

• one or two matrix objects, depending on whether a standard or a generalized
problem is being solved.
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These parameters are essential, which means that one cannot set up a problem without
defining them. Various other parameters are usually defined internally by
ARPACK++, but the user may also supply them when calli ng the constructor. In this
case, the default values are ignored. Among these optional parameters, the most
important are:

• ZKLFK, the part of the spectrum that should be computed;

• QFY, the number of Arnoldi vectors generated at each iteration of ARPACK;

• WRO, the relative accuracy to which eigenvalues are to be determined;

• PD[LW, the maximum number of iterations allowed;

• UHVLG, an starting vector for the Arnoldi process.

Passing parameters through class constructors, as described above, is a very common
procedure in c++. It is also a common practice to define more than one constructor for
each class, so the number of parameters required to define slightly different problems
can be reduced to a minimum.

In the ARPACK++ library, all classes5 contain at least four different constructors: a
default constructor (with no parameters), a copy constructor (to build an eigenvalue
problem from another), a constructor that defines a problem in regular mode and a
another one to solve problems using the shift and invert mode spectral transformation.
However, several classes contain more than these four constructors.

The spectral transformations available for each class and the specific requirements
related to them will described later in this chapter. A detailed description of all
ARPACK++ class parameters and constructors can be found in the appendix.

Matrix classes.

Eigenvalue problems arising in real applications are frequently characterized by very
large and sparse matrices. Usually, it is convenient to store such matrices in a dense
vector, or using the compressed sparse column (CSC) or band format to eff iciently
perform the matrix-vector products or solve the linear systems required by the Arnoldi
method. In such cases, the simplest way of defining a problem is to use some
predefined matrix class provided by ARPACK++.

ARPACK++ contains six classes that can be used to store sparse matrices, as shown
in the following table. They are divided according to two parameters: the library that
is used to solve linear systems and the presence of symmetry. Other two classes are

                                                          
5 Except those classified as pure base classes.
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provided for dense matrices. Real and complex data are handled by the same classes,
since ARPACK++ uses templates to define them.

This classification permits the user to supply only the minimum amount of
information that is necessary to characterize a matrix. For example, only four
parameters are required to create a real square nonsymmetric band matrix: its
dimension, the upper and the lower bandwidth and a vector that contains the matrix
elements that belong to the band. If the matrix is symmetric, only the upper or the
lower triangular nonzero elements must be furnished.

Some instructions on how to declare matrices using these classes are given in the next
chapter, which also describes how to define a new matrix class if none of those listed
below can eff iciently represent the problem being solved.

Library used matrix type class name

SuperLU symmetric ARluSymMatrix

(CSC format) nonsymmetric ARluNonSymMatrix

UMFPACK symmetric ARumSymMatrix

(CSC format) nonsymmetric ARumNonSymMatrix

LAPACK symmetric ARbdSymMatrix

(band format) nonsymmetric ARbdNonSymMatrix

LAPACK symmetric ARdsSymMatrix

(dense) nonsymmetric ARdsNonSymMatrix

Computational modes.

It is important to select the appropriate spectral transformation strategy for a given
problem. Some spectral transformations are required to solve generalized problems,
while others can be employed to enhance convergence to a particular portion of the
spectrum. However, most of these transformations require the solution of linear
systems, so the user must be aware of the memory requirements related to each one of
them. Some care must also be taken to assure that the desired portion of the spectrum
is computed.
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In ARPACK++, these transformations are called computational modes. ARPACK++
classes contain a different constructor for each computational mode, so the user must
select one of them when declaring an object of a specific class.

ARPACK++ computational modes are listed below. Some examples on how to
define the right mode for a specific problem are given in the next chapter and in the
appendix. An exhaustive description of all available ARPACK modes can be found in
[6].

Real symmetric standard problems.

There are two drivers designed to solve a problem in the standard form Ax x= λ ,
with a real symmetric matrix A, depending on the portion of the spectrum to be
computed. One of these drivers should be selected when declaring objects of
$56\P6WG(LJ, $5OX6\P6WG(LJ or $5UF6\P6WG(LJ classes.

1. Regular mode.

 This first driver is well suited to find eigenvalues with largest or smallest algebraic
value, or eigenvalues with largest or smallest magnitude. Since this mode is
straightforward and does not require any data transformation, it only requires the user
to supply A stored as a dense matrix, or in CSC or band format, or a function that
computes the matrix-vector product y ← Ax.

2. Shift-and-invert mode.

 This driver may be used to compute eigenvalues near a shift σ and is often used when
the desired eigenvalues are clustered or not extreme. With this spectral
transformation, the eigenvalue problem is rewritten in the form

 ( )A I x x− =−σ ν1

It is easy to prove that ν , the eigenvalues of largest magnitude of OP A I= − −( )σ 1 ,

can be used to calculate the eigenvalues λ that are nearest to σ in absolute value. The
relation between them is ν λ σ= −1 ( )  or λ σ ν= + 1/ . Eigenvectors of both the
original and the transformed systems are the same, so no backward transformation is
required in this case.

The major drawback of this mode is the necessity of evaluating the matrix-vector
product y ← OPx, which means that a function that solves linear systems involving
( )A I− σ  must be available. This function is provided internally by ARPACK++ if
$5OX6\P6WG(LJ is being used, but it must be defined by the user when one of the
$56\P6WG(LJ or $5UF6\P6WG(LJ classes is employed.
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Real symmetric generalized problems.

ARPACK++ also provides three classes, named $56\P*HQ(LJ, $5OX6\P*HQ(LJ and
$5UF6\P*HQ(LJ, to solve symmetric real generalized problems in the form
Ax Bx= λ . These classes include four different modes that can be selected according
to some problem characteristics

1. Regular mode.

As in the standard case, this mode is well suited to find eigenvalues with largest or
smallest algebraic value or magnitude. Two matrix-vector products are performed
(and must be supplied if $56\P*HQ(LJ or $5UF6\P*HQ(LJ are being used) in this
mode:

w OPx B Ax← = −1

and

z ← Bx.

The regular mode is effective when B is symmetric and positive definite but can not
be eff iciently decomposed using a sparse Cholesky factorization B LLT= . If this
decomposition is feasible and B is well conditioned, then it is better to rewrite the
generalized problem in the form

 ( )L AL y yT− − =1 λ ,

whereL x yT = , and use one of the classes designed to solve standard problems.

Naturally, in this case, each matrix-vector product ( )L AL zT− −1  should be performed

in three steps, including a product in the form w ← Axand the solution of two
triangular systems.

2. Shift and invert mode.

 To find eigenvalues near a shift σ in a generalized problem, it is necessary to
transform the problem into

 ( )A B Bx x− =−σ ν1 .

After finding the eigenvalues of largest magnitude for the above problem, the desired
original eigenvalues are easily obtained using the relation λ σ ν= + 1/ , as in the
standard case.

This transformation is done automatically by ARPACK++, but the required matrix-
vector products, y ← OPz, where OP A B= − −( )σ 1, and w ← Bz, must be performed
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by the user if the class being used is other than $5OX6\P*HQ(LJ. Matrix B is supposed
to be symmetric positive semi-definite.

3. Buckling mode.

 This mode can also be used to find eigenvalues near a shift σ . If Ax Bx= λ  is
rewritten in the form

 ( )A B Ax x− =−σ ν1 ,

the largest eigenvalues ν of this system and the eigenvalues of the original problem
are related by λ σν ν= −/ ( )1 . The matrix-vector products involved in this mode are

y OPz←  and w Az← , where OP A B= − −( )σ 1. They are required by the
$56\P*HQ(LJ and $5UF6\P*HQ(LJ classes. Moreover, matrix A must be symmetric
positive semi-definite.

4. Cayley mode.

 In this last mode, to find eigenvalues near a shift σ , the system Ax Bx= λ  is
transformed into

 ( ) ( )A B A B x x− + =−σ σ ν1 .

The relation between the largest eigenvalues of this system and the desired
eigenvalues is given by λ σ ν ν= + −( ) ( )1 1 . In this mode, matrix B is required to be
symmetric positive semi-definite.

Only the shift must be defined by the user if $5OX6\P*HQ(LJ is being used. However,
three different matrix-vector products must be supplied to both the $56\P*HQ(LJ and
the $5UF6\P*HQ(LJ classes. These products are y OPz← , w Az←  and u Bz← ,

where OP A B= − −( )σ 1.

Real nonsymmetric standard problems.

There are also two drivers for nonsymmetric standard eigenvalue problems. They are
handled by ARPACK++ classes $51RQ6\P6WG(LJ, $5OX1RQ6\P6WG(LJ and
$5UF1RQ6\P6WG(LJ.

1. Regular mode.

 This driver can be used to find eigenvalues with smallest or largest magnitude, real
part or imaginary part. It only requires the user to supply the nonzero structure of
matrix A or a function that computes the matrix-vector product y ← Ax. Naturally,
when computing eigenvalues of smallest magnitude, the user must consider also the
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possibilit y of using A-1 and the shift and invert mode with zero shift, because
ARPACK is more effective at finding extremal well separated eigenvalues.

2. Shift-and-invert mode.

 This driver may be used to compute eigenvalues near a shift σ and is often used when
the desired eigenvalues are not extreme (see the section on real symmetric standard
problems for a brief description of this mode).

 When class $5OX1RQ6\P6WG(LJ is being used, only the shift must be furnished.
However, to use this spectral transformation combined with one of the class
$51RQ6\P6WG(LJ or $5UF1RQ6\P6WG(LJ, the user must supply a function that
evaluates the matrix-vector product

 y OPx A I x← = − −( )σ 1

where σ is supposed to be real. To define a complex shift, the user should use a
generalized driver or redefine the problem as a complex one.

Real nonsymmetric generalized problems.

To find eigenvalues of nonsymmetric generalized problems, the user can use one of
the three different modes supplied by ARPACK++ classes $51RQ6\P*HQ(LJ,
$5OX1RQ6\P*HQ(LJ and $5UF1RQ6\P*HQ(LJ. These modes differ on the part of the
spectrum that is sought. All of them require matrix B to be symmetric positive semi-
definite.

1. Regular mode.

As in the symmetric case, to solve problems in regular mode the user can supply only
the nonzero structure of matrices A and B in CSC format. As an alternative, it is also
possible to supply two functions: one that computes the matrix-vector product

w OPx B Ax← = −1

and other that returns the product z ← Bx. Again, this mode is effective when B is ill -
conditioned (nearly singular) or when B cannot be eff iciently decomposed using a
sparse Cholesky factorization B LLT= . If B is well conditioned and can be factored
then the conversion to a standard problem is recommended.

2. Real shift and invert mode.

 This mode can be used to find eigenvalues near a real shift σ . Only matrices A, B and
the shift σ  are required to use class $5OX1RQ6\P*HQ(LJ. When using
$51RQ6\P*HQ(LJ or $5UF1RQ6\P*HQ(LJ, the user must supply two functions that
evaluate the products:
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 y OPx A B x← = − −( )σ 1      and     w Bx← .

 See the section about symmetric problems for more details.

3. Complex shift and invert mode.

 To find eigenvalues near a complex shift σ in a nonsymmetric generalized problem,
ARPACK++ needs to perform three different matrix-vector products:

 y OPx← ,     v Bx←      and     w Ax← ,

where OP can be set to the real or imaginary part of ( )A B− −σ 1 . The first two
products are used to find the eigenvalues of largest magnitude of the problem

 ( )A B Bx x− =−σ ν1 .

The last product is required to recover the eigenvalues of the original problem.
Because the relation between ν  and λ  is not bijective in this case, the Rayleigh
quotient

λ = x Ax x BxH H

is used to obtain the correct eigenvalues.

These products are internally performed if class $5OX1RQ6\P6WG(LJ is being used.
Otherwise, they must be supplied by the user.

Complex standard problems.

If the eigenvalue problem Ax x= λ  has complex data, one of the two drivers of
classes $5&RPS6WG(LJ, $5OX&RPS6WG(LJ and $5UF&RPS6WG(LJ should be used.
These drivers are similar to those presented above, and are briefly described here.

1. Regular mode.

 This driver can be used to find eigenvalues with smallest or largest magnitude, real
part or imaginary part. y ← Ax is the only matrix-vector product required to solve a
problem in this mode. This product must be supplied if a class other than
$5OX&RPS6WG(LJ is used.

2. Shift-and-invert mode.

 This driver may be used to compute eigenvalues near a complex shift σ . When one of
the $5&RPS6WG(LJ or $5UF&RPS6WG(LJ classes is being used, the user must supply a
function that evaluates the matrix-vector product
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 y OPx A I x← = − −( )σ 1

Complex generalized problems.

This is the last group of problems ARPACK++ is able to solve. The corresponding
classes are called $5&RPS*HQ(LJ, $5OX&RPS*HQ(LJ and $5UF&RPS*HQ(LJ. These
classes also includes two drivers.

1. Regular mode.

When solving generalized problems in regular mode without using the
$5OX&RPS6WG(LJ class, the user is required to supply two functions that compute the
matrix-vector products

w OPx B Ax← = −1      and      z Bx← .

If $5OX&RPS6WG(LJ is being used, A and B must be supplied as a dense matrix or in
band or compressed sparse column format.

2. Shift and invert mode.

 This mode can be used to find eigenvalues near a complex shift σ . When using one
of the $5&RPS6WG(LJ or $5UF&RPS6WG(LJ classes, the user must supply two functions
that evaluate the products

 y OPx A B x← = − −( )σ 1      and     w Bx← .

 See the section about symmetric problems for more details.

ARPACK++ functions.

ARPACK++ classes contain several member functions designed to supply
information about problem data, to change some parameters, to solve problems in
various computational modes and to return eigenvalues and eigenvectors. Most of
them are defined as virtual members of only four classes  $5UF6WG(LJ,
$5UF1RQ6\P6WG(LJ, $5UF6\P6WG(LJ and $5UF&RPS6WG(LJ    and inherited or
changed by other derived classes. This procedure reduces the necessity of redefining
functions and permits the user to add his own classes to the library by only defining a
few constructors.

The functions can be divided according to their purposes into eight groups. These
groups are summarized below. Only a brief explanation of each function is given, so
the user should refer to the appendix for a more complete description of them.
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Setting problem parameters.

Generally, an eigenvalue problem is set by passing all problem parameters to the class
constructor. However, sometimes the parameters may not be available when the
problem is declared, so the user may be forced to define them later. The functions
listed below are intended to help the user in such cases.

'HILQH3DUDPHWHUV Sets the values of variables that are usually passed as
parameters to class constructors.

6HW%XFNOLQJ0RGH Turns a generalized symmetric real problem into
buckling mode.

6HW&D\OH\0RGH Turns a generalized symmetric real problem into
Cayley mode.

6HW&RPSOH[6KLIW0RGH Turns a generalized nonsymmetric real problem into
complex shift and invert mode.

6HW5HJXODU0RGH Turns any eigenvalue problem into regular mode.

6HW6KLIW,QYHUW0RGH Turns any eigenvalue problem into shift and invert
mode.

Changing problem parameters.

Although changes in problem data are not very common, they are allowed by
ARPACK++ to permit the user to overcome some atypical situations were program
fails to solve a problem with the mode or other parameter previously chosen. The
functions that can be used with this purpose are:

&KDQJH0D[LW Changes the maximum number of iterations allowed.

&KDQJH0XOW%[ Changes the function that performs the product Bx.

&KDQJH0XOW23[ Changes the function that performs the product OPx.

&KDQJH1FY Changes the number of Arnoldi vectors generated at
each iteration.

&KDQJH1HY Changes the number of eigenvalues to be computed.

&KDQJH6KLIW Turns the problem into shift and invert mode (or
changes the shift if this mode is already being used).

&KDQJH7RO Changes the stopping criterion.

&KDQJH:KLFK Changes the part of the spectrum that is sought.

,QYHUW$XWR6KLIW Changes the shift selection strategy used to restart the
Arnoldi method.
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1R6KLIW Turns the problem into regular mode.

Retrieving information about the problem.

Some ARPACK++ functions can be helpful if one wants to know which parameters
were employed to solve an eigenvalue problem. They can be used, for example, to
build other functions that require information about some details of the eigenvalue
problem, such as the computational mode or the stopping criterion adopted, without
explicitly passing each parameter in the function heading.

A list of the ARPACK++ functions that return problem data is given below. Some of
them are also used in various examples included in next two chapters.

*HW$XWR6KLIW Indicates if exact shifts are being used to restart the
Arnoldi method.

*HW0D[LW Returns the maximum number of iterations allowed.

*HW,WHU Returns the number of iterations actually taken to
solve a problem.

*HW0RGH Returns the computation mode used.

*HW1 Returns the dimension of the problem.

*HW1FY Returns the number of Arnoldi vectors generated at
each iteration.

*HW1HY Returns the number of required eigenvalues.

*HW6KLIW Returns the shift used to define a spectral
transformation.

*HW6KLIW,PDJ Returns the imaginary part of the shift.

*HW7RO Returns the tolerance used to declare convergence.

*HW:KLFK Returns the portion of the spectrum that was sought.

3DUDPHWHUV'HILQHG Indicates if all problem parameters were correctly
defined.

Determining eigenvalues and eigenvectors.

The most important and most frequently used ARPACK++ functions are listed
below. With them, one can determine eigenvalues, eigenvectors, Schur vectors or an
Arnoldi basis.

Instead of containing one single function that solves the eigenvalue problem,
ARPACK++ gives the user various alternatives to determine and store just the desired
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part of the solution. There are eleven different functions. Each one stores a particular
group of vectors using a specific output format.

The three output formats available are used here to group the functions.

1. Functions that use ARPACK++ internal data structure.

This first group contains functions that solve the eigenvalue problem and store the
output vectors into ARPACK++ internal data structure, so the user does not need to
worry about how and where eigenvalues and eigenvectors are stored.

The output data generated by these functions can be retrieved later by using one of the
several functions described in the Retrieving eigenvalues and eigenvectors section
below.

)LQG$UQROGL%DVLV Determines an Arnoldi basis.

)LQG(LJHQYDOXHV Determines eigenvalues.

)LQG(LJHQYHFWRUV Determine eigenvectors (and optionally Schur
vectors).

)LQG6FKXU9HFWRUV Determines Schur vectors.

2. Functions that store output data in user-supplied vectors.

Using functions of this second group, it is possible to solve the eigenvalue problem
and store the output data in user-supplied c++ standard vectors.

(LJHQYDOXHV Returns the eigenvalues of the problem being solved
and optionally determines eigenvectors and Schur
vectors.

(LJHQ9DO9HFWRUV Returns the eigenvalues and eigenvectors of the given
problem (and optionally determines Schur vectors).

(LJHQYHFWRUV Return the eigenvectors of the given problem (and
optionally determine Schur vectors).

3. Functions that generate objects of the STL vector class.

Functions of this last group are used to solve the eigenvalue problems and return
output data into objects of the STL vector class.

6WO$UQROGL%DVLV9HFWRUV Returns an Arnoldi basis for the problem being solved.

6WO(LJHQYDOXHV Returns a vectors that contains the eigenvalues of the
given problem. Optionally, Eigenvectors and Schur
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vectors can also be determined and stored into
ARPACK++ internal data structure.

6WO(LJHQYHFWRUV Returns a vector that stores sequentially the
eigenvectors of the problem being solved. Eigenvalues
(and optionally Schur vectors) are also determined and
stored internally by ARPACK++.

6WO6FKXU9HFWRUV Returns a vector that contains the Schur vectors of the
problem being solved.

Tracking the progress of ARPACK.

The FORTRAN version of ARPACK provides a means to trace the progress of the
computation of the eigenvalues and eigenvectors as it proceeds. Various levels of
output are available, from no output to voluminous. This feature is also supported by
ARPACK++ through the two functions listed below:

7UDFH Turns trace mode on.

1R7UDFH� Turns trace mode off.

Executing ARPACK++ step by step.

The reverse communication interface classes requires the user to interact with
ARPACK++ and perform matrix-vector products on request during the computation
of the eigenvalue and eigenvectors.

However, to perform a product, say y Mx← , one needs to know where x is stored,
and also where to put y. The same occurs when the user decides to supply the shifts
for the implicit restarting of the Arnoldi method: he must know where to store the
shifts. This kind of information is provided by the functions listed below.

*HW,GR Indicates the operation that must be performed by the
user between two successive calls to TakeStep.

*HW1S Returns the number of shifts that must be supplied for
the implicit restarting of the Arnoldi method.

*HW3URG Indicates where the product Bx is stored.

*HW9HFWRU Indicates where x is stored when a product in the form
Mx must be performed.

*HW9HFWRU,PDJ Indicates where the imaginary part of the eigenvalues
of the current Hessenberg matrix are stored.

3XW9HFWRU Indicates where to store the product OPx (or Bx).
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7DNH6WHS Performs the calculations required between two
successive matrix-vector products.

Detecting if the solution of the eigenvalue problem is available.

In various situations, notably when solving the eigenvalue problem step by step, the
user needs to find out if the solution of the problem is already available, in order to
proceed with his own computations. In such cases, one of the functions listed below
should be used.

&RQYHUJHG(LJHQYDOXHV Returns the number of eigenvalues found so far.

$UQROGL%DVLV)RXQG Indicates if an the requested Arnoldi basis is available.

(LJHQYDOXHV)RXQG Indicates if the requested eigenvalues are available.

(LJHQYHFWRUV)RXQG Indicates if the requested eigenvectors are available.

6FKXU9HFWRUV)RXQG Indicates if the requested Schur vectors are available.

Retrieving eigenvalues and eigenvectors.

Various functions contained in the Determining eigenvalues and eigenvectors section
above ()LQG(LJHQYDOXHV and (LJHQYHFWRUV are just two of them) use ARPACK++
internal data structure to store part of the solution, or even the whole solution of the
eigenvalue problem.

This section contains several functions that permit the user to retrieve those output
vectors internally stored by ARPACK++. The functions listed below can be used to
obtain from a particular element of an Arnoldi basis vector to a vector that contains all
eigenvectors stored sequentially.

1. Functions that return vector elements.

For those people that do not want to worry about how and where to store eigenvalues
and eigenvectors, ARPACK++ includes some functions that permit direct access to
every single element of the output vectors. These functions are listed below.

$UQROGL%DVLV9HFWRU Returns one element of an Arnoldi basis vector.

(LJHQYDOXH Returns one of the “converged” eigenvalues.

(LJHQYDOXH5HDO Returns the real part of an eigenvalue (when the
problem is real and nonsymmetric).

(LJHQYDOXH,PDJ Returns the imaginary part of an eigenvalue (when the
problem is real and nonsymmetric).
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(LJHQYHFWRU Returns one element of a single eigenvector.

(LJHQYHFWRU5HDO Returns the real part of one element of an eigenvector
(when the problem is real and nonsymmetric).

(LJHQYHFWRU,PDJ Returns the imaginary part of one element of an
eigenvector (when the problem is real and
nonsymmetric).

6FKXU9HFWRU Returns one element of a Schur vector.

5HVLGXDO9HFWRU Returns one element of the residual vector.

2. Functions that return pointers to vectors.

ARPACK++ also includes functions that return vector addresses instead of vector
components. Their purpose is to permit the user to supply eigenvalues and
eigenvectors (or any other vector stored into ARPACK++ internal data structure) as
input parameters to other functions.

5DZ$UQROGL%DVLV9HFWRU Returns a pointer to a vector that stores one of the
Arnoldi basis vectors.

5DZ$UQROGL%DVLV9HFWRUV Returns a pointer to a vector that contains the Arnoldi
basis.

5DZ(LJHQYDOXHV Returns a pointer to a vector that contains the
eigenvalues (or the real part of them, if the problem is
real and nonsymmetric).

5DZ(LJHQYDOXHV,PDJ Returns a pointer to a vector that contains the
imaginary part of the eigenvalues, when the problem is
real and nonsymmetric.

5DZ(LJHQYHFWRUV Returns a pointer to a vector that stores all of the
eigenvalues consecutively.

5DZ(LJHQYHFWRU Returns a pointer to a vector that stores one of the
eigenvectors.

5DZ6FKXU9HFWRUV Returns a pointer to a vector that stores the Schur
vectors consecutively.

5DZ6FKXU9HFWRU Returns a pointer to a vector that stores one of the
Schur vectors.

5DZ5HVLGXDO9HFWRU Returns a pointer to a vector that contains the residual
vector.



ARPACK++ CLASSES AND FUNCTIONS     35

3. Functions that return STL vectors.

There are also functions that return output vectors using the STL YHFWRU class.
Besides 6WO(LJHQYDOXHV, 6WO(LJHQYHFWRUV and 6WO6FKXU9HFWRUV�� listed earlier
in this chapter, this group also includes:

6WO$UQROGL%DVLV9HFWRU Returns one of the Arnoldi basis vectors.

6WO(LJHQYDOXHV5HDO Returns the real part of the eigenvalues, when the
problem is real and nonsymmetric.

6WO(LJHQYDOXHV,PDJ Returns the imaginary part of the eigenvalues, when
the problem is real and nonsymmetric.

6WO(LJHQYHFWRU Returns one of the eigenvectors.

6WO(LJHQYHFWRU5HDO Returns the real part of an eigenvector, when the
problem is real and nonsymmetric.

6WO(LJHQYHFWRU,PDJ Returns the imaginary part of an eigenvector, when the
problem is real and nonsymmetric.

6WO6FKXU9HFWRU Returns one of the Schur vectors.

6WO5HVLGXDO9HFWRU Returns the residual vector.



Chapter

4
Solving

eigenvalue problems

The purpose of this chapter is to show how easily one can define and solve eigenvalue
problems using ARPACK++ classes. There is no intent to cover every single
ARPACK++ detail here, but only to stress the most important characteristics of each
kind of class and function, and give some hints that should be followed by the user
when solving his own problems.

Solving problems in four steps.

As emphasized in chapter 3, ARPACK++ has a large number of classes and
functions. This profusion of classes is easy to justify. It gives the user various
alternatives to define and solve eigenvalue problems without having to pass extra
parameters when calli ng constructors.

However, one can easily get confused when so many choices are available, especially
when using the library for the first time. Therefore, the actions needed to define and
solve an eigenvalue problem using a few simple steps shall be emphasized:

Step One. First of all , it is necessary to create one or more matrices using some user-
defined class or one of the eight matrix classes provided by ARPACK++. If the
user does not want to represent a matrix by means of a class, he still can use the
reverse communication interface, but this option is not recommended and
should be considered only after discarding the previous alternatives.
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Step Two. Once available, these matrices must be used to declare the eigenvalue
problem. Other relevant parameters, such as the number of desired eigenvalues,
the spectral transformation and the shift, should also be defined.

Step Three. After that, the user must call one of the ARPACK++ functions
specifically designed to solve the eigenvalue problem. (LJHQ9DO9HFWRUV and
)LQG(LJHQYHFWRUV are just two of these functions.

Step Four. Finally, some other ARPACK++ function can also be called to retrieve
output data, such as eigenvalues, eigenvectors and Schur vectors, if this was not
done by the function used in the third step above.

Notice that several functions mentioned in the last chapter were not included in these
steps. Functions whose purpose is to change some of the problem parameters (such as
the tolerance or the maximum number of iterations) or turn on the trace mode, for
example, are seldom used and, because of their secondary role, will be described only
in the appendix.

Defining matrices.

From the user’s point of view, the hardest step in the list given above is the definition
of the matrices that characterize the eigenvalue problem. This is particularly true
when the problem is large.

The diff iculty comes from the fact that, in order to define a matrix, it is necessary not
only to store its elements, but also to create a function that performs a matrix-vector
product and, in the case of a spectral transformation is being used, to define how a
linear system should be solved.

Two different schemes are provided by ARPACK++ to mitigate this diff iculty: one
can use a predefined class, and let the library handle the matrices, or use his own class
to define the required matrix-vector products.

In fact, the reverse communication interface can also be used, so it is even possible to
avoid completely the use of a c++ class to store information about the matrix. In this
case, the user is totally free to decide how matrix-vector products should be
performed. However, because this liberty implies a much more complicated code,
only the first two alternatives will be considered in this section.

Using ARPACK++ matrix classes.

The easiest way to create a matrix is to use one of the eight predefined classes
provided by ARPACK++. These classes already contain member functions that
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perform matrix-vector products and solve linear systems, so the user needs only to
supply matrix data in compressed sparse column or band format in order to use them
to define a matrix. A single vector will suff ice if the matrix is dense.

The first example below ill ustrates how a real nonsymmetric band matrix can be
declared as an $5EG1RQ6\P0DWUL[ object.

LQW�����Q����� �������
LQW�����Q/���� ���
LQW�����Q8���� ���
GRXEOH
�Q]YDO� �0DWUL['DWD���
$5EG1RQ6\P0DWUL[�GRXEOH!�$�Q��Q/��Q8��Q]YDO��

In this example, Q is the dimension of the system, Q/ and Q8 are, respectively, the
lower and the upper bandwidth (not considering the main diagonal), and Q]YDO is a
vector that contains all elements of the (Q/+Q8+1) nonzero diagonals of $. This last
vector is generated by function 0DWUL['DWD (not shown here).

Once declared, $ can be passed as a parameter to all ARPACK++ classes that define a
nonsymmetric eigenvalue problem. However, since class $5EG1RQ6\P0DWUL[ (like all
other predefined matrix classes) uses a direct method to solve linear systems, one
must take in account the memory that will be consumed if a spectral transformation is
employed.

The next example contains the definition of a sparse complex matrix using class
$5OX1RQ6\P0DWUL[.

LQW����������������Q���������0DWUL[�GLPHQVLRQ�
LQW����������������QQ]�������1XPEHU�RI�QRQ]HUR�HOHPHQWV�LQ�$�
LQW
���������������LURZ������SRLQWHU�WR�DQ�DUUD\�WKDW�VWRUHV�WKH�URZ
�����������������������������LQGLFHV�RI�WKH�QRQ]HURV�LQ�$�
LQW
���������������SFRO������SRLQWHU�WR�DQ�DUUD\�RI�SRLQWHUV�WR�WKH
�����������������������������EHJLQQLQJ�RI�HDFK�FROXPQ�RI�$�LQ�Q]YDO�
FRPSOH[�GRXEOH!
���Q]YDO�����SRLQWHU�WR�DQ�DUUD\�WKDW�VWRUHV�WKH
�����������������������������QRQ]HUR�HOHPHQWV�RI�$�
Q� �������
&RPS0DWUL[$�Q��QQ]��Q]YDO��LURZ��SFRO��
$5OX1RQ6\P0DWUL[�FRPSOH[�GRXEOH!�!�$�Q��QQ]��Q]YDO��LURZ��SFRO��

Here, &RPS0DWUL[$ is a function that generates QQ], LURZ, SFRO and Q]YDO. These
four parameters, along with Q, are used to define matrix $. In addition to them, the
relative pivot tolerance and the column ordering that should be used to reduce the fill -
ins that occur during the matrix factorization can also be passed to the
$5OX1RQ6\P0DWUL[ class constructor.
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Letting the user define a matrix class.

If none of the matrix classes mentioned above meets the user’s requirements, either
because the data structure is not appropriate or due to the use of a direct method for
solving linear systems, a new class can be defined from scratch. In this case, the class
must contain some member functions that performs the matrix-vector products
required by the Arnoldi method.

Different classes with particular member functions must be created for each
combination of matrix (real symmetric, real nonsymmetric or complex) and
computational mode (regular, shift and invert, etc) used to solve the eigenvalue
problem. To solve, in regular mode, a standard eigenvalue problem that involves a
real nonsymmetric matrix A, for example, one needs to define a matrix class with at
least one member function that performs the product w Av← , as shown below.

WHPSODWH�FODVV�7!
FODVV�0DWUL[:LWK3URGXFW�^
�SULYDWH�
��LQW�P��Q�������1XPEHU�RI�URZV�DQG�FROXPQV�
�SXEOLF�
��LQW�QURZV���^�UHWXUQ�P��`
��LQW�QFROV���^�UHWXUQ�Q��`
��YRLG�0XOW0Y�7
�Y��7
�Z��������0DWUL[�YHFWRU�SURGXFW��Z� �0
Y�
��0DWUL[:LWK3URGXFW�LQW�QURZV��LQW�QFROV� �������6LPSOH�FRQVWUXFWRU�
��^
����P� �QURZV�
����Q� ��QFROV"QFROV�QURZV��
��`
`�����0DWUL[:LWK3URGXFW�

The only condition imposed to this class by ARPACK++ is that 0XOW0Y, the function
that performs the required matrix-vector product, contains only two parameters6. The
first parameter must be a pointer to the vector that will be multiplied by A, while the
second parameter must supply a pointer to the output vector. This is not a very strong
restriction since any other information about the matrix, such as the number of rows
or columns, can be passed indirectly to 0XOW0Y by using some class variables.

In the example above, parameters Y and Z are declared as pointers to a certain type 7,
allowing 0DWUL[:LWK3URGXFW to represent both single and double precision matrices.
Other two variables used by 0XOW0Y, P and Q, are defined when the constructor is
called.

                                                          
6 Naturally, default arguments are also allowed.
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Creating eigenvalue problems.

There are two different ways of declaring an eigenvalue problem as an ARPACK++
object. The user can either define all problem parameters when creating the object or
use a default constructor and define parameters later. Both alternatives are briefly
described below.

Passing parameters to constructors.

All information that is necessary to set up the eigenvalue problem can be specified at
once when declaring an object of the corresponding class. For example, to find the
five eigenvalues closest to 5.7 + 2.3i of a complex generalized problem using the shift
and invert mode, the user can declare an object of class $5&RPS*HQ(LJ writing

$5&RPS*HQ(LJ�GRXEOH��0DWUL[23�GRXEOH!��0DWUL[%�GRXEOH!�!
��(LJ3URE�����������	23��	0DWUL[23�GRXEOH!��0XOW9HW��	%�
����������	0DWUL[%�GRXEOH!��0XOW9HW��FRPSOH[�GRXEOH!������������

Here, 10000 is the dimension of the system and 0DWUL[23�GRXEOH!��0XOW9HW and
0DWUL[%�GRXEOH!��0XOW9HW are functions that evaluate the products ( )A B v− −σ 1

and Bv , respectively.

The same complex problem mentioned above can be declared in a more
straightforward way if the $5OX&RPS*HQ(LJ�class is used. In this case, after defining
$ and % as two $5OX1RQ6\P0DWUL[ objects, one just needs to write

$5OX&RPS*HQ(LJ�GRXEOH!�(LJ3URE����$��%��FRPSOH[�GRXEOH!������������

Real symmetric and nonsymmetric standard and generalized problems can be created
in an analogous manner.

Defining parameters after object declaration.

There are some cases where it is not necessary, and sometimes not even convenient,
to supply all problem information when declaring an ARPACK++ object. If some
parameter is not available when problem is being declared, for example, all data can
be passed to ARPACK++ later, as in the following real nonsymmetric generalized
problem:

$51RQ6\P*HQ(LJ�GRXEOH��0DWUL[23�GRXEOH!��0DWUL[%�GRXEOH!�!�(LJ3URE�
������
(LJ3URE�'HILQH3DUDPHWHUV���������	23��	0DWUL[23�GRXEOH!��0XOW9HW�
�������������������������	%��	0DWUL[%�GRXEOH!��0XOW9HW��
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(LJ3URE�6HW6KLIW,QYHUW0RGH������	23��	0DWUL[23�GRXEOH!��0XOW9HW��

In this example, the shift and invert mode will be used to find 4 eigenvalues near 1.2.
The dimension of the problem is 100 and matrix-vector products are functions of
classes 0DWUL[23�GRXEOH! and 0DWUL[%�GRXEOH!. The first line only declares an
object called EigProb. In the last two lines, all $51RQ6\P*HQ(LJ parameters are
defined, including the spectral transformation mode.

Solving problems and getting output data.

Once declared an eigenvalue problem, ARPACK++ provides several alternatives to
retrieve its solution. These alternatives are briefly described below.

Letting ARPACK++ handle data.

When solving an eigenvalue problem, ARPACK++ can hold the output vectors in its
own data structure, so the user does not need to decide where they should be stored. In
this case, each single element of the eigenvalues and eigenvectors can be recovered
later using some functions provided by ARPACK++, as in the following example:

���)LQGLQJ�DQG�SULQWLQJ�D�IHZ�HLJHQYHFWRUV�RI�(LJ3URE�
(LJ3URE�)LQG(LJHQYHFWRUV���
IRU��LQW�L ���L�(LJ3URE�&RQYHUJHG(LJHQYDOXHV����L����^
��FRXW����´(LJHQYDOXH>´�����L�������´@� �´�
��FRXW����(LJ3URE�(LJHQYDOXH�L�����HQGO�
��FRXW����´(LJHQYHFWRU>´�����L�������´@���´�
��IRU��M ���M�(LJ3URE�*HW1����M����^
����FRXW����(LJ3URE�(LJHQYHFWRU�L��M�����HQGO�
��`
��FRXW����HQGO�
`

Here, )LQG(LJHQYHFWRUV is a function that determines eigenvalues and eigenvectors
of a problem defined by (LJ3URE, and store them into ARPACK++ internal structure.
&RQYHUJHG(LJHQYDOXHV returns the number of eigenvalues found by ARPACK++.
To retrieve output data, functions (LJHQYDOXH and (LJHQYHFWRU were used7.

ARPACK++ also includes other functions that return vector addresses instead of
vector elements. These functions provide direct access to output data without
requiring the user to create a vector. They are well suited to those situations where

                                                          
7 6FKXU9HFWRU and 5HVLGXDO9HFWRU are other functions that could be used.
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eigenvalues and eigenvectors must be supplied as parameters to other functions.
5DZ(LJHQYHFWRU, one of such functions8, is used in the example below:

������
(LJ3URE�)LQG(LJHQYHFWRUV�������������������)LQGLQJ�HLJHQYHFWRUV�
GRXEOH
�Z� �QHZ�GRXEOH>(LJ3URE�*HW1��@�����'HILQLQJ�D�YHFWRU�Z�
$�0XOW0Y�(LJ3URE�5DZ(LJHQYHFWRU�����Z������6HWWLQJ�Z����PDWUL[
(LJHQYHFWRU
������

In this example, $, a matrix declared elsewhere in the program, is multiplied by the
first eigenvector of an eigenvalue problem defined by EigProb. $�0XOW0Y, the
function that performs the product, takes two pointers to double precision real vectors
as parameters. ARPACK++ function *HW1 is used to determine the dimension of the
problem.

Employing user-defined data structure.

ARPACK++ also permits the user to use his own vectors to store the solution of an
eigenvalue problem. As an example, a function called (LJHQ9DO9HFWRUV is used
below to determine the QFRQY eigenvalues and eigenvectors of a real nonsymmetric
standard problem (represented by (LJ3URE). Similar functions can be used to find
Arnoldi basis vectors, Schur vectors, etc.

GRXEOH�(LJ9DO5>��@�
GRXEOH�(LJ9DO,>��@�
GRXEOH�(LJ9HF>����@�
LQW����QFRQY�
QFRQY� �(LJ3URE�(LJHQ9DO9HFWRUV�(LJ9HF��(LJ9DO5��(LJ9DO,��
IRU��LQW�L ���L�QFRQY��L����^
��FRXW����´(LJHQYDOXH>´�����L�������´@� �´�
��FRXW����(LJ9DO5>L@����´���´����(LJ9DO,>L@����´,µ����HQGO�
`

Since (LJ3URE is a nonsymmetric problem and, in this case, some of the eigenvalues
can be complex, two real vectors, (LJ9DO5 and (LJ9DO,, are used to store,
respectively, the real and imaginary part of the eigenvalues.

The eigenvectors are stored sequentially in (LJ9HF. Real eigenvectors occupy Q
successive positions9, while each complex eigenvector require 2*Q positions (Q for the
real part and another Q for the imaginary part of the vector). Since the last eigenvector
found by (LJHQ9DO9HFWRUV can be complex, (LJ9HF must be dimensioned to store
(QFRQY+1)*Q elements.

                                                          
8 Other functions with similar meaning are 5DZ(LJHQYDOXHV and 5DZ6FKXU9HFWRU.
9 Here, Q is the dimension of the system.
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Using the STL vector class.

Last but not least, ARPACK++ can store eigenvalues and eigenvectors using the
YHFWRU class provided by the Standard Template Library (or STL).

STL is a library that provides an easy and powerful way to handle vectors, linked lists
and other structures in c++. Among its classes templates, only the YHFWRU class can be
considered appropriate to store the dense vectors generated as output by ARPACK++.
This class is used in the example below:

YHFWRU�GRXEOH!
�(LJ9HF� �SURE�6WO(LJHQYHFWRUV���
YHFWRU�GRXEOH!
�(LJ9DO� �SURE�6WO(LJHQYDOXHV���
IRU��LQW�L ���L�SURE�&RQYHUJHG(LJHQYDOXHV����L����^
��FRXW����´(LJHQYDOXH>´�����L�������´@� �´����(LJ9DO>L@����HQGO�
`

In this example, 6WO(LJHQYHFWRUV not only finds the eigenvectors of a problem
called SURE, but also creates a new object of class YHFWRU to store them sequentially,
returning a pointer to this vector in (LJ9HF. EigVal is used to store the pointer
generated by 6WO(LJHQYDOXHV. The number of eigenvalues found by ARPACK++ is
supplied by function &RQYHUJHG(LJHQYDOXHV.

Finding singular values.

ARPACK++ can also be used to find the truncated singular value decomposition
(truncated SVD) of a generic real rectangular matrix. Supposing, for example, that A
is a m x× matrix, the truncated SVD is obtained by decomposing A into the form

A U V T= Σ

where U and V are matrices with orthonormal columns, U U V V IT T
n= = , and

Σ = diag n( , , , )σ σ σ1 2 �  is a diagonal matrix that satisfies σ σ σ1 2 0≥ ≥ ≥ ≥� n .

Each element σ i  is called a singular value of A, while each column of U is a left
singular vector and each column of V is a right singular vector of A.

To use ARPACK++ to obtain a few singular values (and the corresponding singular
vectors) of A, one should notice that σ σ σ1 2, , ,� n  are precisely the square roots of
the eigenvalues of the symmetric n n×  matrix

A A V U U V V VT T T T= =Σ Σ Σ 2

and, in this case, the eigenvectors of A AT  are the right singular vectors of A.
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Naturally, this formulation is appropriate when m is greater or equal to n. To solve
problems where m n< , it is suff icient to reverse the roles of A and AT in the above
equation.

When the singular values obtained by ARPACK++ are not multiple or tightly
clustered, numerically orthogonal left singular vectors may also be computed from the
right singular vectors using the relation:

U AV= −Σ 1 .

As an alternative, one can use the relation

0

0

A

A

U

V

U

VT




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
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
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to determine the left and right leading singular vectors simultaneously. In this case, no
transformation is required since the columns of U and V can be easily extracted from
the converged eigenvectors of

A
A

AT=








0

0
.

In view of the fact that A  has both σ i  and − σ i  as eigenvalues, it is important to set
the ZKLFK variable to ´/$µ when calli ng ARPACK++, so only the positive
eigenvalues (those with largest algebraic value) are computed.

The major drawback of this approach is related to the fact that A  is an
( ) ( )m n m n+ × +  matrix, while A AT  contains only n2  elements. Even considering

that the sparse matrix-vector products Av  and A AvT  require the same amount of
float point operations, the Arnoldi vectors generated at each iteration of ARPACK are
greater when A  is used. Moreover, setting ZKLFK to ´/0µ is generally better than
using ́ /$µ.

As a result, in most cases it is better to use A AT  than A . Exceptions to this rule
occur only when the leading eigenvalues of A are very tightly clustered.

Using the $56\P6WG(LJ class.

ARPACK++ class $56\P6WG(LJ can be easily adapted to solve SVD problems. This
is particularly true if $5OX1RQ6\P0DWUL[, $5XP1RQ6\P0DWUL[��$5GV1RQ6\P0DWUL[
or $5EG1RQ6\P0DWUL[ is used to store matrix A, because these classes contain three
member functions, 0XOW0W0Y, 0XOW00WY and 0XOW�00W�, that perform, respectively,
the products A AvT , AA vT  and A .v for a given v.
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Supposing, for example, that vectors YDO$, LURZ and SFRO are used to store A in CSC
format, so $5OX1RQ6\P0DWUL[ can be used to define the matrix, the following
commands are suff icient to find the four leading singular values of A.

���8VLQJ�$5OX1RQ6\P0DWUL[�WR�VWRUH�PDWUL[�$�DQG�WR�SHUIRUP�WKH�SURGXFW
���$
$[��/8�GHFRPSRVLWLRQ�LV�QRW�XVHG��VR�6XSHU/8�LV�QRW�UHTXLUHG��
$5OX1RQ6\P0DWUL[�GRXEOH!�$�P��Q��QQ]��YDO$��LURZ��SFRO��
���'HILQLQJ�WKH�HLJHQYDOXH�SUREOHP��0XOW0W0�LV�XVHG��VR�P�! �Q��
$56\P6WG(LJ�GRXEOH��$5OX1RQ6\P0DWUL[�GRXEOH!�!
��SURE�Q�����	$��	$5OX1RQ6\P0DWUL[�GRXEOH!��0XOW0W0Y��
���)LQGLQJ�HLJHQYDOXHV�
GRXEOH�VYDOXH>�@�
GSURE�(LJHQYDOXHV�VYDOXH��
���&DOFXODWLQJ�WKH�VLQJXODU�YDOXHV�
IRU��L� ����L���SURE�&RQYHUJHG(LJHQYDOXHV����L����^
��VYDOXH>L@� �VTUW�VYDOXH>L@��
`

Other interesting examples where ARPACK++ is used to find singular values and
vectors can be found in the DUSDFN���H[DPSOHV directory.



Chapter

5
ARPACK++ examples

This chapter contains some examples on how to use ARPACK++. The purpose of
these examples is to ill ustrate the major characteristics of the software and to clarify
the steps required to find eigenvalues and eigenvectors mentioned in the last chapter.

Several combinations of matrix classes, eigenvalue problems and output functions are
considered here. Problems where ARPACK++ matrix classes were used are presented
first, followed by some examples that involve user-defined matrix-vector products
and the reverse communication interface. Some strategies to build an interface
between ARPACK++ and other libraries are also briefly mentioned.

The H[DPSOHV directory.

The problems mentioned in this chapter are also distributed as examples along with
ARPACK++ code. The DUSDFN���H[DPSOHV directory contains some subdirectories
 such as VXSHUOX, SURGXFW, XPISDFN, KDUZHOO, GHQVH, EDQG and UHYHUVH� that
include several sample programs covering all available spectral transformations for
real symmetric, real nonsymmetric and complex problems. Although the purpose of
these programs is only to ill ustrate ARPACK++ usage, they can also be employed to
create new problems. The user just need to replace the matrix data or the matrix-
vector product functions.

Some instructions on how to run these examples are given in 5($'0( files included in
all of the example directories. The required 0DNHILOHV are also supplied. However,
prior to compili ng the programs, some modifications should be made to the
0DNHILOH�LQF file in order to correctly define the compiler and the path of the
libraries referenced by ARPACK++.
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Using ARPACK++ matrix structure.

Complex and real symmetric and nonsymmetric eigenvalue problems can be easily
solved by ARPACK++ when matrix elements are stored in compressed sparse
column (CSC) or band format (or sequentially in a vector, if the matrix is dense). In
this case, only a few commands are required to obtain the desired eigenvalues and
eigenvectors. To ill ustrate this, three different examples were included in this section.
In the first, a real symmetric generalized problem is solved by using the Cayley mode.
The second contains a complex standard problem that is solved in regular mode.
Finally, ARPACK++ is also used to find some singular values of a real nonsymmetric
matrix.

Solving a symmetric generalized eigenvalue problem.

In this first example, the Cayley mode10 is used to find the four eigenvalues nearest to
150 of a generalized symmetric problem in the form Ax Bx= λ , where A is the one-
dimensional discrete Laplacian on the interval [0, 1], with zero Dirichlet boundary
conditions, and B is the mass matrix formed by using piecewise linear elements on the
same interval. Both matrices are tridiagonal. This example is very similar to the one
found in the H[DPSOHV�EDQG�V\P�EV\PJFD\�FF file.

1. Generating problem data.

Before generating A and B, it is worth noticing that, being symmetric, these matrices
can be perfectly characterized by their upper or their lower triangular part. Therefore,
some memory can be saved if not all of their elements are stored.

Two functions, 0DWUL[$ and 0DWUL[%, will be used here to create A and B,
respectively. These functions have two input parameters:

• Q, the dimension of the system; and
• XSOR, a parameter that indicates which part of the matrix will be supplied;

and two output parameters,

• Q', the number of upper or lower nonzero diagonals (not including the main
diagonal);

• $, a pointer to a vector that contains the nonzero matrix elements.

These output parameters are the minimum amount of information required by
ARPACK++ to store a matrix as an $5EG6\P0DWUL[ object, so it can be used later to
create an eigenvalue problem.

                                                          
10 See chapter 4 for a description of all computational modes available in ARPACK++.



ARPACK++ EXAMPLES     49

Since the dimension of the vector pointed by $ depends on Q', a parameter that is not
known in advance by the user, 0DWUL[$ and 0DWUL[% also allocate memory for this
vector, as shown below.

WHPSODWH�FODVV�)/2$7��FODVV�,17!
YRLG�0DWUL[$�,17�Q��,17	�Q'��)/2$7
�	$��FKDU�XSOR� �
/
�
^
�����'HFODULQJ�LQWHUQDO�YDULDEOHV�
��,17����L�
��)/2$7��K��GI��GG�
�����'HILQLQJ�FRQVWDQWV�
��K�� �����)/2$7�Q����������PHVK�VL]H�
��GG� �����K����������������XVLQJ���K�LQVWHDG�RI���KA��
��GI� ������K���������������XVLQJ���K�LQVWHDG�RI���KA��
�����'HILQLQJ�WKH�XSSHU��RU�ORZHU��EDQGZLGWK�
��Q'�� ���
�����&UHDWLQJ�RXWSXW�YHFWRU�$�
��$��� �QHZ�)/2$7>�
Q@�
��LI��XSOR�  �
/
��^������6WRULQJ�WKH�ORZHU�WULDQJXODU�SDUW�RI�$�
����IRU��L ���L�Q��L����^
������$>�
L@� �GG��������������������0DLQ�GLDJRQDO�HOHPHQW�
������LI��Q�L����$>�
L��@� �GI�������/RZHU�GLDJRQDO�HOHPHQW�
����`
��`
��HOVH�^������������������6WRULQJ�WKH�XSSHU�WULDQJXODU�SDUW�RI�$�
����IRU��L ���L�Q��L����^
������LI��L��$>�
L@�� �GI������������8SSHU�GLDJRQDO�HOHPHQW�
������$>�
L��@� �GG������������������0DLQ�GLDJRQDO�HOHPHQW�
����`
��`
`����0DWUL[$�

WHPSODWH�FODVV�)/2$7��FODVV�,17!
YRLG�0DWUL[%�,17�Q��,17	�Q'��)/2$7
�	$��FKDU�XSOR� �
/
�
^
�����'HFODULQJ�LQWHUQDO�YDULDEOHV�
��,17����L�
��)/2$7��K��GI��GG�
�����'HFODULQJ�FRQVWDQWV�
��K�� �����)/2$7�Q����
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��GG� ����������
K�
��GI� ����������
K�
�����'HILQLQJ�WKH�XSSHU��RU�ORZHU��EDQGZLGWK�
��Q'�� ���
�����&UHDWLQJ�RXWSXW�YHFWRU�$�
��$��� �QHZ�)/2$7>�
Q@�
��LI��XSOR�  �
/
��^������6WRULQJ�WKH�XSSHU�WULDQJXODU�SDUW�RI�%�

����IRU��L ���L�Q��L����^
������$>�
L@� �GG��������������������0DLQ�GLDJRQDO�HOHPHQW�
������LI��Q�L����$>�
L��@� �GI�������/RZHU�GLDJRQDO�HOHPHQW�
����`
��`
��HOVH�^������������������6WRULQJ�WKH�XSSHU�WULDQJXODU�SDUW�RI�%�
����IRU��L ���L�Q��L����^
������LI��L��$>�
L@� �GI�������������8SSHU�GLDJRQDO�HOHPHQW�
������$>�
L��@� �GG������������������0DLQ�GLDJRQDO�HOHPHQW�
����`
��`
`����0DWUL[%�

0DWUL[$ and 0DWUL[% were defined here as function templates. The first template
parameter, )/2$7, permits the function to create both single and double precision
matrices. The second parameter, ,17, represents the integer type used and must be set
to iQW or ORQJ LQW.

Since these functions do not make clear how a band symmetric matrix can be stored
in a single vector, this will be ill ustrated by the example given below.

Consider the matrix

M

a a a

a a a a

a a a a a

a a a a a

a a a a

a a a

=

























11 12 13

21 22 23 24

31 32 33 34 35

42 43 44 45 46

53 54 55 56

64 65 66

0 0 0

0 0

0

0

0 0

0 0 0

.

M is a generic 6 6×  symmetric band matrix, with bandwidth 5, i.e. with 5 nonzero
diagonals. Due to the symmetry, elements aij and aji are equal, which means that only
the upper or lower nonzero diagonals of M are required to describe it.
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Rewriting the 3 upper nonzero diagonals (including the main diagonal) of M as a
rectangular 3 6×  matrix, one obtains:

M

a a a a

a a a a a

a a a a a a
upper =

















0 0

0
13 24 35 46

12 23 34 45 56

11 22 33 44 55 66

.

Notice that a few zeros were introduced in Mupper, due to the fact that some diagonals
contain more elements than others.

Once Mupper. is available, it is easy to store this matrix, by columns, in a single vector,
say Mupper :

M a a a a a a a a a a a a a a aupper = [ ]0 0 011 12 22 13 23 33 24 34 44 35 45 55 46 56 66 .

A very similar procedure can be used to store the lower triangular part of M. In this
case, a 3 6×  rectangular matrix Mlower and a vector Mupper  are generated, as shown

below:

M

a a a a a a

a a a a a

a a a a
lower =

















11 22 33 44 55 66

21 32 43 54 65

31 42 53 64

0

0 0

,

M a a a a a a a a a a a a a a alower = [ ]11 21 31 22 32 42 33 43 53 44 54 64 55 65 660 0 0 .

Both functions, 0DWUL[$ and 0DWUL[%, permits the user to choose between storing the
lower or the upper triangular part of the matrix. If this information is not supplied by
the user, XSOR is set to ·/·.

2. Defining the main program.

Once 0DWUL[$ and 0DWUL[% are available, it is now easy to write a program that
solves an eigenvalue problem in Cayley mode.

A simple example is shown below. In this example, after calli ng both functions
defined above, matrices A and B are declared as two $5EG6\P0DWUL[ objects. Then,
class $5OX6\P*HQ(LJ is used to create a generalized problem��, SURE. Finally,
function (LJHQ9DO9HFWRUV is called to determine eigenvalues and eigenvectors.

The parameters that are passed to the constructor of $5OX6\P*HQ(LJ are:

                                                          
11 Since $5OX6\P*HQ(LJ calls the SuperLU library to solve the linear system (A-σB)w = v when
the Cayley mode is being used, this library is supposed to be available.
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• The computational mode that should be used to solve the problem (’&’ is
passed, which means that the Cayley mode is to be used);

• The number of eigenvalues sought (QHY);
• The matrices that define the problem ($ and %); and
• The shift (150.0).

�LQFOXGH��DUEVPDW�K�������$5EG6\P0DWUL[�GHILQLWLRQ�
�LQFOXGH��DUEJV\P�K�������$5OX6\P*HQ(LJ�GHILQLWLRQ�
PDLQ��
^
�����'HFODULQJ�LQSXW�YDULDEOHV�
��LQW�����Q���������������'LPHQVLRQ�RI�WKH�SUREOHP�
��LQW�����QHY�������������1XPEHU�RI�HLJHQYDOXHV�VRXJKW�
��LQW�����QVGLDJ$���������/RZHU��DQG�XSSHU��EDQGZLGWK�RI�$�
��LQW�����QVGLDJ%���������/RZHU��DQG�XSSHU��EDQGZLGWK�RI�%�
��GRXEOH
�YDO$������������SRLQWHU�WR�DQ�DUUD\�WKDW�VWRUHV�WKH�QRQ]HUR
��������������������������HOHPHQWV�RI�$�
��GRXEOH
�YDO%������������SRLQWHU�WR�DQ�DUUD\�WKDW�VWRUHV�WKH�QRQ]HUR
��������������������������HOHPHQWV�RI�%�
�����&UHDWLQJ�PDWULFHV�$�DQG�%�
��Q��� �����
��0DWUL[$�Q��QVGLDJ$��YDO$��
��$5EG6\P0DWUL[�GRXEOH!�$�Q��QVGLDJ$��YDO$��
��0DWUL[%�Q��QVGLDJ%��YDO%��
��$5EG6\P0DWUL[�GRXEOH!�%�Q��QVGLDJ%��YDO%��
�����'HILQLQJ�WKH�HLJHQYDOXH�SUREOHP�
��QHY� ���
��$5OX6\P*HQ(LJ�GRXEOH!�SURE�
&
��QHY��$��%���������
�����'HFODULQJ�RXWSXW�YDULDEOHV�
��LQW�����QFRQY��������������������������1XPEHU�RI�FRQYHUJHG�HLJHQYDOXHV�
��GRXEOH
�(LJ9DO� �QHZ�GRXEOH>QHY@�������(LJHQYDOXHV�
��GRXEOH
�(LJ9HF� �QHZ�GRXEOH>QHY
Q@�����(LJHQYHFWRUV�
�����)LQGLQJ�DQG�VWRULQJ�HLJHQYDOXHV�DQG�HLJHQYHFWRUV�
��QFRQY� �SURE�(LJHQ9DO9HFWRUV�(LJ9HF��(LJ9DO��
��������
`����PDLQ�

In this example, the four eigenvalues nearest to 150 are determined and stored in
(LJ9DO. The corresponding eigenvectors are also stored sequentially in an array called
(LJ9HF.
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(LJ9HF was dimensioned here to store Q
QHY elements, where QHY is the number of
eigenvectors and Q is the dimension of each one of them. For complex problems, a
complex vector with QHY
Q elements is also suff icient. On the other hand, real
nonsymmetric problems require a real vector with �QHY���
Q components, since
some of the eigenvectors might be complex (see the description of (LJHQ9DO9HFWRUV
in the appendix).

Solving a complex standard eigenvalue problem.

To ill ustrate how to declare and solve a problem where the matrix is supplied using
the compressed sparse column format, a standard complex eigenvalue problem will
now be considered. In this example, the regular mode is used to find the four
eigenvalues with largest magnitude of the block tridiagonal matrix A derived from the
central-difference discretization of the two-dimensional convection-diffusion operator

− +∆ u uρ∇

on the unit square [ , ] [ , ]01 01× , with zero Dirichlet boundary conditions. Here, ∆
represents the Laplacian operator, and ∇  the gradient. ρ  is a complex parameter. A
similar example can be found in the H[DPSOHV�VXSHUOX�FRPSOH[�OFRPSUHJ�FF
file.

1. Generating problem data.

A function, called 0DWUL[$, will be used here to generate A in CSC format. This
matrix has the form:

A
h

T I

I T

T I

I T

=

−
−

−
−























1

0 0

0 0

0 0

2

�

� � �

� � �

� � �

�

where h is the mesh size, I is the identity matrix and T is a tridiagonal matrix with 4
on the main diagonal, ( )− −1 2ρh  on the subdiagonal and ( )− +1 2ρh  on the
superdiagonal.

0DWUL[$ has only one input parameter:

• Q[, the mesh size;

and five output parameters,

• Q, the matrix dimension;
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• QQ], the number of nonzero elements in $;
• $, a pointer to a vector that contains all nonzero matrix elements;
• LURZ, a pointer to a vector that contains the row indices of the nonzero

elements stored in $; and
• SFRO, a pointer to a vector that contain pointers to the first element in each

column stored in $ and LURZ.

These output parameters will be used later to store matrix A as an $5OX1RQ6\P0DWUL[
object.

As in the first example of this chapter, a function template is used to define 0DWUL[$:

WHPSODWH�FODVV�)/2$7��FODVV�,17!
YRLG�0DWUL[$�,17�Q[��,17	�Q��,17	�QQ]��FRPSOH[�)/2$7!
�	$�
�������������,17
�	LURZ��,17
�	SFRO�
^
���'HFODULQJ�LQWHUQDO�YDULDEOHV�
��,17��������������L��M��N��LG�
��FRPSOH[�)/2$7!�K��K���GG��GO��GX��I�
�����'HILQLQJ�FRQVWDQWV�
��FRQVW�FRPSOH[�)/2$7!�KDOI�����������
��FRQVW�FRPSOH[�)/2$7!�RQH�����������
��FRQVW�FRPSOH[�)/2$7!�IRXU�����������
��FRQVW�FRPSOH[�)/2$7!�UKR����H��������
��K��� �RQH�FRPSOH[�)/2$7!�Q[������������PHVK�VL]H�
��K��� �K
K�
��I��� ��RQH�K��
��GG�� �IRXU�K��
��GO�� �I���KDOI
UKR�K�
��GX�� �I���KDOI
UKR�K�
�����'HILQLQJ�WKH�QXPEHU�RI�FROXPQV�DQG�QRQ]HUR�HOHPHQWV�LQ�$�
��Q��� �Q[
Q[�
��QQ]� ���
Q[���
Q[�
�����&UHDWLQJ�RXWSXW�YHFWRUV�
��$���� �QHZ�FRPSOH[�)/2$7!>QQ]@�
��LURZ� �QHZ�,17>QQ]@�
��SFRO� �QHZ�,17>Q[
Q[��@�
�����'HILQLQJ�PDWUL[�$�
��SFRO>�@� ���
��M������� ���
��LG������ ���
��IRU��N ���N� Q[��N����^
����IRU��L ���L� Q[��L����^
������LI��N��^
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��������LURZ>M@� �LG�Q[�
��������$>M��@�� �I�����������$�L�Q[�L�� �I�
������`
������LI��L��^
��������LURZ>M@� �LG���
��������$>M��@�� �GX����������$�L���L�� �GX�
������`
������LURZ>M@��� �LG�
������$>M��@���� �GG����������$�L�L�� �GG�
������LI��L� �Q[�����^
��������LURZ>M@� �LG���
��������$>M��@�� �GO����������$�L���L�� �GO�
������`
������LI��N� �Q[�����^
��������LURZ>M@� �LG�Q[�
��������$>M��@�� �I�����������$�L�Q[�L�� �I�
������`
������SFRO>��LG@ �M�
����`
��`
`����0DWUL[$�

2. Defining the main program.

Now that the matrix data is available, it is time to write the main program. To create a
complex standard eigenvalue problem, two ARPACK++ classes will be required.
One, $5OX1RQ6\P0DWUL[, to define $ as the matrix represented by {Q, QQ], YDO$,
LURZ, SFRO}, and the other, $5OX&RPS6WG(LJ, to declare SURE as the problem to be
solved and to set some parameters.

As shown below, only two parameters are passed to the constructor of
$5OX&RPS6WG(LJ in this case. The first is the number of desired eigenvalues. The
second is the matrix. No other information is required, since the default values
supplied by ARPACK++ for the other parameters are adequate.

�LQFOXGH��DUOQVPDW�K�����$5OX1RQ6\P0DWUL[�GHILQLWLRQ�
�LQFOXGH��DUOVFRPS�K�����$5OX&RPS6WG(LJ�GHILQLWLRQ�
PDLQ��
^
�����'HFODULQJ�SUREOHP�GDWD�
��LQW����������������Q[�
��LQW����������������Q���������'LPHQVLRQ�RI�WKH�SUREOHP�
��LQW����������������QQ]�������1XPEHU�RI�QRQ]HUR�HOHPHQWV�LQ�$�
��LQW
���������������LURZ������SRLQWHU�WR�DQ�DUUD\�WKDW�VWRUHV�WKH�URZ
�������������������������������LQGLFHV�RI�WKH�QRQ]HURV�LQ�$�
��LQW
���������������SFRO������SRLQWHU�WR�DQ�DUUD\�RI�SRLQWHUV�WR�WKH
�������������������������������EHJLQQLQJ�RI�HDFK�FROXPQ�RI�$�LQ�YDO$�
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��FRPSOH[�GRXEOH!
���YDO$������SRLQWHU�WR�DQ�DUUD\�WKDW�VWRUHV�WKH
�������������������������������QRQ]HUR�HOHPHQWV�RI�$�
�����&UHDWLQJ�D�FRPSOH[�PDWUL[�
��Q[� ����
��0DWUL[$�Q[��Q��QQ]��YDO$��LURZ��SFRO��
��$5OX1RQ6\P0DWUL[�FRPSOH[�GRXEOH!�!�$�Q��QQ]��YDO$��LURZ��SFRO��
�����'HILQLQJ�WKH�HLJHQYDOXH�SUREOHP�
��$5OX&RPS6WG(LJ�GRXEOH!�SURE����$��
�����'HFODULQJ�RXWSXW�YDULDEOHV�
��YHFWRU�GRXEOH!
�(LJ9DO�������(LJHQYDOXHV�
��YHFWRU�GRXEOH!
�(LJ9HF�������(LJHQYHFWRUV�
�����)LQGLQJ�HLJHQYDOXHV�DQG�HLJHQYHFWRUV�
��(LJ9HF� �SURE�6WO(LJHQYHFWRUV���
��(LJ9DO� �SURE�6WO(LJHQYDOXHV���
��������
`����PDLQ�

In this example, the four eigenvalues and the corresponding eigenvectors with largest
magnitude of $ were found by using function 6WO(LJHQYHFWRUV. The eigenvectors
were stored sequentially in an STL vector called (LJ9HF, which was internally
dimensioned by ARPACK++ to store �
Q elements. 6WO(LJHQYDOXHV was used to
store the eigenvalues in (LJ9DO.

As it will become clear in the Working with user-defined matrix-vector products
section below, it is not necessary for the user to supply arrays such as (LJ9HF and
(LJ9DO when solving eigenvalue problems. ARPACK++ can handle eigenvalues and
eigenvectors using its own data structure. In this case, )LQG(LJHQYHFWRUV should
replace 6WO(LJHQYHFWRUV, and one of the several output functions provided by the
software ((LJHQYDOXH and 5DZ(LJHQYHFWRU are just two examples) used to recover
the solution.

Solving truncated SVD problems.

In the last example of this section, ARPACK++ will be used to obtain the some of the
singular values of a real nonsymmetric matrix. As described in chapter four, the
truncated singular value decomposition of a generic real rectangular matrix A can be
obtained by finding the eigenvalues and eigenvectors of the symmetric n n×  matrix
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ATA 12. In this case, the eigenvalues of this matrix are precisely the singular values of
A squared, while the eigenvectors are the right singular vectors of A.

1. Generating problem data.

A function template, 5HFWDQJXODU0DWUL[, is used below to generate a very simple
2n n×  matrix in the form

A
T

T
=









 ,

where T is a tridiagonal matrix with 4 on the main diagonal, 1 on the subdiagonal and
2 on the superdiagonal.

The function takes one input parameter:

• Q, the number of columns of A,

and return five parameters:

• m, the number of rows of A;
• QQ], the number of nonzero elements in A;
• $, a pointer to a vector that contains all nonzero matrix elements;
• LURZ, a pointer to a vector that contains the row indices of the nonzero

elements stored in $; and
• SFRO, a pointer to a vector that contain pointers to the first element in each

column stored in $ and LURZ.

WHPSODWH�FODVV�)/2$7��FODVV�,17!
YRLG�5HFWDQJXODU0DWUL[�,17�Q��,17	�P��,17	�QQ]��)/2$7
�	$�
�����������������������,17
�	LURZ��,17
�	SFRO�
^
���'HFODULQJ�LQWHUQDO�YDULDEOHV�
��,17���L��M�
��)/2$7�GG��GO��GX�
�����'HILQLQJ�FRQVWDQWV�
��GO� �����
��GG� �����
��GX� �����
�����'HILQLQJ�WKH�QXPEHU�RI�URZV�DQG�QRQ]HUR�HOHPHQWV�LQ�$�
��QQ]� ��Q
����

                                                          
12 Supposing that m is greater or equal to n. If m < n, AAT must be formed instead of ATA. For a
complete description of all schemes provided by ARPACK++ to find singular values and vectors,
the user should refer to chapter four.
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��P��� ��Q
��
�����&UHDWLQJ�RXWSXW�YHFWRUV�
��$���� �QHZ�)/2$7>QQ]@�
��LURZ� �QHZ�,17>QQ]@�
��SFRO� �QHZ�,17>Q��@�
�����'HILQLQJ�$�
��SFRO>�@� ���
��M� ���
��IRU��L ���L� Q��L����^
����LI��L�� ����^
������LURZ>M@� �L���
������$>M��@�� �GX�
����`
����LURZ>M@� �L�
����$>M��@�� �GG�
����LURZ>M@� �L���
����$>M��@�� �GO�
����LURZ>M@� �L�Q���
����$>M��@�� �GO�
����LURZ>M@� �L�Q�
����$>M��@�� �GG�
����LI��L�� ��Q�����^
������LURZ>M@� �L�Q���
������$>M��@�� �GX�
����`
����SFRO>L��@� �M�
��`
`����5HFWDQJXODU�PDWUL[�

2. Defining the main program.

The main program listed below shows how to find some of the largest and smallest
singular values of A, and how the two-norm condition number of the matrix can be
calculated.

�LQFOXGH��DUVV\P�K��������$56\P6WG(LJ�FODVV�GHILQLWLRQ�
�LQFOXGH��DUOQVPDW�K������$5OX1RQ6\P0DWUL[�FODVV�GHILQLWLRQ�
�LQFOXGH��PDWK�K!���������VTUW�IXQFWLRQ�GHFODUDWLRQ�
PDLQ��
^
�����'HFODULQJ�YDULDEOHV�
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��LQW�����P��������������1XPEHU�RI�URZV�LQ�$�
��LQW�����Q��������������1XPEHU�RI�FROXPQV�LQ�$�
��LQW�����QQ]������������1XPEHU�RI�QRQ]HUR�HOHPHQWV�LQ�$�
��LQW�����QFRQY����������1XPEHU�RI�´FRQYHUJHG�HLJHQYDOXHVµ�
��LQW
����LURZ�����������SRLQWHU�WR�DQ�DUUD\�WKDW�VWRUHV�WKH�URZ
�������������������������LQGLFHV�RI�WKH�QRQ]HURV�LQ�$�
��LQW
����SFRO�����������SRLQWHU�WR�DQ�DUUD\�RI�SRLQWHUV�WR�WKH
�������������������������EHJLQQLQJ�RI�HDFK�FROXPQ�RI�$�LQ�YDO$�
��GRXEOH
�YDO$�����������SRLQWHU�WR�DQ�DUUD\�WKDW�VWRUHV�WKH
�������������������������QRQ]HUR�HOHPHQWV�RI�$�
��GRXEOH��FRQG�����������&RQGLWLRQ�QXPEHU�RI�$�
��GRXEOH��VYDOXH>�@������6LQJXODU�YDOXHV�
�����&UHDWLQJ�D�UHFWDQJXODU�PDWUL[�ZLWK�P� �����DQG�Q� �����
��Q� �����
��5HFWDQJXODU0DWUL[�Q��P��QQ]��YDO$��LURZ��SFRO��
�����8VLQJ�$5OX1RQ6\P0DWUL[�WR�VWRUH�PDWUL[�LQIRUPDWLRQ
�����DQG�WR�SHUIRUP�WKH�SURGXFW�$
$[�
��$5OX1RQ6\P0DWUL[�GRXEOH!�$�P��Q��QQ]��YDO$��LURZ��SFRO��
�����'HILQLQJ�WKH�HLJHQYDOXH�SUREOHP�
��$56\P6WG(LJ�GRXEOH��$5OX1RQ6\P0DWUL[�GRXEOH!�!
����SURE�Q�����	$��	$5OX1RQ6\P0DWUL[�GRXEOH!��0XOW0W0Y���%(���
�����)LQGLQJ�HLJHQYDOXHV�
��QFRQY� �SURE�(LJHQYDOXHV�VYDOXH��
�����&DOFXODWLQJ�VLQJXODU�YDOXHV�DQG�WKH�FRQGLWLRQ�QXPEHU�
��IRU��LQW�L ���L�QFRQY��L����VYDOXH>L@� �VTUW�VYDOXH>L@��
��FRQG� �VYDOXH>�@�VYDOXH>�@�
��������
`����PDLQ�

In this program, the output parameters generated by function 5HFWDQJXODU0DWUL[
were used to store matrix A as an object of class $5OX1RQ6\P0DWUL[��. This class was
chosen because it contains a function, called 0XOW0W0Y, that performs the matrix-
vector product w A AvT← , required to solve the eigenvalue problem.

After storing matrix data, class $56\P6WG(LJ was used to declare a variable, SURE,
that represents the real symmetric eigenvalue problem defined by ATA. Five
parameters were passed to the constructor of this class:

• The dimension of the system (Q);
• The number of eigenvalues sought (6);
• The matrix ($);

                                                          
13 Class $5XP1RQ6\P0DWUL[ can also be used. Or even $5EG1RQ6\P0DWUL[, if the matrix is stored
in band format.
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• The function that performs the matrix-vector product w A AvT←  (0XOW0W0Y);
• The desired part of the spectrum (µ%(µ is passed here, which means that

eigenvalues from both ends of the spectrum are sought).

The eigenvalues of ATA were determined by function (LJHQYDOXHV and stored in a
vector called VYDOXH. After computing the square roots of the elements of VYDOXH, the
largest and the smallest singular values  VYDOXH>�@ and VYDOXH>�@, respectively
 were used to calculate the condition number of A.

Working with user-defined matrix-vector products.

This section contains a very simple nonsymmetric standard eigenvalue that ill ustrates
how to define a class that includes a matrix-vector product as required by
ARPACK++ and also how this class can be used to obtain eigenvalues and
eigenvectors.

Creating a matrix class.

The objective of this simple example is to obtain the eigenvalues and eigenvectors of
the matrix A derived from the standard central difference discretization of the one-
dimensional convection-diffusion operator − ′′ + ′u uρ  on the interval [0,1], with zero
Dirichlet boundary conditions. This matrix is nonsymmetric and has a tridiagonal
form, with 2 2h  as the main diagonal elements, − −1 2ρ h  in the subdiagonal and
− +1 2ρ h  on the superdiagonal, where h is the mesh size.

Before defining an eigenvalue problem using ARPACK++, it is necessary to build at
least one class that includes the required matrix-vector product as a member function.
This class could be called 1RQ6\P0DWUL[, for example, and the name of the function
could be 0XOW0Y.

It is better to declare 1RQ6\P0DWUL[ as a class template, in order to permit the
eigenvalue problem to be solved in single or double precision. So, hereafter,
parameter 7 will designate one of the c++ predefined types IORDW or GRXEOH.
1RQ6\P0DWUL[ can contain variables and functions other than 0XOW0Y. There only
requirements made by ARPACK++ are that 0XOW0Y must have two pointers to
vectors of type 7 as parameters and the input vector must precede the output vector.
The class definition is shown below.

WHPSODWH�FODVV�7!
FODVV�1RQ6\P0DWUL[�^
�

��7KLV�VLPSOH�FODVV�H[HPSOLILHV�KRZ�WR�FUHDWH�D�PDWUL[�FODVV�WKDW
��FDQ�EH�XVHG�E\�$53$&.����%DVLFDOO\��1RQ6\P0DWUL[�LV�UHTXLUHG�WR
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��KDYH�D�PHPEHU�IXQFWLRQ�WKDW�FDOFXODWHV�WKH�PDWUL[�YHFWRU�SURGXFW
��1RQ6\P0DWUL[
Y��ZKHUH�Y�LV�D�YHFWRU�ZLWK�HOHPHQWV�RI�W\SH�7�

�
�SULYDWH�
��LQW�P��Q�
�SXEOLF�
��LQW�QFROV���^�UHWXUQ�Q��`
�����)XQFWLRQ�WKDW�UHWXUQV�WKH�GLPHQVLRQ�RI�WKH�PDWUL[�
��YRLG�0XOW0Y�7
�Y��7
�Z�
���

����)XQFWLRQ�WKDW�SHUIRUPV�WKH�SURGXFW�Z����$
Y�IRU�WKH�PDWUL[�$
����GHULYHG�IURP�WKH�VWDQGDUG�FHQWUDO�GLIIHUHQFH�GLVFUHWL]DWLRQ�RI
����WKH���GLPHQVLRQDO�FRQYHFWLRQ�GLIIXVLRQ�RSHUDWRU�X����UKR
X
�RQ
����WKH�LQWHUYDO�>����@��ZLWK�]HUR�'LULFKOHW�ERXQGDU\�FRQGLWLRQV�
����$�LV�VFDOHG�E\�KA��LQ�WKLV�H[DPSOH�
��
�
��^
����LQW��M�
����7����GG��GO��GX��V��K�
����K�� �����7�QFROV������
����V�� ����
UKR
K�
����GG� �����
����GO� ��������V�
����GX� ��������V�
����Z>�@� �GG
Y>�@���GX
Y>�@�
����IRU��M ���M�QFROV������M����^
������Z>M@� �GO
Y>M��@���GG
Y>M@���GX
Y>M��@�
����`
����Z>QFROV����@� �GO
Y>QFROV����@���GG
Y>QFROV����@�
����UHWXUQ�
��`����0XOW0Y
��1RQ6\P0DWUL[�LQW�QYDO��^�Q� �QYDO��`
�����&RQVWUXFWRU�
`�����1RQ6\P0DWUL[�

Solving the eigenvalue problem.

Once defined the matrix-vector product, it is necessary to create a matrix that belongs
to class 1RQ6\P0DWUL[, and also an object of class $51RQ6\P6WG(LJ. After that, the
desired number of eigenvalues can be obtained by calli ng function
)LQG(LJHQYHFWRUV.

Because $51RQ6\P6WG(LJ was declared as a template by ARPACK++, some
parameters must be used to create a specific class when the program is compiled. In
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this example, those parameters are set to GRXEOH, the type of the elements of matrix
A, and to 1RQ6\P0DWUL[�GRXEOH!, the name of the class that handles the matrix-
vector product.

Besides that, the constructor of class $51RQ6\P6WG(LJ also accepts some parameters,
such as the dimension of the eigenvalue system ($�QFROV), the number of desired
eigenvalues (4), an object of class 1RQ6\P0DWUL[�GRXEOH! ($), the address of the
function that evaluates the matrix-vector product (	1RQ6\P0DWUL[�GRXEOH!��
0XOW0Y) and the portion of the spectrum that is sought (µ60µ, which means the
eigenvalues with smallest magnitude). Other options and parameters (not used here)
are described in the appendix.

�LQFOXGH��DUVQV\P�K�
PDLQ��
^
��LQW�QFRQY�
�����&UHDWLQJ�D�GRXEOH�SUHFLVLRQ����[����PDWUL[�
��1RQ6\P0DWUL[�GRXEOH!�$������
�����&UHDWLQJ�DQ�HLJHQYDOXH�SUREOHP�DQG�GHILQLQJ�ZKDW�ZH�QHHG�
�����WKH�IRXU�HLJHQYHFWRUV�RI�$�ZLWK�VPDOOHVW�PDJQLWXGH�
��$51RQ6\P6WG(LJ�GRXEOH��1RQ6\P0DWUL[�GRXEOH!�!
����GSURE�$�QFROV�������	$��	1RQ6\P0DWUL[�GRXEOH!��0XOW0Y���60���
���

����,W�LV�SRVVLEOH�WR�SDVV�RWKHU�SDUDPHWHUV�GLUHFWO\�WR�WKH
����FRQVWUXFWRU�RI�FODVV�$51RQ6\P6WG(LJ�LQ�RUGHU�WR�GHILQH�D
����SUREOHP��7KH�OLVW�RI�SDUDPHWHUV�LQFOXGHV��DPRQJ�RWKHU�YDOXHV�
����WKH�PD[LPXP�QXPEHU�RI�LWHUDWLRQV�DOORZHG�DQG�WKH�UHODWLYH
����DFFXUDF\�XVHG�WR�GHILQH�WKH�VWRSSLQJ�FULWHULRQ��$OWHUQDWLYHO\�
����LW�LV�DOVR�SRVVLEOH�WR�XVH�IXQFWLRQ�'HILQH3DUDPHWHUV�WR�VHW
����$53$&.���YDULDEOHV�DIWHU�GHFODULQJ�GSURE�DV�DQ�REMHFW�RI
����FODVV�$51RQ6\P6WG(LJ�XVLQJ�WKH�GHIDXOW�FRQVWUXFWRU�
��
�
�����)LQGLQJ�HLJHQYHFWRUV�
��QFRQY� �GSURE�)LQG(LJHQYHFWRUV���
������3ULQWLQJ�WKH�VROXWLRQ�
��6ROXWLRQ�$��GSURE��
`����PDLQ�

Printing some information about eigenvalues and eigenvectors.

The function 6ROXWLRQ was included in this example to ill ustrate how to extract
information about eigenvalues and eigenvectors from class $51RQ6\P6WG(LJ. Only a
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few suggestions are shown here. A complete list of ARPACK++ functions can be
found in the appendix: ARPACK++ reference guide.

�LQFOXGH�´EODV�F�Kµ������$53$&.���YHUVLRQ�RI�EODV��URXWLQHV�
�LQFOXGH�´ODSDFNF�Kµ�����$53$&.���YHUVLRQ�RI�ODSDFN�URXWLQHV�
WHPSODWH�FODVV�)/2$7��FODVV�(,*352%!
YRLG�6ROXWLRQ�6\P0DWUL[�)/2$7!�	$��(,*352%�	3URE�
�

��7KLV�IXQFWLRQ�SULQWV�HLJHQYDOXHV�DQG�HLJHQYHFWRUV�RQ
��VWDQGDUG��FRXW��VWUHDP�DQG�H[HPSOLILHV�KRZ�WR�UHWULHYH
��LQIRUPDWLRQ�IURP�$53$&.���FODVVHV�

�
^
��LQW���L��Q��QFRQY��PRGH�
��)/2$7�
$[�
��)/2$7�
5HV1RUP�
���

�����$53$&.���LQFOXGHV�VRPH�IXQFWLRQV�WKDW�SURYLGH�LQIRUPDWLRQ
�����DERXW�WKH�SUREOHP��)RU�H[DPSOH��*HW1�IXUQLVKHV�WKH�GLPHQVLRQ
�����RI�WKH�SUREOHP�DQG�&RQYHUJHG(LJHQYDOXHV�WKH�QXPEHU�RI
�����HLJHQYDOXHV�WKDW�DWWDLQHG�WKH�UHTXLUHG�DFFXUDF\��*HW0RGH
�����LQGLFDWHV�LI�WKH�SUREOHP�ZDV�VROYHG�LQ�UHJXODU�
�����VKLIW�DQG�LQYHUW�RU�RWKHU�PRGH�
��
�
��Q����� �3URE�*HW1���
��QFRQY� �3URE�&RQYHUJHG(LJHQYDOXHV���
��PRGH�� �3URE�*HW0RGH���
��FRXW�����7HVWLQJ�$53$&.���FODVV�$51RQ6\P6WG(LJ�����HQGO�
��FRXW�����5HDO�QRQV\PPHWULF�HLJHQYDOXH�SUREOHP��$
[�ODPEGD
[����HQGO�
��VZLWFK��PRGH��^
��FDVH���
����FRXW�����5HJXODU�PRGH�����HQGO����HQGO�
����EUHDN�
��FDVH���
����FRXW�����6KLIW�DQG�LQYHUW�PRGH�����HQGO����HQGO�
��`
��FRXW�����'LPHQVLRQ�RI�WKH�V\VWHP���������Q����������������HQGO�
��FRXW�����
UHTXHVWHG
�HLJHQYDOXHV���������3URE�*HW1HY������HQGO�
��FRXW�����
FRQYHUJHG
�HLJHQYDOXHV���������QFRQY������������HQGO�
��FRXW�����$UQROGL�YHFWRUV�JHQHUDWHG�������3URE�*HW1FY������HQGO�
��FRXW����HQGO�
���

����(LJHQYDOXHV)RXQG�LV�D�ERROHDQ�IXQFWLRQ�WKDW�LQGLFDWHV
����LI�WKH�HLJHQYDOXHV�ZHUH�IRXQG�RU�QRW��(LJHQYDOXH�FDQ�EH
����XVHG�WR�REWDLQ�RQH�RI�WKH��FRQYHUJHG��HLJHQYDOXHV��7KHUH
����DUH�RWKHU�IXQFWLRQV�WKDW�UHWXUQ�HLJHQYHFWRUV�HOHPHQWV�
����6FKXU�YHFWRUV�HOHPHQWV��UHVLGXDO�YHFWRU�HOHPHQWV��HWF�
��
�
��LI��3URE�(LJHQYDOXHV)RXQG����^
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�������3ULQWLQJ�HLJHQYDOXHV�
����FRXW�����(LJHQYDOXHV������HQGO�
����IRU��L ���L�QFRQY��L����^
������FRXW�������ODPEGD>������L��������@�������3URE�(LJHQYDOXH5HDO�L��
������LI��3URE�(LJHQYDOXH,PDJ�L�! �����^
��������FRXW�������������3URE�(LJHQYDOXH,PDJ�L�������,�����HQGO�
������`
������HOVH�^
��������FRXW�������������IDEV�3URE�(LJHQYDOXH,PDJ�L��������,�����HQGO�
������`
����`
����FRXW����HQGO�
��`
���

����(LJHQYHFWRUV)RXQG�LQGLFDWHV�LI�WKH�HLJHQYHFWRUV�DUH
����DYDLODEOH��5DZ(LJHQYHFWRU�LV�RQH�RI�WKH�IXQFWLRQV�WKDW
����SURYLGH�UDZ�DFFHVV�WR�$53$&.���RXWSXW�GDWD��2WKHU�IXQFWLRQV
����RI�WKLV�W\SH�LQFOXGH�5DZ(LJHQYDOXHV��5DZ(LJHQYHFWRUV�
����5DZ6FKXU9HFWRU��5DZ5HVLGXDO9HFWRU��HWF�
��
�
��LI��3URE�(LJHQYHFWRUV)RXQG����^
�������3ULQWLQJ�WKH�UHVLGXDO�QRUP�__�$
[���ODPEGD
[�__�IRU�WKH
�������QFRQY�DFFXUDWHO\�FRPSXWHG�HLJHQYHFWRUV�
�������D[S\�DQG�QUP��DUH�EODV���IRUWUDQ�VXEURXWLQHV��7KH�ILUVW
�������FDOFXODWHV�\����\���D
[��DQG�WKH�VHFRQG�GHWHUPLQHV�WKH
�������WZR�QRUP�RI�D�YHFWRU��ODS\��LV�WKH�ODSDFN�IXQFWLRQ�WKDW
�������FRPSXWHV�VTUW�[
[�\
\��FDUHIXOO\�
����$[������ �QHZ�)/2$7>Q@�
����5HV1RUP� �QHZ�)/2$7>QFRQY��@�
����IRU��L ���L�QFRQY��L����^
������LI��3URE�(LJHQYDOXH,PDJ�L�  �����^����(LJHQYDOXH�LV�UHDO�
��������$�0XOW0Y�3URE�5DZ(LJHQYHFWRU�L���$[��
��������D[S\�Q��3URE�(LJHQYDOXH5HDO�L��3URE�5DZ(LJHQYHFWRU�L����$[����
��������5HV1RUP>L@� �QUP��Q��$[�����IDEV�3URE�(LJHQYDOXH5HDO�L���
������`
������HOVH�^��������������������������������(LJHQYDOXH�LV�FRPSOH[�
��������$�0XOW0Y�3URE�5DZ(LJHQYHFWRU�L���$[��
��������D[S\�Q��3URE�(LJHQYDOXH5HDO�L��3URE�5DZ(LJHQYHFWRU�L����$[����
��������D[S\�Q�3URE�(LJHQYDOXH,PDJ�L��3URE�5DZ(LJHQYHFWRU�L������$[����
��������5HV1RUP>L@� �QUP��Q��$[�����
��������$�0XOW0Y�3URE�5DZ(LJHQYHFWRU�L�����$[��
��������D[S\�Q��3URE�(LJHQYDOXH,PDJ�L��3URE�5DZ(LJHQYHFWRU�L����$[����
��������D[S\�Q��3URE�(LJHQYDOXH5HDO�L��3URE�5DZ(LJHQYHFWRU�L������$[����
��������5HV1RUP>L@� �ODS\��5HV1RUP>L@�QUP��Q��$[������
���������������������ODS\��3URE�(LJHQYDOXH5HDO�L��3URE�(LJHQYDOXH,PDJ�L���
��������5HV1RUP>L��@� �5HV1RUP>L@�
��������L���
������`
����`
����IRU��L ���L�QFRQY��L����^
������FRXW�����__$
[�������L������������ODPEGD�������L����
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������FRXW������
[�������L���������__�������5HV1RUP>L@����HQGO�
����`
����FRXW����HQGO�
����GHOHWH>@�$[�
����GHOHWH>@�5HV1RUP�
��`
`����6ROXWLRQ

Using the reverse communication interface.

ARPACK++ provides a somewhat simple structure for handling eigenvalue
problems. However, sometimes it is inconvenient to explicitly define a function that
evaluates a matrix-vector product using the format required by the above mentioned
classes.

To deal with such cases, ARPACK++ also includes a set of classes and functions that
allow the user to perform matrix-vector products on his own. This structure is called
the reverse communication interface and is derived from the FORTRAN version of
the software.

Although this interface gives the user some freedom, it requires a step-by-step
execution of ARPACK++. Therefore, to find an Arnoldi basis it is necessary to define
a sequence of calls to a function called 7DNH6WHS combined with matrix-vector
products until convergence is attained.

One example that ill ustrate the use of these classes is given below The matrix used in
this example, say A, is real and symmetric. It is not defined by a class, but only by the
function 0XOW0Y that performs the product y Ax← . A slightly different version of
this program can be found in directory H[DPSOHV�UHYHUVH�V\P.

�LQFOXGH��DUUVV\P�K�
WHPSODWH�FODVV�7!
YRLG�0XOW0Y�LQW�Q��7
�Y��7
�Z�
�

��)XQFWLRQ�WKDW�HYDOXDWHV�WKH�PDWUL[�YHFWRU�SURGXFW�Z����$
Y�
��ZKHUH�$�LV�WKH�RQH�GLPHQVLRQDO�GLVFUHWH�/DSODFLDQ�RQ
��WKH�LQWHUYDO�>���@�ZLWK�]HUR�'LULFKOHW�ERXQGDU\�FRQGLWLRQV�

�
^
��LQW��M�
��7����K��
��Z>�@� �����
Y>�@���Y>�@�
��IRU��M ���M�Q����M����^
����Z>M@� ���Y>M��@������
Y>M@���Y>M��@�
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��`
��Z>Q��@� ���Y>Q��@������
Y>Q��@�
�����6FDOLQJ�YHFWRU�Z�E\����KA���XVLQJ�EODV�URXWLQH�VFDO�
��K�� �7��Q���
�Q�����
��VFDO�Q��K���Z���/��
`����0XOW0Y

PDLQ��
^
�����'HFODULQJ�PDWUL[�$�
��6\P0DWUL[$�GRXEOH!�$����������Q� �����
�����&UHDWLQJ�D�V\PPHWULF�HLJHQYDOXH�SUREOHP�DQG�GHILQLQJ�ZKDW
�����ZH�QHHG��WKH�IRXU�HLJHQYHFWRUV�RI�$�ZLWK�ODUJHVW�PDJQLWXGH�
��$5UF6\P6WG(LJ�GRXEOH!�SURE�$�QFROV�����/��
�����)LQGLQJ�DQ�$UQROGL�EDVLV�
��ZKLOH���SURE�$UQROGL%DVLV)RXQG����^
�������&DOOLQJ�$53$&.�IRUWUDQ�FRGH��$OPRVW�DOO�ZRUN�QHHGHG�WR
�������ILQG�DQ�$UQROGL�EDVLV�LV�SHUIRUPHG�E\�7DNH6WHS�
����SURE�7DNH6WHS���
����LI���SURE�*HW,GR���  ���__�SURE�*HW,GR���  ������^
���������3HUIRUPLQJ�WKH�PDWUL[�YHFWRU�SURGXFW�
���������*HW,GR�LQGLFDWHV�ZKLFK�SURGXFW�PXVW�EH�SHUIRUPHG
����������LQ�WKLV�FDVH��RQO\�\����$[��
���������*HW9HFWRU�VXSSOLHV�D�SRLQWHU�WR�WKH�LQSXW�YHFWRU
���������DQG�3XW�YHFWRU�D�SRLQWHU�WR�WKH�RXWSXW�YHFWRU�
������$�0XOW0Y�SURE�*HW9HFWRU����SURE�3XW9HFWRU����
����`
��`
�����)LQGLQJ�HLJHQYDOXHV�DQG�HLJHQYHFWRUV�
��SURE�)LQG(LJHQYHFWRUV���
�����«
`����PDLQ�

In the above example, the definition of the eigenvalue problem was made without any
mention to the matrix class. Because of that, ARPACK++ was not able to handle the
matrix-vector products needed by the Arnoldi process and it was necessary to include
a ZKLOH statement in the main program in order to iteratively find an Arnoldi basis.
Only after that, )LQG(LJHQYHFWRUV was called to find eigenvalues and eigenvectors.
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In this iterative search for an Arnoldi basis, 7DNH6WHS was used to perform almost all
work needed by the algorithm and only the product y Ax← was left to the user.
When solving a generalized eigenvalue problem, however, at least two different
matrix-vector products must be performed, and the *HW,GR function should be used to
determine which product must be taken after each call to 7DNH6WHS.

Some other useful ARPACK++ functions included in the example are *HW9HFWRU,
3XW9HFWRU and $UQROGL%DVLV)RXQG. *HW9HFWRU and 3XW9HFWRU are two functions
that return pointers to the exact position where, respectively, [, the input vector, and
\, the output vector of the matrix-vector product, are stored. $UQROGL%DVLV)RXQG is
used to detect if the desired eigenvalues have attained the desired accuracy.

Finally, it is worth mentioning that, although no output command was included in the
above program, functions such as (LJHQ9DO9HFWRUV, 5DZ(LJHQYHFWRUV,
6WO(LJHQYDOXHV and (LJHQYDOXH are also available when using the reverse
communication interface.

Building an interface with another library.

More than a c++ version of the ARPACK FORTRAN package, ARPACK++ is
intended to be an interface between ARPACK and other mathematical li braries.
Virtually all numerical li braries that represent matrices and their operations by means
of c++ classes can be linked to ARPACK++. This is the main reason why class
templates were used to define eigenvalue problems.

The simplest way to connect ARPACK++ with another library is to pass a matrix
generated by this library as a parameter to one of the classes $51RQ6\P6WG(LJ,
$56\P6WG(LJ, $5&RPS6WG(LJ, $51RQ6\P*HQ(LJ,� $56\P*HQ(LJ or $5&RPS*HQ(LJ.
In this case, the user can also pass the matrix class as template parameter, so the
problem can be solved almost immediately, as shown in the Working with user-
defined matrix-vector products section above.

This alternative is recommended when only a few eigenvalue problems are to be
solved. However, if the user intends to solve many eigenvalue problems, it is better to
define a new class to interface ARPACK++ with the other library.

The creation of a new class is very simple, since most of its member functions can be
inherited from other parent classes. As an example, one of the declarations of the
$5OX1RQ6\P6WG(LJ class is transcribed below. Actually, this is the UMFPACK
version of this class, exactly as it is declared in the DUSDFN���LQFOXGH�DUXVQV\P�K
file.

�

��02'8/(�$58616\P�K�
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��$USDFN���FODVV�$5OX1RQ6\P6WG(LJ�GHILQLWLRQ��XPISDFN�YHUVLRQ��

�
�LIQGHI�$58616<0B+
�GHILQH�$58616<0B+
�LQFOXGH��DUFK�K�����������0DFKLQH�GHSHQGHQW�IXQFWLRQV�DQG�YDULDEOH�W\SHV�
�LQFOXGH��DUVQV\P�K��������$51RQ6\P6WG(LJ�FODVV�GHILQLWLRQ�
�LQFOXGH��DUXQVPDW�K�������$5XP1RQ6\P0DWUL[�FODVV�GHILQLWLRQ�
WHPSODWH�FODVV�)/2$7!
FODVV�$5OX1RQ6\P6WG(LJ�
��SXEOLF�YLUWXDO�$51RQ6\P6WG(LJ�)/2$7��$5XP1RQ6\P0DWUL[�)/2$7!�!�^
�SXEOLF�
����D��3XEOLF�IXQFWLRQV�
����D����)XQFWLRQ�WKDW�DOORZV�FKDQJHV�LQ�SUREOHP�SDUDPHWHUV�
��YLUWXDO�YRLG�&KDQJH6KLIW�)/2$7�VLJPD5S��
����D����&RQVWUXFWRUV�DQG�GHVWUXFWRU�
��$5OX1RQ6\P6WG(LJ���^�`
�����6KRUW�FRQVWUXFWRU�
��$5OX1RQ6\P6WG(LJ�LQW�QHYS��$5XP1RQ6\P0DWUL[�)/2$7!	�$�
�������������������FKDU
�ZKLFKS� ��/0���LQW�QFYS� ���
�������������������)/2$7�WROS� ������LQW�PD[LWS� ���
�������������������)/2$7
�UHVLGS� ����ERRO�LVKLIWS� �WUXH��
�����/RQJ�FRQVWUXFWRU��UHJXODU�PRGH��
��$5OX1RQ6\P6WG(LJ�LQW�QHYS��$5XP1RQ6\P0DWUL[�)/2$7!	�$�
�������������������)/2$7�VLJPD��FKDU
�ZKLFKS� ��/0���LQW�QFYS� ���
�������������������)/2$7�WROS� ������LQW�PD[LWS� ���
�������������������)/2$7
�UHVLGS� ����ERRO�LVKLIWS� �WUXH��
�����/RQJ�FRQVWUXFWRU��VKLIW�DQG�LQYHUW�PRGH��
��$5OX1RQ6\P6WG(LJ�FRQVW�$5OX1RQ6\P6WG(LJ	�RWKHU��^�&RS\�RWKHU���`
�����&RS\�FRQVWUXFWRU�
��YLUWXDO�a$5OX1RQ6\P6WG(LJ���^�`
�����'HVWUXFWRU�
����E��2SHUDWRUV�
��$5OX1RQ6\P6WG(LJ	�RSHUDWRU �FRQVW�$5OX1RQ6\P6WG(LJ	�RWKHU��
�����$VVLJQPHQW�RSHUDWRU�
`�����FODVV�$5OX1RQ6\P6WG(LJ�
�HQGLI����$58616<0B+

$5OX1RQ6\P6WG(LJ is derived from $51RQ6\P6WG(LJ. All functions and variables of
this base class are inherited by the new class. The only function redefined here is
&KDQJH6KLIW. Naturally, the class constructors, the destructor and the assignment
operator are not inherited as well .
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The main reason for function &KDQJH6KLIW to be redefined is to include the command

REM23�!)DFWRU$V,�VLJPD5��

This command tells ARPACK++ to factorize matrix A I− σ  each time a new shift
σ is defined. This factorization is necessary since $5OX1RQ6\P6WG(LJ cannot solve an
eigenvalue problem in shift and invert mode without solving several li near systems
involving A I− σ .

In ARPACK++, every time the copy constructor or the assignment operator is called,
a function named FRS\ is called to make a copy of the class. Fortunately,
$5OX1RQ6\P6WG(LJ does not contain variable declarations, but if the user intends to
create a class that contains new variables, a new &RS\ function should also be defined.
Doing this way, the user assures that neither the copy constructor nor the assignment
operator need to be changed.

The standard constructor and the destructor of $5OX1RQ6\P6WG(LJ contains no
commands. These functions do nothing but calli ng the constructors and destructors of
the base classes. The other three constructors contain exactly the same commands
defined in the constructors of the $5OX1RQ6\P6WG(LJ class. The same happens to the
assignment operator. Actually, these functions were redefined just because the
language does not allow them to be inherited.



Appendix

A
ARPACK++

reference guide

This appendix contains a detailed description of all ARPACK++ classes, variables
and functions. Problem and template parameters are presented first. After that, each
class is described with examples that ill ustrate how to use the available constructors.
Finally, ARPACK++ functions are classified and grouped accordingly their use.

Through this chapter, complex numbers will be presented using g++ notation. Thus,
FRPSOH[�GRXEOH! represents a double precision complex type, i.e. a complex number
with double precision real and imaginary parts.

Template parameters.

ARPACK++ is a collection of templates. Because of that, its classes are not unique
but depend on some parameters that permit specific classes to be built only at
compilation time. These parameters give the user some freedom to define matrix
classes that describe the eigenvalue problem and also to use different floating point
precision. The four available parameters are described below.

)/2$7)/2$7

Description
This is the predefined c++ type used to represent real numbers. It must be set to
GRXEOH or IORDW.
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7<3(7<3(

Description
This is the type used to represent elements of vectors and matrices. If the problem
being solved is complex, it must be set to FRPSOH[�GRXEOH! or FRPSOH[�IORDW!,
otherwise it must be set to GRXEOH or IORDW, depending on the value of the )/2$7
parameter.

Because ARPACK++ has specialized classes that handle complex and real symmetric
and nonsymmetric problems, this parameter is seldom used to define an eigenvalue
problem. Only the matrix classes and ARPACK++ base classes require the definition
of 7<3(.

)23)23

Description
This is the c++ class that handles matrix information in standard eigenvalue problems.
It also the class used to define one of the matrices in generalized problems. )23 must
contain a member function which matches the definition of 0XOW23[ given below.

)%)%

Description
This is the c++ class that contains information about the second matrix in generalized
problems (the first matrix is handled by )23). It must contain a member function with
exactly the same type of 0XOW%[ (and also another function that matches the definition
of 0XOW$[, in certain cases). 0XOW%[ and 0XOW$[ are described below.

Types of matrix-vector product functions.

ARPACK++ classes that require matrix-vector product functions impose the user
only one restriction: these functions must follow a very stringent pattern. This
limitation is related to the format used by the ARPACK FORTRAN code to store
vectors. Actually, functions can be created using other types, but there must be an
explicit conversion between them and one of the types described below.
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7\SH23[7\SH23[

Declaration
W\SHGHI�YRLG��)23��
�7\SH23[��7<3(>@��7<3(>@�

Description
7\SH23[ is a pointer to a function that has two vectors of type 7<3( as parameters and
returns nothing. This function must be a member of class )23.

Some ARPACK++ classes require the user to create a class which includes a function
that evaluates the matrix-vector product y ← OPx (see the description of 0XOW23[
below). 7\SH23[ is used to define the name of this function, while )23 is used to
represent the class name. The first parameter is the input vector, x, and the second is
the output vector, y.

7\SH%[7\SH%[

Declaration
W\SHGHI�YRLG��)%��
�7\SH%[��7<3(>@��7<3(>@�

Description
Analogously to 7\SH23[, 7\SH%[ represents the name of a function that is member of
class )% and evaluates a matrix-vector product in the form y ← Bx (see 0XOW%[
below). The first parameter of the function is the input vector, x, and the second is the
output vector, y.

7\SH%[ is also used to represent another member function of class )%. This function
evaluates the matrix-vector product y ← Ax and is required only by two classes:
$56\P*HQ(LJ (when using the Cayley constructor) and $51RQ6\P*HQ(LJ (when in
complex shift-and-invert mode).

Problem parameters.

Various ARPACK++ class constructors and functions that will be described later in
this section include one or more parameters. To avoid redefining these parameters
each time a function is mentioned, a complete list is given below. The list include
parameters from all ARPACK++ classes, each one followed by its type (displayed on
the right) and a brief description.



74    ARPACK++

Some parameters are compulsory, i.e. must be supplied by the user when solving an
eigenvalue problem. Other are internally set by ARPACK++, but the user may change
them if the default value is not appropriate.

Compulsory parameters.

QQ

LQWLQW

Description
Dimension of the eigenvalue problem.  Q > 1.

QHYQHY

LQWLQW

Description
Number of eigenvalues to be computed. 0 < QHY < Q-1.

REM23REM23

)23
)23


Description
Pointer to an object of class )2314. Class )23�must have 0XOW23[ as a member
function. This parameter is required only if the user intends to use his own matrix
class.

0XOW23[0XOW23[

7\SH23[7\SH23[

Description
Member function of class )23 that evaluates the product y OPx← . The specification
of OP depends on the problem type and the computational mode being used. The
alternatives are summarized in the following table:

                                                          
14 See the description of )23 in the Template parameters section above.
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Problem type mode y OPx←

Standard regular y Ax←

shift and invert y A I x← − −( )σ 1

Generalized regular y B Ax← −1

all other y A B x← − −( )σ 1

Warning: When solving real nonsymmetric problems in complex shift-and-invert
mode, OP elements are complex, but y must be a real vector. In this case, y should be
set to the real or the imaginary part of the complex vector z OPx= .

REM%REM%

)%
)%


Description
Pointer to an object of class )%. The class of this object must have 0XOW%[ as a
member function. oEM% is required only if the user wants to supply his own matrix
classes when solving a generalized eigenvalue problem.

0XOW%[0XOW%[

7\SH%[7\SH%[

Description

Member function of class )% that evaluates a product in the form y Bx←  or y ← Ax,
when defining a generalized eigenvalue problem Ax Bx= λ .

ARPACK++ assumes that this class will return y ← Ax only if the user is solving a
real symmetric generalized problem in buckling mode. In all other cases, 0XOW%[ is
supposed to evaluate the product y ← Bx.

REM$REM$

)%
)%


Description
Pointer to an object of class )%. The class of this object must have 0XOW$[ as a
member function. oEM$ is used with some particular generalized real problems only
(see 0XOW$[).
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0XOW$[0XOW$[

7\SH%[7\SH%[

Description
Member function of class )% that evaluates the product y Ax← . This parameter is
required only by two classes: $56\P*HQ(LJ, when using the Cayley constructor, and
$51RQ6\P*HQ(LJ, when using the complex shift-and-invert mode.

VLJPDVLJPD��RU�VLJPD5��RU�VLJPD5��

7<3(7<3(

Description
Shift. This parameter is required if a spectral transformation is employed. It represents
the real part of a complex shift if the problem is real and nonsymmetric.

VLJPD,VLJPD,

)/2$7)/2$7

Description
Imaginary part of the shift. This parameter must be supplied when solving
nonsymmetric problems in complex shift and invert mode.

,QYHUW0RGH,QYHUW0RGH

FKDUFKDU

Description
Spectral transformation used to find eigenvalues of symmetric generalized problems.
If the shift and invert mode is being used, this parameter must be set to “6”. Buckling
and Cayley modes are represented by “%” and “&”, respectively.

SDUWSDUW

FKDUFKDU

Description
This parameter is required only if the problem to be solved is a real nonsymmetric
generalized one and a complex shift is used to characterize the desired portion of the
spectrum. In this case, the user needs to supply a matrix-vector routine in the form
y OP x← . ,  where OP is one of the real A B{ ( ) }− −σ 1  or imag A B{ ( ) }− −σ 1  and
the variable SDUW must be set to one of “5” or “,” in order to reflect the choice made.
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Optional parameters.

QFYQFY

LQWLQW

Description
Number of Arnoldi vectors generated at each iteration. QFY must be set to a value
between QHY + 1 and Q - 1.

QFY is strongly related to the computational time and also to the storage space
required by ARPACK++. The computational work needed to find eigenvalues is
proportional to Q�QFY2 flops, while memory consumption is Q�O(QFY) + O(QFY2).
Unfortunately, QFY it is very problem dependent and there is no a-priori analysis to
guide the selection of this parameter. Generally, if matrix-vector products are cheap, a
smaller value of QFY may lead to a decrease in the overall computational time, in spite
of the larger amount of products required.

Default value.
min { 2 QHY + 1, Q - 1 }

PD[LWPD[LW

LQWLQW

Description
Maximum number of Arnoldi update iterations allowed. If the user supplies a positive
PD[LW, this value is maintained, otherwise the default value is employed.

Default value.
100 QHY�

ZKLFKZKLFK

FKDU
FKDU


Description
This parameter specifies which of the Ritz values of OP to compute and depends on
the class being used. The options available are depicted in the table below:
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option desired part of spectrum

LA eigenvalues with largest algebraic value

SA eigenvalues with smallest algebraic value

LM eigenvalues with largest magnitude

SM eigenvalues with smallest magnitude

LR eigenvalues with largest real part

SR eigenvalues with smallest real part

LI eigenvalues with largest imaginary part

SI eigenvalues with smallest imaginary part

BE eigenvalues from both ends of spectrum (if QHY is odd, one more
eigenvalue is computed from the high end than from the low end).

For symmetric problems, ZKLFK must set to be one of /$, 6$, /0, 60 or %(. For real
nonsymmetric and complex problems, the alternatives are /0, 60, /5, 65, /, and 6,.

Default value.
/0.

WROWRO

)/2$7)/2$7

Description
Stopping criterion (relative accuracy of Ritz values). The user should expect a

computed eigenvalue, λ , to satisfy the relation λ λ λ− ≤* | |WRO , where λ*  is the

eigenvalue of A closest to λ .

The Arnoldi process is somewhat sensitive to this parameter, so it must be set with
some care. Though large values of WRO can reduce the number of iterations required to
attain convergence, some eigenvalues can be missed if they are multiple or tightly
clustered. On the other hand, very small values can prevent the convergence of the
method.

Default value.
The machine precision is used if WRO is not supplied or set to zero.
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UHVLGUHVLG

7<3(
7<3(


Description
Initial vector. Although generally the default starting vector is a good choice, UHVLG
can be supplied, for example, when a sequence of related problems is being solved. In
such cases, ARPACK can converge faster if a starting vector based on previous
eigenvalue calculations is used.

Default value.
When this parameter is not provided by the user, a random vector is adopted.

$XWR6KLIW$XWR6KLIW

ERROERRO

Description
This parameter indicates if exact shifts for the implicit restarting of the Arnoldi
method are being generated internally by ARPACK++ or shifts are being supplied by
the user.

Default value.
WUXH (exact shifts are being used).

Eigenvalue problem classes.

There are twenty two predefined template classes in ARPACK++. These classes are
intended to cover all types of problem handled by ARPACK FORTRAN code and
also to provide an easy way of creating eigenvalue problems. The first eighteen
classes described below may be used to define objects directly. The main purpose of
the last four is to serve as a basis for the former classes, but they also may be used to
create new user defined classes.

The filename shown under each class name (on the right) corresponds to the header
file that contains the class definition.
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Classes that require matrices.

$5OX6\P6WG(LJ$5OX6\P6WG(LJ

DUOVV\P�K��6XSHU/8�YHUVLRQ�DUOVV\P�K��6XSHU/8�YHUVLRQ�

DUXVV\P�K��80)3$&.�YHUVLRQ�DUXVV\P�K��80)3$&.�YHUVLRQ�

DUGVV\P�K��/$3$&.�GHQVH�YHUVLRQ�DUGVV\P�K��/$3$&.�GHQVH�YHUVLRQ�

DUEVV\P�K��/$3$&.�EDQG�YHUVLRQ�DUEVV\P�K��/$3$&.�EDQG�YHUVLRQ�

Declaration
WHPSODWH��FODVV�)/2$7!�FODVV�$5OX6\P6WG(LJ

Description
This class defines a real symmetric standard eigenvalue problem using
$5OX6\P0DWUL[, $5XP6\P0DWUL[, $5GV6\P0DWUL[ or $5EG6\P0DWUL[ as the class
that stores matrix data.

Warning: $5OX6\P6WG(LJ does a sparse LU factorization of matrix ( )A I− σ  when
shift and invert mode is used, so the user must be aware of the memory requirements
associated to this spectral transformation15.

Such factorization is performed by the SuperLU package if $5OX6\P0DWUL[ is the
matrix class being used, while $5OX6\P0DWUL[ calls UMFPACK routines and
$5GV6\P0DWUL[ and $5EG6\P0DWUL[ use LAPACK matrix factorizations. These
libraries can be obtained as described in chapter one.

Parent class (SuperLU version)
SXEOLF�YLUWXDO�$56\P6WG(LJ�)/2$7��$5OX6\P0DWUL[�)/2$7!�!

Parent class (UMFPACK version)
SXEOLF�YLUWXDO�$56\P6WG(LJ�)/2$7��$5XP6\P0DWUL[�)/2$7!�!

Parent class (LAPACK band version)
SXEOLF�YLUWXDO�$56\P6WG(LJ�)/2$7��$5EG6\P0DWUL[�)/2$7!�!

Parent class (LAPACK dense version)
SXEOLF�YLUWXDO�$56\P6WG(LJ�)/2$7��$5GV6\P0DWUL[�)/2$7!�!

Default constructor
$5OX6\P6WG(LJ��

Regular mode constructor (SuperLU version)
$5OX6\P6WG(LJ� LQW�QHY��$5OX6\P0DWUL[�)/2$7!	�$��FKDU
�ZKLFK� ��/0���

LQW�QFY� ����)/2$7�WRO� ������LQW�PD[LW� ����
)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

                                                          
15 Errors such as a memory overflow can be caught by the user. See the Handling Errors section
below.
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Regular mode constructor (UMFPACK version)
$5OX6\P6WG(LJ� LQW�QHY��$5XP6\P0DWUL[�)/2$7!	�$��FKDU
�ZKLFK� ��/0���

LQW�QFY� ����)/2$7�WRO� ������LQW�PD[LW� ����
)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Regular mode constructor (LAPACK band version)
$5OX6\P6WG(LJ� LQW�QHY��$5EG6\P0DWUL[�)/2$7!	�$��FKDU
�ZKLFK� ��/0���

LQW�QFY� ����)/2$7�WRO� ������LQW�PD[LW� ����
)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Regular mode constructor (LAPACK dense version)
$5OX6\P6WG(LJ� LQW�QHY��$5GV6\P0DWUL[�)/2$7!	�$��FKDU
�ZKLFK� ��/0���

LQW�QFY� ����)/2$7�WRO� ������LQW�PD[LW� ����
)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Shift and invert mode constructor (SuperLU version)
$5OX6\P6WG(LJ� LQW�QHY��$5OX6\P0DWUL[�)/2$7!	�$��)/2$7�VLJPD��

FKDU
�ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� ������ LQW
PD[LW� ����)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Shift and invert mode constructor (UMFPACK version)
$5OX6\P6WG(LJ� LQW�QHY��$5XP6\P0DWUL[�)/2$7!	�$��)/2$7�VLJPD��

FKDU
�ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� ������ LQW
PD[LW� ����)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Shift and invert mode constructor (LAPACK band version)
$5OX6\P6WG(LJ� LQW�QHY��$5EG6\P0DWUL[�)/2$7!	�$��)/2$7�VLJPD��

FKDU
�ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� ������ LQW
PD[LW� ����)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Shift and invert mode constructor (LAPACK dense version)
$5OX6\P6WG(LJ� LQW�QHY��$5GV6\P0DWUL[�)/2$7!	�$��)/2$7�VLJPD��

FKDU
�ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� ������ LQW
PD[LW� ����)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Examples
This class requires the user to declare a matrix using one of the $5OX6\P0DWUL[,
$5XP6\P0DWUL[, $5GV6\P0DWUL[ or $5EG6\P0DWUL[ classes16, as in the following
examples:

$5OX6\P0DWUL[�GRXEOH!�$�Q��QQ]��Q]YDO��LURZ��SFRO��
$5XP6\P0DWUL[�GRXEOH!�$�Q��QQ]��Q]YDO��LURZ��SFRO��
$5GV6\P0DWUL[�GRXEOH!�$�Q��Q]YDO��
$5EG6\P0DWUL[�GRXEOH!�$�Q��QVGLDJ��Q]YDO��

Once A has been defined, one of the constructors mentioned above should be used to
declare the problem. As the default constructor would be harder to use than the others,
because it does not permit the user to simultaneously define an object and pass all the

                                                          
16 For a full description of these classes, see the Available matrix classes section below.
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required information, only the regular and the shift and invert mode constructors were
included here.

1. Using the regular mode constructor

$5OX6\P6WG(LJ�GRXEOH!�SURE����$��

2. Using the real shift and invert mode constructor

$5OX6\P6WG(LJ�GRXEOH!�SURE����$��������

$5OX1RQ6\P6WG(LJ$5OX1RQ6\P6WG(LJ��

DUOVQV\P�K��6XSHU/8�YHUVLRQ�DUOVQV\P�K��6XSHU/8�YHUVLRQ�

DUXVQV\P�K��80)3$&.�YHUVLRQ�DUXVQV\P�K��80)3$&.�YHUVLRQ�

DUGVQV\P�K��/$3$&.�GHQVH�YHUVLRQ�DUGVQV\P�K��/$3$&.�GHQVH�YHUVLRQ�

DUEVQV\P�K��/$3$&.�EDQG�YHUVLRQ�DUEVQV\P�K��/$3$&.�EDQG�YHUVLRQ�

Declaration
WHPSODWH��FODVV�)/2$7!�FODVV�$5OX1RQ6\P6WG(LJ

Description
This  class  defines  a  real  nonsymmetric  standard  eigenvalue  problem  using  one
of the $5OX1RQ6\P0DWUL[, $5XP1RQ6\P0DWUL[, $5GV1RQ6\P0DWUL[ or
$5EG1RQ6\P0DWUL[ classes to store matrix data.

Warning: A sparse LU factorization of matrix ( )A I− σ  is performed when the shift
and invert mode is used, so the user must be aware of the memory requirements
associated to this spectral transformation (see how to catch a memory overflow in the
Handling errors section below).

Such factorization is done by the SuperLU package if $5OX1RQ6\P0DWUL[ is the
matrix class being used, while $5OX1RQ6\P0DWUL[ calls UMFPACK routines and
$5GV1RQ6\P0DWUL[ and� $5EG1RQ6\P0DWUL[ use LAPACK matrix factorizations.
These libraries can be obtained as described in chapter one.

Parent class (SuperLU version)
SXEOLF�YLUWXDO�$51RQ6\P6WG(LJ�)/2$7��$5OX1RQ6\P0DWUL[�)/2$7!�!

Parent class (UMFPACK version)
SXEOLF�YLUWXDO�$51RQ6\P6WG(LJ�)/2$7��$5XP1RQ6\P0DWUL[�)/2$7!�!

Parent class (LAPACK dense version)
SXEOLF�YLUWXDO�$51RQ6\P6WG(LJ�)/2$7��$5GV1RQ6\P0DWUL[�)/2$7!�!

Parent class (LAPACK band version)
SXEOLF�YLUWXDO�$51RQ6\P6WG(LJ�)/2$7��$5EG1RQ6\P0DWUL[�)/2$7!�!
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Default constructor
$5OX1RQ6\P6WG(LJ��

Regular mode constructor (SuperLU version)
$5OX1RQ6\P6WG(LJ� LQW�QHY��$5OX1RQ6\P0DWUL[�)/2$7!	�$��

FKDU
�ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� ������
LQW�PD[LW� ����)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Regular mode constructor (UMFPACK version)
$5OX1RQ6\P6WG(LJ� LQW�QHY��$5XP1RQ6\P0DWUL[�)/2$7!	�$��

FKDU
�ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� ������
LQW�PD[LW� ����)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Regular mode constructor (LAPACK dense version)
$5OX1RQ6\P6WG(LJ� LQW�QHY��$5GV1RQ6\P0DWUL[�)/2$7!	�$�

FKDU
�ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� ������
LQW�PD[LW� ����)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Regular mode constructor (LAPACK band version)
$5OX1RQ6\P6WG(LJ� LQW�QHY��$5EG1RQ6\P0DWUL[�)/2$7!	�$�

FKDU
�ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� ������
LQW�PD[LW� ����)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Real shift and invert mode constructor (SuperLU version)
$5OX1RQ6\P6WG(LJ� LQW�QHY��$5OX1RQ6\P0DWUL[�)/2$7!	�$��)/2$7�VLJPD��

FKDU
�ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� ������
LQW�PD[LW� ����)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Real shift and invert mode constructor (UMFPACK version)
$5OX1RQ6\P6WG(LJ� LQW�QHY��$5XP1RQ6\P0DWUL[�)/2$7!	�$��)/2$7�VLJPD��

FKDU
�ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� ������
LQW�PD[LW� ����)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Real shift and invert mode constructor (LAPACK dense version)
$5OX1RQ6\P6WG(LJ� LQW�QHY��$5GV1RQ6\P0DWUL[�)/2$7!	�$��)/2$7�VLJPD��

FKDU
�ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� ������
LQW�PD[LW� ����)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Real shift and invert mode constructor (LAPACK band version)
$5OX1RQ6\P6WG(LJ� LQW�QHY��$5EG1RQ6\P0DWUL[�)/2$7!	�$��)/2$7�VLJPD��

FKDU
�ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� ������
LQW�PD[LW� ����)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Examples
This class requires the user to declare a matrix using the $5OX1RQ6\P0DWUL[,
$5XP1RQ6\P0DWUL[, $5GV1RQ6\P0DWUL[ or $5EG1RQ6\P0DWUL[ classes, as in the
following examples:

$5OX1RQ6\P0DWUL[�GRXEOH!�$�Q��QQ]��Q]YDO��LURZ��SFRO��
$5XP1RQ6\P0DWUL[�GRXEOH!�$�Q��QQ]��Q]YDO��LURZ��SFRO��
$5GV1RQ6\P0DWUL[�GRXEOH!�$�Q��Q]YDO��
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$5EG1RQ6\P0DWUL[�GRXEOH!�$�Q��QGLDJ/��QGLDJ8��Q]YDO��

Once A has been defined, one of the constructors mentioned above should be used to
declare the problem. As in the symmetric class, the default constructor is harder to use
than the others, since it does not permit the user to pass all the required information at
once. Thus, only the regular and shift and invert constructors are shown below.

1. Using the regular mode constructor

$5OX1RQ6\P6WG(LJ�GRXEOH!�SURE����$��

2. Using the real shift and invert mode constructor

$5OX1RQ6\P6WG(LJ�GRXEOH!�SURE����$��������

$5OX&RPS6WG(LJ$5OX&RPS6WG(LJ

DUOVFRPS�K��6XSHU/8�YHUVLRQ�DUOVFRPS�K��6XSHU/8�YHUVLRQ�

DUXVFRPS�K��80)3$&.�YHUVLRQ�DUXVFRPS�K��80)3$&.�YHUVLRQ�

DUGVFRPS�K��/$3$&.�GHQVH�YHUVLRQ�DUGVFRPS�K��/$3$&.�GHQVH�YHUVLRQ�

DUEVFRPS�K��/$3$&.�EDQG�YHUVLRQ�DUEVFRPS�K��/$3$&.�EDQG�YHUVLRQ�

Declaration
WHPSODWH��FODVV�)/2$7!�FODVV�$5OX&RPS6WG(LJ

Description
This class defines a complex standard eigenvalue problem using $5OX1RQ6\P0DWUL[,
$5XP1RQ6\P0DWUL[, $5GV1RQ6\P0DWUL[ or $5EG1RQ6\P0DWUL[ as the class that
stores matrix data.

Warning: $5OX&RPS6WG(LJ calls one of the SuperLU, UMFPACK or LAPACK
packages to perform a sparse LU factorization of matrix ( )A I− σ  when the
eigenvalue problem is being solved in shift and invert mode, so the user must be
aware of the memory requirements associated to this spectral transformation.

Parent class (SuperLU version)
SXEOLF�YLUWXDO
��$5&RPS6WG(LJ�)/2$7��$5OX1RQ6\P0DWUL[�FRPSOH[�)/2$7!�!�!

Parent class (UMFPACK version)
SXEOLF�YLUWXDO
��$5&RPS6WG(LJ�)/2$7��$5XP1RQ6\P0DWUL[�FRPSOH[�)/2$7!�!�!

Parent class (LAPACK dense version)
SXEOLF�YLUWXDO
��$5&RPS6WG(LJ�)/2$7��$5GV1RQ6\P0DWUL[�FRPSOH[�)/2$7!�!�!

Parent class (LAPACK band version)
SXEOLF�YLUWXDO
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��$5&RPS6WG(LJ�)/2$7��$5EG1RQ6\P0DWUL[�FRPSOH[�)/2$7!�!�!

Default constructor
$5OX&RPS6WG(LJ��

Regular mode constructor (SuperLU version)
$5OX&RPS6WG(LJ� LQW�QHY��$5OX1RQ6\P0DWUL[�FRPSOH[�)/2$7!�!	�$��

FKDU
�ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� ������
LQW�PD[LW� ����FRPSOH[�)/2$7!
�UHVLG� ���� ERRO

$XWR6KLIW� �WUXH�

Regular mode constructor (UMFPACK version)
$5OX&RPS6WG(LJ� LQW�QHY��$5XP1RQ6\P0DWUL[�FRPSOH[�)/2$7!�!	�$��

FKDU
�ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� ������
LQW�PD[LW� ����FRPSOH[�)/2$7!
�UHVLG� ���� ERRO

$XWR6KLIW� �WUXH�

Regular mode constructor (LAPACK dense version)
$5OX&RPS6WG(LJ� LQW�QHY��$5GV1RQ6\P0DWUL[�FRPSOH[�)/2$7!�!	�$��

FKDU
�ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� ������
LQW�PD[LW� ����FRPSOH[�)/2$7!
�UHVLG� ���� ERRO

$XWR6KLIW� �WUXH�

Regular mode constructor (LAPACK band version)
$5OX&RPS6WG(LJ� LQW�QHY��$5EG1RQ6\P0DWUL[�FRPSOH[�)/2$7!�!	�$��

FKDU
�ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� ������
LQW�PD[LW� ����FRPSOH[�)/2$7!
�UHVLG� ���� ERRO

$XWR6KLIW� �WUXH�

Shift and invert mode constructor (SuperLU version)
$5OX&RPS6WG(LJ� LQW�QHY��$5OX1RQ6\P0DWUL[�FRPSOH[�)/2$7!�!	�$��

FRPSOH[�)/2$7!�VLJPD��FKDU
�ZKLFK� ��/0��� LQW
QFY� ����)/2$7�WRO� ������LQW�PD[LW� ���� FRPSOH[�)/2$7!
�UHVLG� ����ERRO
$XWR6KLIW� �WUXH�

Shift and invert mode constructor (UMFPACK version)
$5OX&RPS6WG(LJ� LQW�QHY��$5XP1RQ6\P0DWUL[�FRPSOH[�)/2$7!�!	�$��

FRPSOH[�)/2$7!�VLJPD��FKDU
�ZKLFK� ��/0��� LQW
QFY� ����)/2$7�WRO� ������LQW�PD[LW� ���� FRPSOH[�)/2$7!
�UHVLG� ����ERRO
$XWR6KLIW� �WUXH�

Shift and invert mode constructor (LAPACK dense version)
$5OX&RPS6WG(LJ� LQW�QHY��$5GV1RQ6\P0DWUL[�FRPSOH[�)/2$7!�!	�$��

FRPSOH[�)/2$7!�VLJPD��FKDU
�ZKLFK� ��/0��� LQW
QFY� ����)/2$7�WRO� ������LQW�PD[LW� ���� FRPSOH[�)/2$7!
�UHVLG� ����ERRO
$XWR6KLIW� �WUXH�
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Shift and invert mode constructor (LAPACK band version)
$5OX&RPS6WG(LJ� LQW�QHY��$5EG1RQ6\P0DWUL[�FRPSOH[�)/2$7!�!	�$��

FRPSOH[�)/2$7!�VLJPD��FKDU
�ZKLFK� ��/0��� LQW
QFY� ����)/2$7�WRO� ������LQW�PD[LW� ���� FRPSOH[�)/2$7!
�UHVLG� ����ERRO
$XWR6KLIW� �WUXH�

Examples
To use this class, one must declare a matrix using $5XP1RQ6\P0DWUL[,
$5OX1RQ6\P0DWUL[, $5GV1RQ6\P0DWUL[ or $5EG1RQ6\P0DWUL[17, as in the
following examples:

$5OX1RQ6\P0DWUL[�FRPSOH[�GRXEOH!�!�$�Q��QQ]��Q]YDO��LURZ��SFRO��
$5XP1RQ6\P0DWUL[�FRPSOH[�GRXEOH!�!�$�Q��QQ]��Q]YDO��LURZ��SFRO��
$5GV1RQ6\P0DWUL[�FRPSOH[�GRXEOH!�!�$�Q��Q]YDO��
$5EG1RQ6\P0DWUL[�FRPSOH[�GRXEOH!�!�$�Q��QGLDJ/��QGLDJ8��Q]YDO��

Once created the matrix, one of the above constructors should be used to create the
problem. As the default constructor does not permit the user to declare the parameters
required by ARPACK++ while defining an object of this class, only the last two are
shown below.

1. Using the regular mode constructor

$5OX&RPS6WG(LJ�GRXEOH!�SURE����$��

2. Using the real shift and invert mode constructor

$5OX&RPS6WG(LJ�GRXEOH!�SURE����$��FRPSOH[�GRXEOH!������������

$5OX6\P*HQ(LJ$5OX6\P*HQ(LJ��

DUOJV\P�K��6XSHU/8�YHUVLRQ�DUOJV\P�K��6XSHU/8�YHUVLRQ�

DUXJV\P�K��80)3$&.�YHUVLRQ�DUXJV\P�K��80)3$&.�YHUVLRQ�

DUGJV\P�K��/$3$&.�GHQVH�YHUVLRQ�DUGJV\P�K��/$3$&.�GHQVH�YHUVLRQ�

DUEJV\P�K��/$3$&.�EDQG�YHUVLRQ�DUEJV\P�K��/$3$&.�EDQG�YHUVLRQ�

Declaration
WHPSODWH��FODVV�)/2$7�!�FODVV�$5OX6\P*HQ(LJ

Description
This class defines a real symmetric generalized eigenvalue problem with matrices
stored using one of the $5OX6\P0DWUL[, $5XP6\P0DWUL[, $5GV6\P0DWUL[ or
$5EG6\P0DWUL[ classes, depending on which package is being used to perform the
factorization of matrix B (if regular mode is chosen) or ( )A B− σ  (when in shift and
invert mode). $5OX6\P0DWUL[ class requires the SuperLU library, while UMFPACK

                                                          
17  The functionality of these classes is described in the Available matrix classes section below.
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is used by $5XP6\P0DWUL[ and LAPACK is called by $5EG6\P0DWUL[ and
$5GV6\P0DWUL[�

Because some fill -in can be generated by a sparse LU factorization, the user must be
aware of the memory requirements associated to each spectral transformation.

Parent class (SuperLU version)
SXEOLF�YLUWXDO�$56\P*HQ(LJ�)/2$7��$5OX6\P3HQFLO�)/2$7!�
���������������������������$5OX6\P3HQFLO�)/2$7!�!

Parent class (UMFPACK version)
SXEOLF�YLUWXDO�$56\P*HQ(LJ�)/2$7��$5XP6\P3HQFLO�)/2$7!�
���������������������������$5XP6\P3HQFLO�)/2$7!�!

Parent class (LAPACK dense version)
SXEOLF�YLUWXDO�$56\P*HQ(LJ�)/2$7��$5GV6\P3HQFLO�)/2$7!�
���������������������������$5GV6\P3HQFLO�)/2$7!�!

Parent class (LAPACK band version)
SXEOLF�YLUWXDO�$56\P*HQ(LJ�)/2$7��$5EG6\P3HQFLO�)/2$7!�
���������������������������$5EG6\P3HQFLO�)/2$7!�!

Default constructor
$5OX6\P*HQ(LJ��

Regular mode constructor (SuperLU version)
$5OX6\P*HQ(LJ� LQW�QHY��$5OX6\P0DWUL[�)/2$7!	�$��$5OX6\P0DWUL[�)/2$7!	�%��

FKDU
�ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� ������ LQW
PD[LW� ����)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Regular mode constructor (UMFPACK version)
$5OX6\P*HQ(LJ� LQW�QHY��$5XP6\P0DWUL[�)/2$7!	�$��$5XP6\P0DWUL[�)/2$7!	�%��

FKDU
�ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� ������ LQW
PD[LW� ����)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Regular mode constructor (LAPACK dense version)
$5OX6\P*HQ(LJ� LQW�QHY��$5GV6\P0DWUL[�)/2$7!	�$��$5GV6\P0DWUL[�)/2$7!	�%��

FKDU
�ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� ������ LQW
PD[LW� ����)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Regular mode constructor (LAPACK band version)
$5OX6\P*HQ(LJ� LQW�QHY��$5EG6\P0DWUL[�)/2$7!	�$��$5EG6\P0DWUL[�)/2$7!	�%��

FKDU
�ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� ������ LQW
PD[LW� ����)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�
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Shift and invert, buckling and Cayley modes constructor (SuperLU version)18

$5OX6\P*HQ(LJ� FKDU�,QYHUW0RGH��LQW�QHY��$5OX6\P0DWUL[�)/2$7!	�$��
$5OX6\P0DWUL[�)/2$7!	�%��)/2$7�VLJPD��FKDU
�ZKLFK� ��/0�� LQW

QFY� ����)/2$7�WRO� ������LQW�PD[LW� ��� )/2$7
�UHVLG� ���
ERRO�$XWR6KLIW� �WUXH�

Shift and invert, buckling and Cayley modes constructor (UMFPACK version)19

$5OX6\P*HQ(LJ� FKDU�,QYHUW0RGH��LQW�QHY��$5XP6\P0DWUL[�)/2$7!	�$��
$5XP6\P0DWUL[�)/2$7!	�%��)/2$7�VLJPD��FKDU
�ZKLFK� ��/0�� LQW

QFY� ����)/2$7�WRO� ������LQW�PD[LW� ��� )/2$7
�UHVLG� ���
ERRO�$XWR6KLIW� �WUXH�

Shift and invert, buckling and Cayley modes constructor (LAPACK dense version)
$5OX6\P*HQ(LJ� FKDU�,QYHUW0RGH��LQW�QHY��$5GV6\P0DWUL[�)/2$7!	�$��

$5GV6\P0DWUL[�)/2$7!	�%��)/2$7�VLJPD��FKDU
�ZKLFK� ��/0�� LQW
QFY� ����)/2$7�WRO� ������LQW�PD[LW� ��� )/2$7
�UHVLG� ���
ERRO�$XWR6KLIW� �WUXH�

Shift and invert, buckling and Cayley modes constructor (LAPACK band version)
$5OX6\P*HQ(LJ� FKDU�,QYHUW0RGH��LQW�QHY��$5EG6\P0DWUL[�)/2$7!	�$��

$5EG6\P0DWUL[�)/2$7!	�%��)/2$7�VLJPD��FKDU
�ZKLFK� ��/0�� LQW
QFY� ����)/2$7�WRO� ������LQW�PD[LW� ��� )/2$7
�UHVLG� ���
ERRO�$XWR6KLIW� �WUXH�

Examples
This class requires the user to declare two matrices, say A and B, using
$5OX6\P0DWUL[, $5XP6\P0DWUL[, $5GV6\P0DWUL[ or $5EG6\P0DWUL[ classes20, as
in the example below:

$5XP6\P0DWUL[�GRXEOH!�$�Q$��QQ]$��Q]YDO$��LURZ$��SFRO$��
$5XP6\P0DWUL[�GRXEOH!�%�Q%��QQ]%��Q]YDO%��LURZ%��SFRO%��

Henceforth, there are two different ways of creating a real symmetric eigenvalue
problem (excluding the default constructor, as in the description of all other classes of
this section):

1. Using the regular mode constructor

$5OX6\P*HQ(LJ�GRXEOH!�SURE����$��%��

2. Using the shift and invert, buckling and Cayley modes constructor

$5OX6\P*HQ(LJ�GRXEOH!�SURE�·%·�����$��%������������%XFNOLQJ�PRGH�

                                                          
18 This constructor requires $�XSOR and %�XSOR to be equal (see the description of the
$5OX6\P0DWUL[ class for a description of XSOR).
19 This constructor also requires $�XSOR and %�XSOR to be equal (in this case, XSOR is a parameter
of  the $5XP6\P0DWUL[ class).
20 For a description of all ARPACK++ matrix classes, see the Available matrix classes section
below.
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$5OX1RQ6\P*HQ(LJ$5OX1RQ6\P*HQ(LJ

DUOJQV\P�K��6XSHU/8�YHUVLRQ�DUOJQV\P�K��6XSHU/8�YHUVLRQ�

DUXJQV\P�K��80)3$&.�YHUVLRQ�DUXJQV\P�K��80)3$&.�YHUVLRQ�

DUGJQV\P�K��/$3$&.�GHQVH�YHUVLRQ�DUGJQV\P�K��/$3$&.�GHQVH�YHUVLRQ�

DUEJQV\P�K��/$3$&.�EDQG�YHUVLRQ�DUEJQV\P�K��/$3$&.�EDQG�YHUVLRQ�

Declaration
WHPSODWH��FODVV�)/2$7�!�FODVV�$5OX1RQ6\P*HQ(LJ

Description
This class defines a real nonsymmetric generalized eigenvalue problem with matrices
stored using $5OX1RQ6\P0DWUL[, $5XP1RQ6\P0DWUL[, $5GV1RQ6\P0DWUL[ or
$5EG1RQ6\P0DWUL[ classes, depending on which package is being used to perform
the factorization of matrix B (if regular mode is chosen) or ( )A B− σ  (when in shift
and invert mode). $5OX1RQ6\P0DWUL[ class requires the SuperLU library, while
UMFPACK is used by $5XP1RQ6\P0DWUL[ and LAPACK is called by
$5EG1RQ6\P0DWUL[ and $5GV1RQ6\P0DWUL[.

Because some fill -in can be generated by a sparse LU factorization, the user must be
aware of the memory requirements associated to each spectral transformation.

Parent class (SuperLU version)
SXEOLF�YLUWXDO�$51RQ6\P*HQ(LJ�)/2$7��$5OX1RQ6\P3HQFLO�)/2$7��)/2$7!�
������������������������������$5OX1RQ6\P3HQFLO�)/2$7��)/2$7!�!

Parent class (UMFPACK version)
SXEOLF�YLUWXDO�$51RQ6\P*HQ(LJ�)/2$7��$5XP1RQ6\P3HQFLO�)/2$7��)/2$7!�
������������������������������$5XP1RQ6\P3HQFLO�)/2$7��)/2$7!�!

Parent class (LAPACK dense version)
SXEOLF�YLUWXDO�$51RQ6\P*HQ(LJ�)/2$7��$5GV1RQ6\P3HQFLO�)/2$7��)/2$7!�
������������������������������$5GV1RQ6\P3HQFLO�)/2$7��)/2$7!�!

Parent class (LAPACK band version)
SXEOLF�YLUWXDO�$51RQ6\P*HQ(LJ�)/2$7��$5EG1RQ6\P3HQFLO�)/2$7��)/2$7!�
������������������������������$5EG1RQ6\P3HQFLO�)/2$7��)/2$7!�!

Default constructor
$5OX1RQ6\P*HQ(LJ��

Regular mode constructor (SuperLU version)
$5OX1RQ6\P*HQ(LJ� LQW�QHY��$5OX1RQ6\P0DWUL[�)/2$7!	�$��

$5OX1RQ6\P0DWUL[�)/2$7!	�%��FKDU
�ZKLFK� ��/0���
LQW�QFY� ����)/2$7�WRO� ������LQW�PD[LW� ����
)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�
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Regular mode constructor (UMFPACK version)
$5OX1RQ6\P*HQ(LJ� LQW�QHY��$5XP1RQ6\P0DWUL[�)/2$7!	�$��

$5XP1RQ6\P0DWUL[�)/2$7!	�%��FKDU
�ZKLFK� ��/0���
LQW�QFY� ����)/2$7�WRO� ������LQW�PD[LW� ����
)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Regular mode constructor (LAPACK dense version)
$5OX1RQ6\P*HQ(LJ� LQW�QHY��$5GV1RQ6\P0DWUL[�)/2$7!	�$��

$5GV1RQ6\P0DWUL[�)/2$7!	�%��FKDU
�ZKLFK� ��/0���
LQW�QFY� ����)/2$7�WRO� ������LQW�PD[LW� ����
)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Regular mode constructor (LAPACK band version)
$5OX1RQ6\P*HQ(LJ� LQW�QHY��$5EG1RQ6\P0DWUL[�)/2$7!	�$��

$5EG1RQ6\P0DWUL[�)/2$7!	�%��FKDU
�ZKLFK� ��/0���
LQW�QFY� ����)/2$7�WRO� ������LQW�PD[LW� ����
)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Real shift and invert mode constructor (SuperLU version)
$5OX1RQ6\P*HQ(LJ� LQW�QHY��$5OX1RQ6\P0DWUL[�)/2$7!	�$��

$5OX1RQ6\P0DWUL[�)/2$7!	�%��)/2$7�VLJPD� FKDU

ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� ������ LQW� PD[LW�  � ��� )/2$7

UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Real shift and invert mode constructor (UMFPACK version)
$5OX1RQ6\P*HQ(LJ� LQW�QHY��$5XP1RQ6\P0DWUL[�)/2$7!	�$��

$5XP1RQ6\P0DWUL[�)/2$7!	�%��)/2$7�VLJPD� FKDU

ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� ������ LQW� PD[LW�  � ��� )/2$7

UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Real shift and invert mode constructor (LAPACK dense version)
$5OX1RQ6\P*HQ(LJ� LQW�QHY��$5GV1RQ6\P0DWUL[�)/2$7!	�$��

$5GV1RQ6\P0DWUL[�)/2$7!	�%��)/2$7�VLJPD� FKDU

ZKLFK� ��/0���LQW�QFY� ��� )/2$7�WRO� ������ LQW� PD[LW�  � ��
)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Real shift and invert mode constructor (LAPACK band version)
$5OX1RQ6\P*HQ(LJ� LQW�QHY��$5EG1RQ6\P0DWUL[�)/2$7!	�$��

$5EG1RQ6\P0DWUL[�)/2$7!	�%��)/2$7�VLJPD� FKDU

ZKLFK� ��/0���LQW�QFY� ��� )/2$7�WRO� ������ LQW� PD[LW�  � ��
)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Complex shift and invert mode constructor (SuperLU version)
$5OX1RQ6\P*HQ(LJ� LQW�QHY��$5OX1RQ6\P0DWUL[�)/2$7!	�$��

$5OX1RQ6\P0DWUL[�)/2$7!	�%��FKDU�SDUW��
)/2$7�VLJPD5��)/2$7�VLJPD,��FKDU
�ZKLFK� ��/0���
LQW�QFY� ����)/2$7�WRO� ������LQW�PD[LW� ����
)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�
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Complex shift and invert mode constructor (UMFPACK version)
$5OX1RQ6\P*HQ(LJ� LQW�QHY��$5XP1RQ6\P0DWUL[�)/2$7!	�$��

$5XP1RQ6\P0DWUL[�)/2$7!	�%��FKDU�SDUW�
)/2$7�VLJPD5��)/2$7�VLJPD,��FKDU
�ZKLFK� ��/0���
LQW�QFY� ����)/2$7�WRO� ������LQW�PD[LW� ����
)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Complex shift and invert mode constructor (LAPACK dense version)
$5OX1RQ6\P*HQ(LJ� LQW�QHY��$5GV1RQ6\P0DWUL[�)/2$7!	�$��

$5GV1RQ6\P0DWUL[�)/2$7!	�%��FKDU�SDUW�
)/2$7�VLJPD5��)/2$7�VLJPD,��FKDU
�ZKLFK� ��/0���
LQW�QFY� ����)/2$7�WRO� ������LQW�PD[LW� ����
)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Complex shift and invert mode constructor (LAPACK band version)
$5OX1RQ6\P*HQ(LJ� LQW�QHY��$5EG1RQ6\P0DWUL[�)/2$7!	�$��

$5EG1RQ6\P0DWUL[�)/2$7!	�%��FKDU�SDUW�
)/2$7�VLJPD5��)/2$7�VLJPD,��FKDU
�ZKLFK� ��/0���
LQW�QFY� ����)/2$7�WRO� ������LQW�PD[LW� ����
)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Examples
This  class  requires  the  user  to  declare  two  matrices,  say  A  and  B,  using  one
of the $5OX1RQ6\P0DWUL[, $5XP1RQ6\P0DWUL[, $5GV1RQ6\P0DWUL[ or
$5EG1RQ6\P0DWUL[ classes, as in the example below:

$5OX1RQ6\P0DWUL[�GRXEOH!�$�Q$��QQ]$��Q]YDO$��LURZ$��SFRO$��
$5OX1RQ6\P0DWUL[�GRXEOH!�%�Q%��QQ]%��Q]YDO%��LURZ%��SFRO%��

Henceforth, there are three different ways of creating a nonsymmetric problem
(excluding the default constructor, as in the above classes):

1. Using the regular mode constructor

$5OX1RQ6\P*HQ(LJ�GRXEOH!�SURE����$��%��

2. Using the real shift and invert mode constructor

$5OX1RQ6\P*HQ(LJ�GRXEOH!�SURE����$��%��������

3. Using the complex shift and invert mode constructor

$5OX1RQ6\P*HQ(LJ�GRXEOH!�SURE����$��%��·5·������������
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$5OX&RPS*HQ(LJ$5OX&RPS*HQ(LJ

DUOJFRPS�K��6XSHU/8�YHUVLRQ�DUOJFRPS�K��6XSHU/8�YHUVLRQ�

DUXJFRPS�K��80)3$&.�YHUVLRQ�DUXJFRPS�K��80)3$&.�YHUVLRQ�

DUGJFRPS�K��/$3$&.�GHQVH�YHUVLRQ�DUGJFRPS�K��/$3$&.�GHQVH�YHUVLRQ�

DUEJFRPS�K��/$3$&.�EDQG�YHUVLRQ�DUEJFRPS�K��/$3$&.�EDQG�YHUVLRQ�

Declaration
WHPSODWH��FODVV�)/2$7�!�FODVV�$5OX&RPS*HQ(LJ

Description
This class defines a complex generalized eigenvalue problem in the form Ax Bx= λ
with matrices stored using one of the $5OX1RQ6\P0DWUL[, $5XP1RQ6\P0DWUL[,
$5GV1RQ6\P0DWUL[ or $5EG1RQ6\P0DWUL[ classes.

Both computational modes available in this class call SuperLU, UMFPACK or
LAPACK routines to perform a sparse LU decomposition. In the regular mode,
matrix B is factored. ( )A B− σ  is decomposed when the shift and invert mode is
used.

Because some fill -in can be generated during the factorization, the user must be aware
of the memory requirements associated to each spectral transformation.

Parent class (SuperLU version)
SXEOLF�YLUWXDO
��$5&RPS*HQ(LJ�)/2$7��$5OX1RQ6\P3HQFLO�FRPSOH[�)/2$7!��)/2$7�!�
���������������$5OX1RQ6\P3HQFLO�FRPSOH[�)/2$7!��)/2$7�!�!

Parent class (UMFPACK version)
SXEOLF�YLUWXDO
��$5&RPS*HQ(LJ�)/2$7��$5XP1RQ6\P3HQFLO�FRPSOH[�)/2$7!��)/2$7�!�
���������������$5XP1RQ6\P3HQFLO�FRPSOH[�)/2$7!��)/2$7�!�!

Parent class (LAPACK dense version)
SXEOLF�YLUWXDO
��$5&RPS*HQ(LJ�)/2$7��$5GV1RQ6\P3HQFLO�FRPSOH[�)/2$7!��)/2$7�!�
���������������$5GV1RQ6\P3HQFLO�FRPSOH[�)/2$7!��)/2$7�!�!

Parent class (LAPACK band version)
SXEOLF�YLUWXDO
��$5&RPS*HQ(LJ�)/2$7��$5EG1RQ6\P3HQFLO�FRPSOH[�)/2$7!��)/2$7�!�
���������������$5EG1RQ6\P3HQFLO�FRPSOH[�)/2$7!��)/2$7�!�!

Default constructor
$5OX&RPS*HQ(LJ��

Regular mode constructor (SuperLU version)
$5OX&RPS*HQ(LJ� LQW�QHY��$5OX1RQ6\P0DWUL[�FRPSOH[�)/2$7!�!	�$��

$5OX1RQ6\P0DWUL[�FRPSOH[�)/2$7!�!	�%��FKDU
�ZKLFK� ��/0���
LQW�QFY� ����)/2$7�WRO� ������LQW�PD[LW� ���
FRPSOH[�)/2$7!
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�
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Regular mode constructor (UMFPACK version)
$5OX&RPS*HQ(LJ� LQW�QHY��$5XP1RQ6\P0DWUL[�FRPSOH[�)/2$7!�!	�$��

$5XP1RQ6\P0DWUL[�FRPSOH[�)/2$7!�!	�%��FKDU
�ZKLFK� ��/0���
LQW�QFY� ����)/2$7�WRO� ������LQW�PD[LW� ���
FRPSOH[�)/2$7!
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Regular mode constructor (LAPACK dense version)
$5OX&RPS*HQ(LJ� LQW�QHY��$5GV1RQ6\P0DWUL[�FRPSOH[�)/2$7!�!	�$��

$5GV1RQ6\P0DWUL[�FRPSOH[�)/2$7!�!	�%��FKDU
�ZKLFK� ��/0���
LQW�QFY� ����)/2$7�WRO� ������LQW�PD[LW� ���
FRPSOH[�)/2$7!
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Regular mode constructor (LAPACK band version)
$5OX&RPS*HQ(LJ� LQW�QHY��$5EG1RQ6\P0DWUL[�FRPSOH[�)/2$7!�!	�$��

$5EG1RQ6\P0DWUL[�FRPSOH[�)/2$7!�!	�%��FKDU
�ZKLFK� ��/0���
LQW�QFY� ����)/2$7�WRO� ������LQW�PD[LW� ���
FRPSOH[�)/2$7!
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Shift and invert mode constructor (SuperLU version)
$5OX&RPS*HQ(LJ� LQW�QHY��$5OX1RQ6\P0DWUL[�FRPSOH[�)/2$7!�!	�$��

$5OX1RQ6\P0DWUL[�FRPSOH[�)/2$7!�!	�%��
FRPSOH[�)/2$7!�VLJPD��FKDU
�ZKLFK� ��/0��� LQW

QFY� ����)/2$7�WRO� ������LQW�PD[LW� ���� FRPSOH[�)/2$7!
�UHVLG� ����ERRO
$XWR6KLIW� �WUXH�

Shift and invert mode constructor (UMFPACK version)
$5OX&RPS*HQ(LJ� LQW�QHY��$5XP1RQ6\P0DWUL[�FRPSOH[�)/2$7!�!	�$��

$5XP1RQ6\P0DWUL[�FRPSOH[�)/2$7!�!	�%��
FRPSOH[�)/2$7!�VLJPD��FKDU
�ZKLFK� ��/0��� LQW

QFY� ����)/2$7�WRO� ������LQW�PD[LW� ���� FRPSOH[�)/2$7!
�UHVLG� ����ERRO
$XWR6KLIW� �WUXH�

Shift and invert mode constructor (LAPACK dense version)
$5OX&RPS*HQ(LJ� LQW�QHY��$5GV1RQ6\P0DWUL[�FRPSOH[�)/2$7!�!	�$��

$5GV1RQ6\P0DWUL[�FRPSOH[�)/2$7!�!	�%��
FRPSOH[�)/2$7!�VLJPD��FKDU
�ZKLFK� ��/0��� LQW

QFY� ����)/2$7�WRO� ������LQW�PD[LW� ���� FRPSOH[�)/2$7!
�UHVLG� ����ERRO
$XWR6KLIW� �WUXH�

Shift and invert mode constructor (LAPACK band version)
$5OX&RPS*HQ(LJ� LQW�QHY��$5EG1RQ6\P0DWUL[�FRPSOH[�)/2$7!�!	�$��

$5EG1RQ6\P0DWUL[�FRPSOH[�)/2$7!�!	�%��
FRPSOH[�)/2$7!�VLJPD��FKDU
�ZKLFK� ��/0��� LQW

QFY� ����)/2$7�WRO� ������LQW�PD[LW� ���� FRPSOH[�)/2$7!
�UHVLG� ����ERRO
$XWR6KLIW� �WUXH�

Examples
To use this class the user must declare two matrices, using the $5OX1RQ6\P0DWUL[,
$5XP1RQ6\P0DWUL[, $5GV1RQ6\P0DWUL[ or $5EG1RQ6\P0DWUL[ classes.

If $5XP1RQ6\P0DWUL[ is being used, these matrices can be declared as in the
following example:
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$5XP1RQ6\P0DWUL[�FRPSOH[�GRXEOH!�!�$�Q$��QQ]$��Q]YDO$��LURZ$��SFRO$��
$5XP1RQ6\P0DWUL[�FRPSOH[�GRXEOH!�!�%�Q%��QQ]%��Q]YDO%��LURZ%��SFRO%��

After that, the spectral transformation dictates which constructor should be used (the
default constructor is not considered here):

1. Using the regular mode constructor

$5OX&RPS*HQ(LJ�GRXEOH!�SURE����$��%��

2. Using the shift and invert mode constructor

$5OX&RPS*HQ(LJ�GRXEOH!�SURE����$��%��FRPSOH[�GRXEOH!������������

Classes that require user-defined matrix-vector products.

$56\P6WG(LJ$56\P6WG(LJ

DUVV\P�KDUVV\P�K

Declaration
WHPSODWH�FODVV�)/2$7��FODVV�)23!�FODVV�$56\P6WG(LJ�

Description
This class defines a real symmetric standard eigenvalue problem.

Parent classes
SXEOLF�YLUWXDO�$56WG(LJ�)/2$7��)/2$7��)23!
SXEOLF�YLUWXDO�$5UF6\P6WG(LJ�)/2$7!

Default constructor
$56\P6WG(LJ��

Regular mode constructor
$56\P6WG(LJ�LQW�Q��LQW�QHY��)23
�REM23��7\SH23[�0XOW23[��

FKDU
�ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� ������
LQW�PD[LW� ����)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Shift and invert mode constructor
$56\P6WG(LJ�LQW�Q��LQW�QHY��)23
�REM23��7\SH23[�0XOW23[��)/2$7�VLJPD��

FKDU
�ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� ������
LQW�PD[LW� ����)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Examples
Supposing that 0DWUL[ is a class that contains information concerning a specific
symmetric matrix and a also contains a function called 0XOW9HW, which performs the
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matrix-vector product required by the computational mode being used21, the three
different ways of declaring a problem with class $56\P6WG(LJ are exempli fied below:

1. Using the default constructor

$56\P6WG(LJ�GRXEOH��0DWUL[�GRXEOH!�!�(LJ3URE�

If this constructor is used, all i nformation about the problem must be passed
elsewhere in the program using the 'HILQH3DUDPHWHUV function:

0DWUL[�GRXEOH!�$�
(LJ3URE�'HILQH3DUDPHWHUV���������	$��	0DWUL[�GRXEOH!��0XOW9HW��

Because a shift cannot be defined using 'HILQH3DUDPHWHUV, the following command
is also necessary when solving the problem in shift and invert mode:

(LJ3URE�&KDQJH6KLIW�������

2. Using the regular mode constructor

0DWUL[�GRXEOH!�$�
$56\P6WG(LJ�GRXEOH��0DWUL[�GRXEOH!�!
��(LJ3URE���������	$��	0DWUL[�GRXEOH!��0XOW9HW��

3. Using the shift and invert mode constructor

0DWUL[�GRXEOH!�$�
$56\P6WG(LJ�GRXEOH��0DWUL[�GRXEOH!�!
��(LJ3URE���������	$��	0DWUL[�GRXEOH!��0XOW9HW��������

$51RQ6\P6WG(LJ$51RQ6\P6WG(LJ

DUVQV\P�KDUVQV\P�K

Declaration
WHPSODWH��FODVV�)/2$7��FODVV�)23!�FODVV�$51RQ6\P6WG(LJ

Description
This class defines a real nonsymmetric standard eigenvalue problem.

Parent classes
SXEOLF�YLUWXDO�$56WG(LJ�)/2$7��)/2$7��)23!
SXEOLF�YLUWXDO�$5UF1RQ6\P6WG(LJ�)/2$7!

Default constructor
$51RQ6\P6WG(LJ��

                                                          
21 In regular mode, function 0XOW9HW should evaluate the matrix-vector product Av. In shift and
invert mode, 0XOW9HW must return the product (A-σI)-1v.
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Regular mode constructor
$51RQ6\P6WG(LJ� LQW�Q��LQW�QHY��)23
�REM23��7\SH23[�0XOW23[��

FKDU
�ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� ������
LQW�PD[LW� ����)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Real shift and invert mode constructor
$51RQ6\P6WG(LJ� LQW�Q��LQW�QHY��)23
�REM23��7\SH23[�0XOW23[��

)/2$7�VLJPD��FKDU
�ZKLFK� ��/0���LQW�QFY� ����
)/2$7�WRO� ������LQW�PD[LW� ����
)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Examples
Supposing that 0DWUL[ is a class that contains information concerning a specific
matrix and a also contains a function called 0XOW9HW, which performs the matrix-
vector product required by the computational mode being used, as described in
chapter 3, it is possible to declare a nonsymmetric problem using three different
constructors:

1. Using the default constructor

$51RQ6\P6WG(LJ�GRXEOH��0DWUL[�GRXEOH!�!�(LJ3URE�

In this case, after declaring the problem, the user must pass some information about
the problem elsewhere in the program, using the 'HILQH3DUDPHWHUV function:

0DWUL[�GRXEOH!�$�
(LJ3URE�'HILQH3DUDPHWHUV���������	$��	0DWUL[�GRXEOH!��0XOW9HW��

Because a shift cannot be defined using 'HILQH3DUDPHWHUV, the following command
is also necessary when solving the problem in shift and invert mode:

(LJ3URE�&KDQJH6KLIW�������

2. Using the regular mode constructor

0DWUL[�GRXEOH!�$�
$51RQ6\P6WG(LJ�GRXEOH��0DWUL[�GRXEOH!�!
��(LJ3URE���������	$��	0DWUL[�GRXEOH!��0XOW9HW��

3. Using the shift and invert mode constructor

0DWUL[�GRXEOH!�$�
$51RQ6\P6WG(LJ�GRXEOH��0DWUL[�GRXEOH!�!
��(LJ3URE���������	$��	0DWUL[�GRXEOH!��0XOW9HW��������

$5&RPS6WG(LJ$5&RPS6WG(LJ

DUVFRPS�KDUVFRPS�K

Declaration
WHPSODWH�FODVV�)/2$7��FODVV�)23!�FODVV�$5&RPS6WG(LJ
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Description
This class defines a complex (Hermitian or non-Hermitian) standard eigenvalue
problem.

Parent classes
SXEOLF�YLUWXDO�$56WG(LJ�)/2$7��FRPSOH[�)/2$7!��)23!
SXEOLF�YLUWXDO�$5UF&RPS6WG(LJ�)/2$7!

Default constructor
$5&RPS6WG(LJ��

Regular mode constructor
$5&RPS6WG(LJ� LQW�Q��LQW�QHY��)23
�REM23��7\SH23[�0XOW23[�� FKDU

ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� ������ LQW� PD[LW�  � ��
FRPSOH[�)/2$7!
�UHVLG� ���� ERRO�$XWR6KLIW� �WUXH�

Shift and invert mode constructor
$5&RPS6WG(LJ� LQW�Q��LQW�QHY��)23
�REM23��7\SH23[�0XOW23[��FRPSOH[�)/2$7!
VLJPD��FKDU
�ZKLFK� ��/0��� LQW�QFY� ����)/2$7�WRO� 
�����LQW�PD[LW� ��� FRPSOH[�)/2$7!
� UHVLG�  � ��� ERRO
$XWR6KLIW� �WUXH�

Examples
If 0DWUL[ is a class that contains information regarding a complex matrix and also
contains a function called 0XOW9HW, which performs the matrix-vector product
required by the computational mode selected, it is possible to declare a complex
problem:

1. Using the default constructor

$5&RPS6WG(LJ�GRXEOH��0DWUL[�GRXEOH!�!�(LJ3URE�

If the default constructor is being used, all of the parameters required by ARPACK++
must be passed elsewhere in the program using the 'HILQH3DUDPHWHUV function:

0DWUL[�GRXEOH!�$�
(LJ3URE�'HILQH3DUDPHWHUV���������	$��	0DWUL[�GRXEOH!��0XOW9HW��

Because a shift cannot be defined using 'HILQH3DUDPHWHUV, the following command
is also necessary when solving the problem in shift and invert mode:

(LJ3URE�&KDQJH6KLIW�FRPSOH[�GRXEOH!��������������

2. Using the regular mode constructor

0DWUL[�GRXEOH!�$�
$5&RPS6WG(LJ�GRXEOH��0DWUL[�GRXEOH!�!
��(LJ3URE���������	$��	0DWUL[�GRXEOH!��0XOW9HW��

3. Using the shift and invert mode constructor
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0DWUL[�GRXEOH!�$�
$5&RPS6WG(LJ�GRXEOH��0DWUL[�GRXEOH!�!
��(LJ3URE���������	$��	0DWUL[�GRXEOH!��0XOW9HW�
����������FRPSOH[�GRXEOH!��������������

$56\P*HQ(LJ$56\P*HQ(LJ

DUJV\P�KDUJV\P�K

Declaration
WHPSODWH��FODVV�)/2$7��FODVV�)23��FODVV�)%!�FODVV�$56\P*HQ(LJ

Description
Defines a real symmetric generalized eigenvalue problem.

Parent classes
SXEOLF�YLUWXDO�$5*HQ(LJ�)/2$7��)/2$7��)23��)%!
SXEOLF�YLUWXDO�$56\P6WG(LJ�)/2$7��)23!
SXEOLF�YLUWXDO�$5UF6\P*HQ(LJ�)/2$7!

Default constructor
$56\P*HQ(LJ��

Regular mode constructor
$56\P*HQ(LJ�LQW�Q��LQW�QHY��)23
�REM23��7\SH23[�0XOW23[��)%
�REM%�

7\SH%[�0XOW%[��FKDU
�ZKLFK� ��/0���LQW�QFY� ����
)/2$7�WRO� ������LQW�PD[LW� ����)/2$7
�UHVLG� ����
ERRO�$XWR6KLIW� �WUXH�

Shift and invert and buckling modes constructor
$56\P*HQ(LJ�FKDU�,QYHUW0RGH��LQW�Q��LQW�QHY��)23
�REM23��

7\SH23[�0XOW23[��)%
�REM%��7\SH%[�0XOW%[��)/2$7�VLJPD��
FKDU
�ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� ������
LQW�PD[LW� ����)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Cayley mode constructor
$56\P*HQ(LJ�LQW�Q��LQW�QHY��)23
�REM23��7\SH23[�0XOW23[��)%
�REM$��

7\SH%[�0XOW$[��)%
�REM%��7\SH%[�0XOW%[��)/2$7�VLJPD�
FKDU
�ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� ������
LQW�PD[LW� ����)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Examples
Because generalized problems include more than one matrix, before solving a
problem using $56\P*HQ(LJ it is generally necessary to create two different classes,
each one containing at least one function, say 0XOW9HW, which performs a matrix-
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vector product22. Supposing that all these classes are available, there are several ways
to create a symmetric generalized problem:

1. Using the default constructor

In this case, after declaring an object of the $56\P*HQ(LJ class, the user should supply
all the information about the problem required by ARPACK++ elsewhere in the
program using the 'HILQH3DUDPHWHUV function:

$56\P*HQ(LJ�GRXEOH��0DWUL[23�GRXEOH!��0DWUL[%�GRXEOH!�!�(LJ3URE�
��������
0DWUL[23�GRXEOH!�23�
0DWUL[%�GRXEOH!�%�
(LJ3URE�'HILQH3DUDPHWHUV���������	23��	0DWUL[23�GRXEOH!��0XOW9HW�
�������������������������	%��	0DWUL[%�GRXEOH!��0XOW9HW��

When solving the problem in shift and invert mode, another command is also
necessary, because a shift cannot be defined using 'HILQH3DUDPHWHUV:

0DWUL[23�GRXEOH!�23�
0DWUL[%�GRXEOH!�%�
(LJ3URE�'HILQH3DUDPHWHUV���������	23��	0DWUL[23�GRXEOH!��0XOW9HW�
�������������������������	%��	0DWUL[%�GRXEOH!��0XOW9HW��
(LJ3URE�6HW6KLIW,QYHUW0RGH������	23��	0DWUL[23�GRXEOH!��0XOW9HW��

The same occurs when using buckling mode:

0DWUL[23�GRXEOH!�23�
0DWUL[%�GRXEOH!�$�
(LJ3URE�'HILQH3DUDPHWHUV���������	23��	0DWUL[23�GRXEOH!��0XOW9HW�
�������������������������	$��	0DWUL[%�GRXEOH!��0XOW9HW��
(LJ3URE�6HW%XFNOLQJ0RGH������	23��	0DWUL[23�GRXEOH!��0XOW9HW��

In Cayley mode, three matrices − OP, A and B − are required. Although matrices A
and OP must share the same class, they use different matrix-vector product functions:

0DWUL[23�GRXEOH!�23�
0DWUL[%�GRXEOH!�$�
0DWUL[%�GRXEOH!�%�
(LJ3URE�'HILQH3DUDPHWHUV���������	23��	0DWUL[23�GRXEOH!��0XOW9HW�
�������������������������	%��	0DWUL[%�GRXEOH!��0XOW9HW��
(LJ3URE�6HW&D\OH\0RGH������	23��	0DWUL[23�GRXEOH!��0XOW9HW�
����������������������	$��	0DWUL[%�GRXEOH!��0XOW$9HW��

2. Using the regular mode constructor

0DWUL[23�GRXEOH!�23�
0DWUL[%�GRXEOH!�%�
$56\P*HQ(LJ�GRXEOH��0DWUL[23�GRXEOH!��0DWUL[%�GRXEOH!�!

                                                          
22 The required matrix-vector products are:  a) in regular mode: B-1Ax and Bx;  b) in shift and
invert mode: (A-σB)-1x and Bx;  c) in buckling mode: (A-σB)-1x and Ax;  d) in Cayley mode: (A-
σB)-1x, Ax and Bx. See chapter 4 for a detailed description of all modes.
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��(LJ3URE���������	23��	0DWUL[23�GRXEOH!��0XOW9HW�
����������	%��	0DWUL[%�GRXEOH!��0XOW9HW��

3. Using the shift and invert mode constructor

0DWUL[23�GRXEOH!�23�
0DWUL[%�GRXEOH!�%�
$56\P*HQ(LJ�GRXEOH��0DWUL[23�GRXEOH!��0DWUL[%�GRXEOH!�!
��(LJ3URE�·6·����������	23��	0DWUL[23�GRXEOH!��0XOW9HW�
����������	%��	0DWUL[%�GRXEOH!��0XOW9HW�������

4. Using the buckling mode constructor

0DWUL[23�GRXEOH!�23�
0DWUL[$�GRXEOH!�$�
$56\P*HQ(LJ�GRXEOH��0DWUL[23�GRXEOH!��0DWUL[$�GRXEOH!�!
��(LJ3URE�·%·����������	23��	0DWUL[23�GRXEOH!��0XOW9HW�
����������	$��	0DWUL[$�GRXEOH!��0XOW9HW�������

5. Using the Cayley mode constructor

0DWUL[23�GRXEOH!�23�
0DWUL[%�GRXEOH!�$�
0DWUL[%�GRXEOH!�%�
$56\P*HQ(LJ�GRXEOH��0DWUL[23�GRXEOH!��0DWUL[%�GRXEOH!�!
��(LJ3URE���������	23��	0DWUL[23�GRXEOH!��0XOW9HW��	$�
����������	0DWUL[%�GRXEOH!��0XOW$9HW�
����������	%��	0DWUL[%�GRXEOH!��0XOW%9HW�������

$51RQ6\P*HQ(LJ$51RQ6\P*HQ(LJ

DUJQV\P�KDUJQV\P�K

Declaration
WHPSODWH�FODVV�)/2$7��FODVV�)23��FODVV�)%!�FODVV�$51RQ6\P*HQ(LJ

Description
Defines a real nonsymmetric generalized eigenvalue problem.

Parent classes
SXEOLF�YLUWXDO�$5*HQ(LJ�)/2$7��)/2$7��)23��)%!
SXEOLF�YLUWXDO�$51RQ6\P6WG(LJ�)/2$7��)23!
SXEOLF�YLUWXDO�$5UF1RQ6\P*HQ(LJ�)/2$7!

Default constructor
$51RQ6\P*HQ(LJ��

Regular mode constructor
$51RQ6\P*HQ(LJ� LQW�Q��LQW�QHY��)23
�REM23��7\SH23[�0XOW23[��

)%
�REM%��7\SH%[�0XOW%[��FKDU
�ZKLFK� ��/0���
LQW�QFY� ����)/2$7�WRO� ������LQW�PD[LW� ����
)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�
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Real shift and invert mode constructor
$51RQ6\P*HQ(LJ� LQW�Q��LQW�QHY��)23
�REM23��7\SH23[�0XOW23[��)%
�REM%��

7\SH%[�0XOW%[��)/2$7�VLJPD��FKDU
�ZKLFK� ��/0���
LQW�QFY� ����)/2$7�WRO� ������LQW�PD[LW� ����
)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Complex shift and invert mode constructor
$51RQ6\P*HQ(LJ� LQW�Q��LQW�QHY��)23
�REM23��7\SH23[�0XOW23[��)%
�REM$��

7\SH%[�0XOW$[��)%
�REM%��7\SH%[�0XOW%[��FKDU�SDUW��
)/2$7�VLJPD5��)/2$7�VLJPD,��FKDU
�ZKLFK� ��/0���
LQW�QFY� ����)/2$7�WRO� ������LQW�PD[LW� ����
)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Examples
$51RQ6\P*HQ(LJ requires the user to supply two (or sometimes three) different
matrix-vector products23. Supposing that at least two matrix classes are available,
each one containing at least one function, say 0XOW9HW, which performs a matrix-
vector product as required by the computational mode being used, some ways to
create a real nonsymmetric generalized problem include:

1. Using the default constructor

In this case, after declaring the problem, the user must pass all the information
required by ARPACK++ elsewhere in the program using the 'HILQH3DUDPHWHUV
function:

$51RQ6\P*HQ(LJ�GRXEOH��0DWUL[23�GRXEOH!��0DWUL[%�GRXEOH!�!�(LJ3URE�
������
0DWUL[23�GRXEOH!�23�
0DWUL[%�GRXEOH!�%�
(LJ3URE�'HILQH3DUDPHWHUV���������	23��	0DWUL[23�GRXEOH!��0XOW9HW�
�������������������������	%��	0DWUL[%�GRXEOH!��0XOW9HW��

Another command is also necessary when solving the problem in shift and invert
mode, since a shift cannot be defined using 'HILQH3DUDPHWHUV:

0DWUL[23�GRXEOH!�23�
0DWUL[%�GRXEOH!�%�
(LJ3URE�'HILQH3DUDPHWHUV���������	23��	0DWUL[23�GRXEOH!��0XOW9HW�
�������������������������	%��	0DWUL[%�GRXEOH!��0XOW9HW��
(LJ3URE�6HW6KLIW,QYHUW0RGH������	23��	0DWUL[23�GRXEOH!��0XOW9HW��

When shift is complex, three matrices − OP, A and B − are required. Although
matrices A and OP must share the same class, they use different matrix-vector product
functions:

                                                          
23 The required products are:  a) in regular mode: B-1Ax and Bx;  b) in real shift and invert mode:
(A-σB)-1x and Bx;  c) in complex shift and invert mode: real{(A-σB)-1}x or imag{(A-σB)-1}x, Ax
and Bx. See chapter 4.
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0DWUL[23�GRXEOH!�23�
0DWUL[%�GRXEOH!�$�
0DWUL[%�GRXEOH!�%�
(LJ3URE�'HILQH3DUDPHWHUV���������	23��	0DWUL[23�GRXEOH!��0XOW9HW�
�������������������������	%��	0DWUL[%�GRXEOH!��0XOW9HW��
(LJ3URE�6HW&RPSOH[6KLIW0RGH�·5·������������	23�
����������������������������	0DWUL[23�GRXEOH!��0XOW9HW�
����������������������������	$��	0DWUL[%�GRXEOH!��0XOW$9HW��

2. Using the regular mode constructor

0DWUL[23�GRXEOH!�23�
0DWUL[%�GRXEOH!�%�
$51RQ6\P*HQ(LJ�GRXEOH��0DWUL[23�GRXEOH!��0DWUL[%�GRXEOH!�!
��(LJ3URE���������	23��	0DWUL[23�GRXEOH!��0XOW9HW�
����������	%��	0DWUL[%�GRXEOH!��0XOW9HW��

3. Using the real shift and invert mode constructor

0DWUL[23�GRXEOH!�23�
0DWUL[%�GRXEOH!�%�
$51RQ6\P*HQ(LJ�GRXEOH��0DWUL[23�GRXEOH!��0DWUL[%�GRXEOH!�!
��(LJ3URE���������	23��	0DWUL[23�GRXEOH!��0XOW9HW�
����������	%��	0DWUL[%�GRXEOH!��0XOW9HW�������

4. Using the complex shift and invert mode constructor

0DWUL[23�GRXEOH!�23�
0DWUL[23�GRXEOH!�$�
0DWUL[%�GRXEOH!�%�
$51RQ6\P*HQ(LJ�GRXEOH��0DWUL[23�GRXEOH!��0DWUL[%�GRXEOH!�!
��(LJ3URE���������	23��	0DWUL[23�GRXEOH!��0XOW9HW�
����������	$��	0DWUL[%�GRXEOH!��0XOW$9HW�
����������	%��	0DWUL[%�GRXEOH!��0XOW9HW��·5·������������

$5&RPS*HQ(LJ$5&RPS*HQ(LJ

DUJFRPS�KDUJFRPS�K

Declaration
WHPSODWH��FODVV�)/2$7��FODVV�)23��FODVV�)%!�FODVV�$5&RPS*HQ(LJ

Description
Defines a complex (Hermitian or non-Hermitian) generalized eigenvalue problem.

Parent classes
SXEOLF�YLUWXDO�$5*HQ(LJ�)/2$7��FRPSOH[�)/2$7!��)23��)%!
SXEOLF�YLUWXDO�$5&RPS6WG(LJ�)/2$7��)23!

Default constructor
$5&RPS*HQ(LJ��
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Regular mode constructor
$5&RPS*HQ(LJ� LQW�Q��LQW�QHY��)23
�REM23��7\SH23[�0XOW23[�� )%

REM%��7\SH%[�0XOW%[��FKDU
�ZKLFK� ��/0��� LQW� QFY�  � ��
)/2$7�WRO� ������LQW�PD[LW� ���� FRPSOH[�)/2$7!
� UHVLG�  � ��� ERRO
$XWR6KLIW� �WUXH�

Shift and invert mode constructor
$5&RPS*HQ(LJ� LQW�Q��LQW�QHY��)23
�REM23��7\SH23[�0XOW23[��)%
�REM%��

7\SH%[�0XOW%[��FRPSOH[�)/2$7!�VLJPD�� FKDU
�ZKLFK� ��/0���
LQW�QFY� ����)/2$7�WRO� ������LQW�PD[LW� ����FRPSOH[�)/2$7!


UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Examples
To solve complex generalized problems it is also necessary to create two matrix-
vector product functions24. In the examples given below, both these functions are
called 0XOW9HW, but each one belongs to a different class.

1. Using the default constructor

$5&RPS*HQ(LJ�GRXEOH��0DWUL[23�GRXEOH!��0DWUL[%�GRXEOH!�!�(LJ3URE�

In this case, after declaring an object that belongs to $5&RPS*HQ(LJ, it is necessary to
use the 'HILQH3DUDPHWHUV function to pass all the remaining information required by
ARPACK++:

0DWUL[23�GRXEOH!�23�
0DWUL[%�GRXEOH!�%�
(LJ3URE�'HILQH3DUDPHWHUV���������	23��	0DWUL[23�GRXEOH!��0XOW9HW�
�������������������������	%��	0DWUL[%�GRXEOH!��0XOW9HW��

Because a shift cannot be defined using 'HILQH3DUDPHWHUV, the following command
is also necessary when using shift and invert mode:

(LJ3URE�6HW6KLIW,QYHUW0RGH�FRPSOH[�GRXEOH!�����������
���������������������������	23��	0DWUL[23�GRXEOH!��0XOW9HW��

2. Using the regular mode constructor

0DWUL[23�GRXEOH!�23�
0DWUL[%�GRXEOH!�%�
$5&RPS*HQ(LJ�GRXEOH��0DWUL[23�GRXEOH!��0DWUL[%�GRXEOH!�!
��(LJ3URE���������	23��	0DWUL[23�GRXEOH!��0XOW9HW�
����������	%��	0DWUL[%�GRXEOH!��0XOW9HW��

3. Using the shift and invert mode constructor

0DWUL[23�GRXEOH!�23�
0DWUL[%�GRXEOH!�%�

                                                          
24 These functions are:  a) in regular mode: B-1Ax and Bx;  b) in shift and invert mode: (A-σB)-1x
and Bx. See chapter 4.
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$5&RPS*HQ(LJ�GRXEOH��0DWUL[23�GRXEOH!��0DWUL[%�GRXEOH!�!
��(LJ3URE���������	23��	0DWUL[23�GRXEOH!��0XOW9HW��	%�
����������	0DWUL[%�GRXEOH!��0XOW9HW��FRPSOH[�GRXEOH!������������

Classes that do not handle matrix information.

These classes were created only to maintain full compatibilit y between c++ and
FORTRAN versions of ARPACK. They implement the so called reverse
communication interface and should be used only if matrix neither matrix data nor
matrix-vector products can be passed to class constructors, as described in the above
sections.

Although it is easy to declare objects using these classes, obtaining eigenvalues and
eigenvectors require the user to explicitly define an awkward sequence of calls to a
function called 7DNH6WHS combined with matrix-vector products until convergence is
attained.

$5UF6\P6WG(LJ$5UF6\P6WG(LJ

DUUVV\P�KDUUVV\P�K

Declaration
WHPSODWH�FODVV�)/2$7!�FODVV�$5UF6\P6WG(LJ�

Description
Defines a real symmetric standard eigenvalue problem without requiring a matrix-
vector product function.

Parent class
SXEOLF�YLUWXDO�$5UF6WG(LJ�)/2$7��)/2$7!

Default constructor
$5UF6\P6WG(LJ��

Regular mode constructor
$5UF6\P6WG(LJ� LQW�Q��LQW�QHY��FKDU
�ZKLFK� ��/0���LQW�QFY� ����

)/2$7�WRO� ������LQW�PD[LW� ����)/2$7
�UHVLG� ���� ERRO
$XWR6KLIW� �WUXH�

Shift and invert mode constructor
$5UF6\P6WG(LJ� LQW�Q��LQW�QHY��)/2$7�VLJPD��FKDU
�ZKLFK� ��/0���

LQW�QFY� ����)/2$7�WRO� ������LQW�PD[LW� ����
)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Examples
Defining objects of this class is straightforward:

1. Using the default constructor
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$5UF6\P6WG(LJ�GRXEOH!�(LJ3URE�

When using the default constructor, problem parameters must be passed elsewhere in
the program using functions 'HILQH3DUDPHWHUV and &KDQJH6KLIW25:

(LJ3URE�'HILQH3DUDPHWHUV���������
(LJ3URE�&KDQJH6KLIW�������

2. Using the regular mode constructor

$5UF6\P6WG(LJ�GRXEOH!�(LJ3URE���������

3. Using the shift and invert mode constructor

$5UF6\P6WG(LJ�GRXEOH!�(LJ3URE���������������

$5UF1RQ6\P6WG(LJ$5UF1RQ6\P6WG(LJ

DUUVQV\P�KDUUVQV\P�K

Declaration
WHPSODWH��FODVV�)/2$7!�FODVV�$5UF1RQ6\P6WG(LJ

Description
Defines a real nonsymmetric standard eigenvalue problem.

Parent class
SXEOLF�YLUWXDO�$5UF6WG(LJ�)/2$7��)/2$7!

Default constructor
$5UF1RQ6\P6WG(LJ��

Regular mode constructor
$5UF1RQ6\P6WG(LJ� LQW�Q��LQW�QHY��FKDU
�ZKLFK� ��/0���

LQW�QFY� ����)/2$7�WRO� ������LQW�PD[LW� ����
)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Real shift and invert mode constructor
$5UF1RQ6\P6WG(LJ� LQW�Q��LQW�QHY��)/2$7�VLJPD��FKDU
�ZKLFK� ��/0���

LQW�QFY� ����)/2$7�WRO� ������LQW�PD[LW� ����
)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Examples
The user can easily declare objects of this class:

1. Using the default constructor

$5UF1RQ6\P6WG(LJ�GRXEOH!�(LJ3URE�

                                                          
25 Only when solving a problem in shift and invert mode.
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When using this constructor, all other information about the problem must be passed
elsewhere in the program using 'HILQH3DUDPHWHUV and &KDQJH6KLIW��:

(LJ3URE�'HILQH3DUDPHWHUV���������
(LJ3URE�&KDQJH6KLIW�������

2. Using the regular mode constructor

$5UF1RQ6\P6WG(LJ�GRXEOH!�(LJ3URE���������

3. Using the shift and invert mode constructor

$5UF1RQ6\P6WG(LJ�GRXEOH!�(LJ3URE���������������

$5UF&RPS6WG(LJ$5UF&RPS6WG(LJ

DUUVFRPS�KDUUVFRPS�K

Declaration
WHPSODWH�FODVV�)/2$7!�FODVV�$5UF&RPS6WG(LJ

Description
Defines a complex (Hermitian or non-Hermitian) standard eigenvalue problem.

Parent class
SXEOLF�YLUWXDO�$5UF6WG(LJ�)/2$7��FRPSOH[�)/2$7!�!

Default constructor
$5UF&RPS6WG(LJ��

Regular mode constructor
$5UF&RPS6WG(LJ� LQW�Q��LQW�QHY��FKDU
�ZKLFK� ��/0���

LQW�QFY� ����)/2$7�WRO� ������LQW�PD[LW� ����
FRPSOH[�)/2$7!
�UHVLG� ���� ERRO�$XWR6KLIW� �WUXH�

Shift and invert mode constructor
$5UF&RPS6WG(LJ� LQW�Q��LQW�QHY��FRPSOH[�)/2$7!�VLJPD��

FKDU
�ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� ������
LQW�PD[LW� ����FRPSOH[�)/2$7!
�UHVLG� ���� ERRO

$XWR6KLIW� �WUXH�

Examples
1. Using the default constructor

$5UF&RPS6WG(LJ�GRXEOH!�(LJ3URE�
��������
(LJ3URE�'HILQH3DUDPHWHUV���������
(LJ3URE�&KDQJH6KLIW�FRPSOH[�GRXEOH!��������������
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As ill ustrated in the above example, to use the default constructor, it is also necessary
to call other functions, such as 'HILQH3DUDPHWHUV and &KDQJH6KLIW, to pass some
problem parameters to ARPACK++.

In this case, 'HILQH3DUDPHWHUV was used to define the size of the problem and the
number of desired eigenvalues, while &KDQJH6KLIW was called to define the shift
(supposing that the shift and invert mode should be employed).

2. Using the regular mode constructor

$5UF&RPS6WG(LJ�GRXEOH!�(LJ3URE���������

3. Using the shift and invert mode constructor

$5UF&RPS6WG(LJ�GRXEOH!�(LJ3URE���������FRPSOH[�GRXEOH!��������������

$5UF6\P*HQ(LJ$5UF6\P*HQ(LJ

DUUJV\P�KDUUJV\P�K

Declaration
WHPSODWH��FODVV�)/2$7!�FODVV�$5UF6\P*HQ(LJ

Description
Defines a real symmetric generalized eigenvalue problem.

Parent classes
SXEOLF�YLUWXDO�$5UF*HQ(LJ�)/2$7��)/2$7!
SXEOLF�YLUWXDO�$5UF6\P6WG(LJ�)/2$7!

Default constructor
$5UF6\P*HQ(LJ��

Regular mode constructor
$5UF6\P*HQ(LJ� LQW�Q��LQW�QHY��FKDU
�ZKLFK� ��/0��

LQW�QFY� ����)/2$7�WRO� ������LQW�PD[LW� ����
)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Shift and invert, buckling and Cayley modes constructor
$5UF6\P*HQ(LJ� FKDU�,QYHUW0RGH��LQW�Q��LQW�QHY��)/2$7�VLJPD��

FKDU
�ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� ������ LQW
PD[LW� ����)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Examples
1. Using the default constructor

$5UF6\P*HQ(LJ�GRXEOH!�(LJ3URE�
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When using this constructor, all problem parameters must be passed elsewhere in the
program using the 'HILQH3DUDPHWHUV function:

(LJ3URE�'HILQH3DUDPHWHUV���������

One of the three commands below is also required when a spectral transformation is
being used:

(LJ3URE�6HW6KLIW,QYHUW0RGH������
(LJ3URE�6HW%XFNOLQJ0RGH������
(LJ3URE�6HW&D\OH\0RGH������

2. Using the regular mode constructor

$5UF6\P*HQ(LJ�GRXEOH!�(LJ3URE���������

3. Using the shift and invert, buckling and Cayley modes constructor

To define a spectral transformation while defining an object of this class, one of the
following commands must be used:

$5UF6\P*HQ(LJ�GRXEOH!�(LJ3URE�·6·���������������
$5UF6\P*HQ(LJ�GRXEOH!�(LJ3URE�·%·���������������
$5UF6\P*HQ(LJ�GRXEOH!�(LJ3URE�·&·���������������

$5UF1RQ6\P*HQ(LJ$5UF1RQ6\P*HQ(LJ

DUUJQV\P�KDUUJQV\P�K

Declaration
WHPSODWH�FODVV�)/2$7!�FODVV�$5UF1RQ6\P*HQ(LJ

Description
Defines a real nonsymmetric generalized eigenvalue problem.

Parent classes
SXEOLF�YLUWXDO�$5UF*HQ(LJ�)/2$7��)/2$7!
SXEOLF�YLUWXDO�$5UF1RQ6\P6WG(LJ�)/2$7!

Default constructor
$5UF1RQ6\P*HQ(LJ��

Regular mode constructor
$5UF1RQ6\P*HQ(LJ� LQW�Q��LQW�QHY��FKDU
�ZKLFK� ��/0���

LQW�QFY� ����)/2$7�WRO� ������LQW�PD[LW� ����
)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�
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Real shift and invert mode constructor
$5UF1RQ6\P*HQ(LJ� LQW�Q��LQW�QHY��)/2$7�VLJPD��FKDU
�ZKLFK� ��/0���

LQW�QFY� ����)/2$7�WRO� ������LQW�PD[LW� ����
)/2$7
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Complex shift and invert mode constructor
$5UF1RQ6\P*HQ(LJ� LQW�Q��LQW�QHY��FKDU�SDUW��)/2$7�VLJPD5��

)/2$7�VLJPD,��FKDU
�ZKLFK� ��/0�� LQW�QFY� ����
)/2$7�WRO� ������LQW�PD[LW� ����)/2$7
�UHVLG� ����
ERRO�$XWR6KLIW� �WUXH�

Examples
1. Using the default constructor

$5UF1RQ6\P*HQ(LJ�GRXEOH!�(LJ3URE�

When using the default constructor, all other relevant information about the problem
must be passed using the 'HILQH3DUDPHWHUV function:

(LJ3URE�'HILQH3DUDPHWHUV���������

One of the following commands is also necessary when solving the problem in real or
complex shift and invert mode:

(LJ3URE�6HW6KLIW,QYHUW0RGH������
(LJ3URE�6HW&RPSOH[6KLIW0RGH�·5·������������

2. Using the regular mode constructor

$5UF1RQ6\P*HQ(LJ�GRXEOH!�(LJ3URE���������

3. Using the real shift and invert mode constructor

$5UF1RQ6\P*HQ(LJ�GRXEOH!�(LJ3URE��������������

4. Using the complex shift and invert mode constructor

$5&RPS*HQ(LJ�GRXEOH!�(LJ3URE���������·5·������������

$5UF&RPS*HQ(LJ$5UF&RPS*HQ(LJ

DUUJFRPS�KDUUJFRPS�K

Declaration
WHPSODWH��FODVV�)/2$7!�FODVV�$5UF&RPS*HQ(LJ

Description
Defines a complex (Hermitian or non-Hermitian) generalized eigenvalue problem.
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Parent classes
SXEOLF�YLUWXDO�$5UF*HQ(LJ�)/2$7��FRPSOH[�)/2$7!�!
SXEOLF�YLUWXDO�$5UF&RPS6WG(LJ�)/2$7!

Default constructor
$5UF&RPS*HQ(LJ��

Regular mode constructor
$5UF&RPS*HQ(LJ� LQW�Q��LQW�QHY��FKDU
�ZKLFK� ��/0���

LQW�QFY� ����)/2$7�WRO� ������LQW�PD[LW� ����
FRPSOH[�)/2$7!
�UHVLG� ����ERRO�$XWR6KLIW� �WUXH�

Shift and invert mode constructor
$5UF&RPS*HQ(LJ� LQW�Q��LQW�QHY��FRPSOH[�)/2$7!�VLJPD��

FKDU
�ZKLFK� ��/0���LQW�QFY� ����)/2$7�WRO� ������
LQW�PD[LW� ����FRPSOH[�)/2$7!
�UHVLG� ���� ERRO

$XWR6KLIW� �WUXH�

Examples
1. Using the default constructor

$5UF&RPS*HQ(LJ�GRXEOH!�(LJ3URE�

When using this constructor, the user must employ functions 'HILQH3DUDPHWHUV and
6HW6KLIW,QYHUW0RGH to supply all problem parameters:

(LJ3URE�'HILQH3DUDPHWHUV���������
(LJ3URE�6HW6KLIW,QYHUW0RGH�FRPSOH[�GRXEOH!������������

2. Using the regular mode constructor

$5UF&RPS*HQ(LJ�GRXEOH!�(LJ3URE���������

3. Using the shift and invert mode constructor

$5UF&RPS*HQ(LJ�GRXEOH!�(LJ3URE���������FRPSOH[�GRXEOH!������������

Base classes.

The classes described below are used as a basis for the definition of all other
ARPACK++ classes. They are not intended to be used directly and were included
here only for the sake of completeness.

$5UF6WG(LJ$5UF6WG(LJ

DUUVHLJ�KDUUVHLJ�K

Declaration
WHPSODWH�FODVV�)/2$7!�FODVV�$5UF6WG(LJ
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Description
Defines a generic standard eigenvalue problem.

Default constructor
$5UF6WG(LJ��

$5UF*HQ(LJ$5UF*HQ(LJ

DUUJHLJ�KDUUJHLJ�K

Declaration
WHPSODWH�FODVV�)/2$7!�FODVV�$5UF*HQ(LJ

Description
Defines a generic generalized eigenvalue problem.

Parent class
SXEOLF�YLUWXDO�$5UF6WG(LJ�)/2$7��7<3(!

Default constructor
$5UF*HQ(LJ��

$56WG(LJ$56WG(LJ

DUVHLJ�KDUVHLJ�K

Declaration
WHPSODWH�FODVV�)/2$7��FODVV�7<3(��FODVV�)23�!�FODVV�$56WG(LJ

Description
Defines a generic standard eigenvalue problem, supposing that class )23 contains a
member function that performs a matrix-vector product.

Parent class
SXEOLF�YLUWXDO�$5UF6WG(LJ�)/2$7��7<3(!

Default constructor
$56WG(LJ��

$5*HQ(LJ$5*HQ(LJ

DUJHLJ�KDUJHLJ�K

Declaration
WHPSODWH�FODVV�)/2$7��FODVV�7<3(��FODVV�)23��FODVV�)%!�FODVV�$5*HQ(LJ
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Description
Defines a generic generalized eigenvalue problem Ax Bx= λ , supposing that
information about matrices A and B is provided by classes )23 and )%.

Parent classes
SXEOLF�YLUWXDO�$5UF*HQ(LJ�)/2$7��7<3(!
SXEOLF�YLUWXDO�$56WG(LJ�)/2$7��7<3(��23!

Default constructor
$5*HQ(LJ��

Matrix classes.

Although the user is encouraged to use his own matrix classes, ARPACK++ includes
some predefined classes that can be used to create dense matrices and sparse matrices
in compressed sparse column (CSC) or band format.

The main purpose of these classes is to help the user to define eigenvalue problems,
but some of them can also be used to solve linear systems or to perform matrix-vector
products.

There are eight matrix classes and another eight classes that represent pencils. They
are divided according to the presence of symmetry and also according to the library
that is used to solve linear systems.

Matrices.

$5EG6\P0DWUL[$5EG6\P0DWUL[

DUEVPDW�KDUEVPDW�K

Declaration
WHPSODWH�FODVV�7<3(!�FODVV�$5EG6\P0DWUL[

Description
This class defines a real symmetric band matrix.

Warning: Two member functions of this class, )DFWRU$ and )DFWRU$V,, call
LAPACK to perform a matrix decomposition. These two functions are used by
ARPACK++ to solve generalized eigenvalue problems and also standard problems in
shift and invert mode. Although $5EG6\P0DWUL[ should only be used to define
symmetric matrices, a LU factorization with partial pivoting is used. Since many
nonzero elements are generated during the matrix decomposition, memory availabilit y
must be taken in account when using these member functions.
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Default constructor
$5EG6\P0DWUL[��

Long constructor
$5EG6\P0DWUL[�LQW�Q��LQW�QVGLDJ��7<3(
�Q]YDO��FKDU�XSOR� �
/
�

Constructor parameters
Q number of columns.

QVGLDJ number subdiagonals (or superdiagonals), not including the main
diagonal.

Q]YDO pointer to an array that contains the nonzero elements of the upper or
lower triangular part of the matrix. The nonzero elements must be
supplied by columns and, within each column, they must also be in
ascending order of row indices.
Q]YDO can be viewed as a matrix with Q columns and QVGLDJ�� rows,
where the columns are stored sequentially in the same vector. In this
representation, each row of the ( )nsdiag n+ ×1  matrix contains a
diagonal from the original matrix. If the upper triangular part of the
matrix is supplied, the main diagonal is stored in the last row. On the
other hand, the main diagonal is the first row if XSOR� �·/·.

XSOR character variable that indicates if the user intends to define the matrix by
supplying its lower (XSOR�  � ·/·) or upper triangular (XSOR�  � ·8·)
nonzero elements.

Public member functions
LQW��QURZV���

returns n.

LQW��QFROV���
returns Q.

YRLG�)DFWRU$��
Performs the LU factorization of A, a matrix that belongs to this class.

YRLG�)DFWRU$V,�7<3(�VLJPD�
Performs the LU decomposition of ( )A I− σ , where I is the identity matrix.

ERRO�,V)DFWRUHG���
indicates if the LU decomposition of matrix A or ( )A I− σ  is available.

YRLG�0XOW0Y�7<3(
�Y��7<3(
�Z�
Calculates w Av← .

YRLG�0XOW,QYY�7<3(
�Y��7<3(
�Z�
Solves LUw v= . )DFWRU$ or )DFWRU$V, must be called prior to using this
function.

YRLG�'HILQH0DWUL[�LQW�Q��LQW�QVGLDJ��7<3(
�Q]YDO��FKDU�XSOR� �
/
�
Stores matrix data when the default constructor is being used.
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Example
To store the symmetric matrix

A =

























4 1 3 0 0 0

1 6 2 0 0 0

3 2 1 4 0 0

0 0 4 2 1 4

0 0 0 1 3 2

0 0 0 4 2 5

.

in band format it is necessary first to rewrite the lower triangular part of A as a
( )nsdiag n+ ×1  matrix:

AL
band =

















4 6 1 2 3 5

1 2 4 1 2 0

3 0 0 4 0 0

After that, the user must declare a vector, say Q]YDO, that contains the columns of
AL

band :

GRXEOH�Q]YDO>@� �^���������������������������������������������
���������������������������������������������������������������`�

As an alternative, the upper triangular part of matrix A can also be used to declare
Q]YDO:

AU
band =

















0 0 3 0 0 4

0 1 2 4 1 2

4 6 1 2 3 5

GRXEOH�Q]YDO>@� �^���������������������������������������������
���������������������������������������������������������������`�

Notice that some entries in AL
band and AU

band were artificially set to zero because the
diagonals of A do not contain the same number of elements.

Once Q]YDO is available, one of the constructors described above should be used to
declare A as an $5EG6\P0DWUL[ object:

1. Using the long constructor

$5EG6\P0DWUL[�GRXEOH!�$�������Q]YDO�����������XSOR� �·/·�
$5EG6\P0DWUL[�GRXEOH!�%�������Q]YDO��·8·������XSOR� �·8·�
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2. Using the default constructor

$5EG6\P0DWUL[�GRXEOH!�$�
$�'HILQH0DWUL[�������Q]YDO������XSOR� �·/·�

After declaring A, to solve a linear system, say Ax y= , where x and y are dense
vectors with compatible dimensions, the matrix must be factored and then 0XOW,QYY
called:

$�)DFWRU$���
$�0XOW,QYY�\��[��

$5GV6\P0DWUL[$5GV6\P0DWUL[

DUGVPDW�KDUGVPDW�K

Declaration
WHPSODWH�FODVV�7<3(!�FODVV�$5GV6\P0DWUL[

Description
This class defines a real symmetric dense matrix.

Warning: Two member functions of this class, )DFWRU$ and )DFWRU$V,, call
LAPACK to perform a matrix decomposition. These two functions are used by
ARPACK++ to solve generalized eigenvalue problems and also standard problems in
shift and invert mode. Although $5GV6\P0DWUL[ should only be used to define
symmetric matrices, a LU factorization with partial pivoting is used. Since many
nonzero elements are generated during the matrix decomposition, memory availabilit y
must be taken in account when using these member functions.

Default constructor
$5GV6\P0DWUL[��

Long constructor
$5GV6\P0DWUL[�LQW�Q��7<3(
�Q]YDO��FKDU�XSOR� �
/
�

Constructor parameters
Q number of columns.

Q]YDO pointer to an array that contains the nonzero elements of the upper or
lower triangular part of the matrix. The nonzero elements must be
supplied by columns and, within each column, they must also be in
ascending order of row indices.

XSOR character variable that indicates if the user intends to define the matrix by
supplying its lower (XSOR�  � ·/·) or upper triangular (XSOR�  � ·8·)
nonzero elements.
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Public member functions
LQW��QURZV���

returns n.

LQW��QFROV���
returns Q.

YRLG�)DFWRU$��
Performs the LU factorization of A, a matrix that belongs to this class.

YRLG�)DFWRU$V,�7<3(�VLJPD�
Performs the LU decomposition of ( )A I− σ , where I is the identity matrix.

ERRO�,V)DFWRUHG���
indicates if the LU decomposition of matrix A or ( )A I− σ  is available.

YRLG�0XOW0Y�7<3(
�Y��7<3(
�Z�
Calculates w Av← .

YRLG�0XOW,QYY�7<3(
�Y��7<3(
�Z�
Solves LUw v= . )DFWRU$ or )DFWRU$V, must be called prior to using this
function.

YRLG�'HILQH0DWUL[�LQW�Q��7<3(
�Q]YDO��FKDU�XSOR� �
/
�
Stores matrix data when the default constructor is being used.

Example
To store the symmetric matrix

A =

−

− −
− −























4 1 3 1 2

1 5 6 2 0

3 6 3 1 4

1 2 1 3 2

2 0 4 2 5

.

in a compact format it is necessary declare a vector, say Q]YDO, that contains the lower
triangular part of the columns of A:

GRXEOH�Q]YDO>@� �^�����������������������������������������
�������������������������������������������������������`�

As an alternative, the upper triangular part of matrix A can also be used to declare
Q]YDO:

GRXEOH�Q]YDO>@� �^������������������������������������������
������������������������������������������������������`�

Once Q]YDO is available, one of the constructors described above should be used to
declare A as an $5GV6\P0DWUL[ object:

1. Using the long constructor
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$5GV6\P0DWUL[�GRXEOH!�$����Q]YDO�����������XSOR� �·/·�
$5GV6\P0DWUL[�GRXEOH!�%����Q]YDO��·8·������XSOR� �·8·�

2. Using the default constructor

$5GV6\P0DWUL[�GRXEOH!�$�
$�'HILQH0DWUL[����Q]YDO������XSOR� �·/·�

After declaring A, to solve a linear system, say Ax y= , where x and y are dense
vectors with compatible dimensions, the matrix must be factored and then 0XOW,QYY
called:

$�)DFWRU$���
$�0XOW,QYY�\��[��

$5OX6\P0DWUL[$5OX6\P0DWUL[

DUOVPDW�KDUOVPDW�K

Declaration
WHPSODWH�FODVV�7<3(!�FODVV�$5OX6\P0DWUL[

Description
This class defines a real symmetric matrix in compressed sparse column (CSC)
format.

Warning: Two member functions of this class, )DFWRU$ and )DFWRU$V,, call the
SuperLU package to perform a matrix decomposition. These functions are used by
ARPACK++ to solve generalized eigenvalue problems and standard problems in shift
and invert mode.

In spite of the fact that this class should be used to define symmetric matrices, a LU
factorization is used instead of a symmetric decomposition. However, a column
reordering based on the minimum degree algorithm can be done before the
factorization, as described below. Since some fill -ins can occur during the elimination
phase, memory availabilit y must be taken in account when using the two functions
mentioned above

Default constructor
$5OX6\P0DWUL[��

Long constructor
$5OX6\P0DWUL[�LQW�Q��LQW�QQ]��7<3(
�Q]YDO��LQW
�LURZ�
��������������LQW
�SFRO��FKDU�XSOR� �
/
��GRXEOH�WKUHVK� �����
��������������LQW�RUGHU� ����ERRO�FKHFN� �WUXH�

Long constructor (Harwell-Boeing file)
$5OX6\P0DWUL[�FKDU
�QDPH��GRXEOH�WKUHVK� �����
��������������LQW�RUGHU� ����ERRO�FKHFN� �WUXH�
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Constructor parameters
Q number of columns.

QQ] number of nonzero elements in Q]YDO.

Q]YDO pointer to an array that contains the nonzero elements of the upper or
lower triangular part of the matrix. Within each column, Q]YDO
components must be supplied in ascending order of row indices.

LURZ pointer to an array of row indices of the nonzero elements contained in
Q]YDO.

SFRO pointer to an array of pointers to the beginning of columns in Q]YDO and
LURZ. Such array must have Q+1 elements and the last element must be
equal to QQ].

XSOR character variable that indicates if the user intends to define the matrix by
supplying its lower (XSOR�  � ·/·) or upper triangular (XSOR�  � ·8·)
nonzero elements.

QDPH name of the file that stores the matrix in Harwell-Boeing format.

WKUHVK relative pivot tolerance used during the matrix factorization. At step i of
the Gaussian elimination process, aii  is used as pivot if
| | max | |a aii j i ji≥ ⋅ ≥WKUHVK . No pivoting will be used if WKUHVK�  � �,

while WKUHVK� �� corresponds to partial pivoting.

RUGHU integer variable that indicates which column permutation should be
performed prior to the decomposition of A or ( )A I− σ . If RUGHU� ��,
the original column order will be preserved. If RUGHU� ��, the minimum
degree ordering on the structure of A AT  is used (this option is intended
to be used with nonsymmetric matrices, and should be avoided when
declaring matrices with this class). Finally, RUGHU� �� means that the
minimum degree ordering should be applied on the structure of A AT +
(this is the default option for symmetric matrices).

FKHFN boolean variable that indicates if matrix data is to be checked for
inconsistencies. When FKHFN� �WUXH, ARPACK++ checks if SFRO is in
ascending order and if LURZ components are in order and within bounds.

Public member functions
LQW��QURZV���

returns n.

LQW��QFROV���
returns Q.

LQW��Q]HURV���
returns QQ].

YRLG�)DFWRU$��
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Performs the LU factorization of A, a matrix that belongs to this class. This
function can only be used if the SuperLU library was previously installed.

YRLG�)DFWRU$V,�7<3(�VLJPD�
Performs the LU decomposition of ( )A I− σ , where I is the identity matrix.
This function also calls SuperLU routines.

ERRO�,V)DFWRUHG���
indicates if the LU decomposition of matrix A or ( )A I− σ  is available.

YRLG�0XOW0Y�7<3(
�Y��7<3(
�Z�
Calculates w Av← .

YRLG�0XOW,QYY�7<3(
�Y��7<3(
�Z�
Solves LUw v= . )DFWRU$ or )DFWRU$V, must be called prior to using this
function.

YRLG�'HILQH0DWUL[� LQW�Q��LQW�QQ]��7<3(
�Q]YDO��LQW
�LURZ�
�� LQW
�SFRO��FKDU�XSOR� �
/
��GRXEOH�WKUHVK� ������

LQW�RUGHU� ����ERRO�FKHFN� �WUXH�
Stores matrix data when the default constructor is being used.

Example
To store the lower triangular part of the symmetric matrix

A =

− −

− −























1 0 0 0 2

0 3 2 0 0

0 2 1 4 0

0 0 4 3 0

2 0 0 0 1

.

in CSC format it is necessary to declare the following vectors

GRXEOH�Q]YDO>@� �^�������������������������������������������`�
LQW�LURZ>@����� �^������������������������`�
LQW�SFRO>@����� �^������������������`�

Alternatively, Q]YDO, LURZ and SFRO can also contain the upper triangular part of
matrix A, as in the following example:

GRXEOH�Q]YDO>@� �^�������������������������������������������`�
LQW�LURZ>@����� �^������������������������`�
LQW�SFRO>@����� �^������������������`�

Once these vectors are available, one of the constructors described above should be
used to declare A as an $5OX6\P0DWUL[ object:

1. Using the long constructor

$5OX6\P0DWUL[�GRXEOH!�$�������Q]YDO��LURZ��SFRO�����������XSOR� �·/·�
$5OX6\P0DWUL[�GRXEOH!�%�������Q]YDO��LURZ��SFRO��·8·������XSOR� �·8·�
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2. Using the default constructor

$5OX6\P0DWUL[�GRXEOH!�$�
$�'HILQH0DWUL[�������Q]YDO��LURZ��SFRO������XSOR� �·/·�

After declaring the matrix, to solve a linear system, say Ax y= , where x and y are
dense vectors with compatible dimensions, A must be factored and then 0XOW,QYY
called:

$�)DFWRU$���
$�0XOW,QYY�\��[��

$5XP6\P0DWUL[$5XP6\P0DWUL[

DUXVPDW�KDUXVPDW�K

Declaration
WHPSODWH�FODVV�7<3(!�FODVV�$5XP6\P0DWUL[

Description
This class defines a real symmetric matrix in compressed sparse column (CSC)
format.

Warning: The UMFPACK library is called by )DFWRU$ and )DFWRU$V, member
functions to perform a matrix decomposition. These functions are used by
ARPACK++ to solve generalized eigenvalue problems and standard problems in shift
and invert mode. In spite of the fact that this class should be used to define symmetric
matrices, a LU factorization is used26. Due to fill -ins that occur during the elimination
phase, memory availabilit y must be taken in account when using these functions.

Default constructor
$5XP6\P0DWUL[��

Long constructor
$5XP6\P0DWUL[� LQW�Q��LQW�QQ]��7<3(
�Q]YDO��LQW
�LURZ��LQW
�SFRO��

FKDU�XSOR� �
/
��GRXEOH�WKUHVK� ������LQW�ILOOLQ� ����
ERRO�UHGFEO� �WUXH��ERRO�FKHFN� �WUXH�

Long constructor (Harwell-Boeing file)
$5XP6\P0DWUL[� FKDU
�QDPH��GRXEOH�WKUHVK� ������LQW�ILOOLQ� ����

ERRO�UHGFEO� �WUXH��ERRO�FKHFN� �WUXH�

Constructor parameters
Q number of columns.

QQ] number of nonzero elements in Q]YDO.

                                                          
26 The main purpose of the UMFPACK package is to solve nonsymmetric systems, but its
factorization routines contain a few parameters that can be adjusted to take in account the
symmetric structure of the matrix.
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Q]YDO pointer to an array that contains the nonzero elements of the upper or the
lower triangular part of the matrix. Within each column, Q]YDO
components must be supplied in ascending order of row indices.

LURZ pointer to an array of row indices of the elements contained in Q]YDO.

SFRO pointer to an array of pointers to the beginning of columns in Q]YDO and
LURZ. This array must have Q+1 elements and the last element must be
equal to QQ].

XSOR a character that indicates if the user intends to define the matrix by
supplying its lower (XSOR�  � ·/·) or upper triangular (XSOR�  � ·8·)
nonzero elements.

QDPH name of the file that stores the matrix in Harwell-Boeing format.

WKUHVK relative pivot tolerance used during the matrix factorization. At step i of
the Gaussian elimination process, aii  is used as pivot if
| | max | |a aii j i ji≥ ⋅ ≥WKUHVK . No pivoting will be used if WKUHVK�  � �,

while WKUHVK� �� corresponds to partial pivoting.

ILOOLQ expected growth in matrix elements due to factorization. )DFWRU$ and
)DFWRU$V, functions will reserve 2*ILOOLQ
QQ] memory positions for
fill -ins occurred during LU decomposition.

UHGFEO boolean variable that indicates whether or not to attempt a permutation to
block triangular form. If UHGFEO is set to WUXH, the permutation is
attempted.

FKHFN boolean variable that indicates if matrix data is to be checked for
inconsistencies. When FKHFN� �WUXH, ARPACK++ checks if SFRO is in
ascending order and if LURZ components are in order and within bounds.

Member functions
LQW��QURZV���

returns Q.

LQW��QFROV���
returns Q.

LQW��Q]HURV���
returns QQ].

LQW��)LOO)DFW���
returns ILOOLQ.

YRLG�)DFWRU$��
Performs the LU factorization of A, a matrix that belongs to this class. This
function can only be used if the UMFPACK library was previously installed.

YRLG�)DFWRU$V,�7<3(�VLJPD�
Performs the LU decomposition of ( )A I− σ , where I is the identity matrix.
This function also calls UMFPACK routines.
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ERRO�,V)DFWRUHG���
indicates if the LU decomposition of matrix A or ( )A I− σ  is available.

YRLG�0XOW0Y�7<3(
�Y��7<3(
�Z�
Calculates w Av← .

YRLG�0XOW,QYY�7<3(
�Y��7<3(
�Z�
Solves LUw v= . )DFWRU$ or )DFWRU$V, must be called prior to using this
function.

YRLG�'HILQH0DWUL[� LQW�Q��LQW�QQ]��7<3(
�Q]YDO��LQW
�LURZ��
LQW
�SFRO��FKDU�XSOR� �
/
��GRXEOH�WKUHVK� ������
LQW�ILOOLQ� ����ERRO�UHGFEO� �WUXH��ERRO�FKHFN� �WUXH�

Stores matrix data when the default constructor is being used.

Example
Supposing that the same three vectors Q]YDO, LURZ and SFRO defined in the example
of the $5OX6\P0DWUL[ class above are available, it is easy to declare a symmetric
matrix using one of the constructors of the $5XP6\P0DWUL[ class:

1. Using the long constructor

$5XP6\P0DWUL[�GRXEOH!�$�������Q]YDO��LURZ��SFRO�����������XSOR� �·/·�
$5XP6\P0DWUL[�GRXEOH!�%�������Q]YDO��LURZ��SFRO��·8·������XSOR� �·8·�

2. Using the default constructor

$5XP6\P0DWUL[�GRXEOH!�$�
$�'HILQH0DWUL[�������Q]YDO��LURZ��SFRO������XSOR� �·/·�

After declaring A, to solve a linear system, say Ax y= , where x and y are dense
vectors with compatible dimensions, the matrix must be factored and then 0XOW,QYY
called:

$�)DFWRU$���
$�0XOW,QYY�\��[��

$5EG1RQ6\P0DWUL[$5EG1RQ6\P0DWUL[

DUEQVPDW�KDUEQVPDW�K

Declaration
WHPSODWH�FODVV�7<3(!�FODVV�$5EG1RQ6\P0DWUL[

Description
This class defines a real or complex nonsymmetric square matrix in band format.

Warning: The LAPACK library is called by two member functions of this class,
)DFWRU$ and )DFWRU$V,, to perform a matrix decomposition. These functions are
used by ARPACK++ to solve generalized eigenvalue problems and also standard
problems in shift and invert mode. Since many nonzero elements are generated during
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the LU factorization, memory availabilit y must be taken in account when using these
two member functions.

Default constructor
$5EG1RQ6\P0DWUL[��

Long constructor
$5EG1RQ6\P0DWUL[�LQW�Q��LQW�QGLDJ/��LQW�QGLDJ8��7<3(
�Q]YDO�

Constructor parameters
Q number of columns.

QGLDJ/ number of subdiagonals.

QGLDJ8 number of superdiagonals.

Q]YDO pointer to an array that contains all of the nonzero matrix elements,
ordered by columns. Within each column, Q]YDO components must be
supplied in ascending order of row indices.
Q]YDO can be viewed as a matrix with Q columns and QGLDJ/�QGLDJ8��
rows, where the columns are stored sequentially in the same vector. In
this representation, each row of the compact matrix contains a diagonal
from the original matrix.

Member functions
LQW��QURZV���

returns Q.

LQW��QFROV���
returns Q.

YRLG�)DFWRU$��
Performs the LU factorization of A, a matrix that belongs to this class.

YRLG�)DFWRU$V,�7<3(�VLJPD�
Performs the LU decomposition of ( )A I− σ , where I is the identity matrix.

ERRO�,V)DFWRUHG���
indicates if the LU decomposition of matrix A or ( )A I− σ  is available.

YRLG�0XOW0Y�7<3(
�Y��7<3(
�Z�
Calculates w Av← .

YRLG�0XOW0WY�7<3(
�Y��7<3(
�Z�
Calculates w A vT← .

YRLG�0XOW0W0Y�7<3(
�Y��7<3(
�Z�
Calculates w A AvT← .

YRLG�0XOW00WY�7<3(
�Y��7<3(
�Z�
Calculates w AA vT← .

YRLG�0XOW�00W�Y�7<3(
�Y��7<3(
�Z�
Calculates w Av← , where
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A
A

AT=








0

0

YRLG�0XOW,QYY�7<3(
�Y��7<3(
�Z�
Solves LUw v= . )DFWRU$ or )DFWRU$V,�must be called prior to using this
function.

YRLG�'HILQH0DWUL[�LQW�Q��LQW�QGLDJ/��LQW�QGLDJ8��7<3(
�Q]YDO�
Stores matrix data when the default constructor is being used.

Example
To store matrix

A =
−

− −

























4 3 0 0 0 0

1 6 2 0 0 0

1 2 1 4 0 0

0 0 3 2 1 0

0 0 0 1 3 1

0 0 0 4 2 5

.

in band format it is necessary first to rewrite A as a ( )ndiagL ndiagU n+ + ×1
matrix27:

Aband =

−
−

−



















0 3 2 4 1 1

4 6 1 2 3 5

1 2 3 1 2 0

1 0 0 4 0 0

After that, it is possible to define a vector, say Q]YDO, that stores the columns of this
matrix sequentially:

GRXEOH�Q]YDO>@� �^�����������������������������������������
�����������������������������������������������������������
�����������������������������������������������������������`�

Finally, one of the constructors described above should be used to declare A as an
$5EG1RQ6\P0DWUL[ object:

1. Using the long constructor

$5EG1RQ6\P0DWUL[�GRXEOH!�$����������Q]YDO��

                                                          
27 Notice that some entries in Aband are artificially set to zero because the diagonals of A do not
contain the same number of elements.
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2. Using the default constructor

$5EG1RQ6\P0DWUL[�GRXEOH!�$�
$�'HILQH0DWUL[����������Q]YDO��

$5GV1RQ6\P0DWUL[$5GV1RQ6\P0DWUL[

DUGQVPDW�KDUGQVPDW�K

Declaration
WHPSODWH�FODVV�7<3(!�FODVV�$5GV1RQ6\P0DWUL[

Description
This class defines a real or complex nonsymmetric dense matrix.

Warning: The LAPACK library is called by two member functions of this class,
)DFWRU$ and )DFWRU$V,, to perform a matrix decomposition. These functions are
used by ARPACK++ to solve generalized eigenvalue problems and also standard
problems in shift and invert mode. Since many nonzero elements are generated during
the LU factorization, memory availabilit y must be taken in account when using these
two member functions.

Default constructor
$5GV1RQ6\P0DWUL[��

Long constructor (square matrix)
$5GV1RQ6\P0DWUL[�LQW�Q��7<3(
�Q]YDO�

Long constructor (rectangular matrix)
$5GV1RQ6\P0DWUL[�LQW�P��LQW�Q��7<3(
�Q]YDO�

Long constructor (square or rectangular matrix stored in a file)
$5GV1RQ6\P0DWUL[�FKDU
�QDPH��LQW�EONVL]H� ���

Constructor parameters
m number of rows.

Q number of columns.

Q]YDO pointer to an array that contains all of the matrix elements ordered by
columns. Within each column, Q]YDO components must be supplied in
ascending order of row indices.

QDPH name of the file that stores the matrix.

EONVL]H size of the block that is to be read at once when the matrix does not fit
into memory (see the Out-of-core matrices section below). If EONVL]H is
set to zero (the default option) all of the matrix elements are read.
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Member functions
LQW��QURZV���

returns Q.

LQW��QFROV���
returns Q.

YRLG�)DFWRU$��
Performs the LU factorization of A, a matrix that belongs to this class. This
function cannot be used with out-of-core matrices.

YRLG�)DFWRU$V,�7<3(�VLJPD�
Performs the LU decomposition of ( )A I− σ , where I is the identity matrix.
This function cannot be used with out-of-core matrices.

ERRO�,V)DFWRUHG���
indicates if the LU decomposition of matrix A or ( )A I− σ  is available.

YRLG�0XOW0Y�7<3(
�Y��7<3(
�Z�
Calculates w Av← .

YRLG�0XOW0WY�7<3(
�Y��7<3(
�Z�
Calculates w A vT← .

YRLG�0XOW0W0Y�7<3(
�Y��7<3(
�Z�
Calculates w A AvT← .

YRLG�0XOW00WY�7<3(
�Y��7<3(
�Z�
Calculates w AA vT← .

YRLG�0XOW�00W�Y�7<3(
�Y��7<3(
�Z�
Calculates w Av← , where

A
A

AT=








0

0

YRLG�0XOW,QYY�7<3(
�Y��7<3(
�Z�
Solves LUw v= . )DFWRU$ or )DFWRU$V,�must be called prior to using this
function.

YRLG�'HILQH0DWUL[�LQW�Q��7<3(
�Q]YDO�
Stores matrix data when matrix is square and the default constructor is being
used.

YRLG�'HILQH0DWUL[�LQW�P��LQW�Q��7<3(
�Q]YDO�
Stores matrix data when matrix is rectangular and the default constructor is
being used.

YRLG�'HILQH0DWUL[�FKDU
�QDPH��LQW�EONVL]H� ���
Stores matrix data when matrix is stored in a file.

Out-of-core matrices
The $5GV1RQ6\P0DWUL[ class can also be used to handle dense out-of-core matrices,
i.e. matrices that are too big to fit into memory. In this case, only EONVL]H rows or
columns are read at once, so the matrix is entirely reread from disk every time a
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matrix-vector product function is called and the product is performed one block after
another.

Unfortunately, )DFWRU$ and )DFWRU$V, cannot be used with out-of-core matrices.

Reading matrices from files
This class permits the user to declare a matrix from a file. However, this file must
follow a very strict format. A brief description of this format is given below.

1. The user can include comments in the file, but these comments must precede
everything else. Comment lines must begin with a % sign.

2. Immediately after the comments, there must be a line containing the number of
rows and columns of the matrix.

3. Finally, all of the matrix elements must be stored one per line (if the matrix is
complex the real part comes first in the line).

In most cases, the matrix elements are assumed to be stored following a column-
major order (one column at a time). However, there is one exception. If the matrix is
out-of-core and m n> , the matrix elements must be stored row-wise. This is required
because only EONVL]H rows are read at once and the elements of these rows must be
stored contiguously in the file.

Example
To store matrix

A =

−
−



















6 1 1 0

2 4 2 4

1 3 5 2

3 0 1 4

.

One can define a vector, say Q]YDO, that stores the columns of this matrix
sequentially:

GRXEOH�Q]YDO>@� �^�����������������������������������������
�����������������������������������������������������������`�

As an alternative, the matrix can also be stored in a file. One example of such a file is
given below:

��&RPPHQW�OLQHV��OLQHV�WKDW�VWDUW�ZLWK�DQ���VLJQ��DUH�DOORZHG�
��EXW�WKH\�PXVW�SUHFHGH�HYHU\WKLQJ�HOVH�LQ�WKH�ILOH�
��7KH�OLQH�EHORZ�FRQWDLQV�WKH�QXPEHU�RI�URZV�DQG�FROXPQV�RI�WKH�PDWUL[�
���
���
����
���
���
���
���
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���
���
����
���
���
���
���
���
���
���

Once the matrix data is generated (and perhaps stored in a file), one of the
constructors described above can be used to declare A as an $5GV1RQ6\P0DWUL[
object:

1. Using the long constructor

$5GV1RQ6\P0DWUL[�GRXEOH!�$����Q]YDO��
$5GV1RQ6\P0DWUL[�GRXEOH!�%�´PDWUL[�GDWµ��

2. Using the default constructor

$5GV1RQ6\P0DWUL[�GRXEOH!�$�
$�'HILQH0DWUL[����Q]YDO��
$5GV1RQ6\P0DWUL[�GRXEOH!�%�
%�'HILQH0DWUL[�´PDWUL[�GDWµ��

$5OX1RQ6\P0DWUL[$5OX1RQ6\P0DWUL[��

DUOQVPDW�KDUOQVPDW�K

Declaration
WHPSODWH�FODVV�7<3(!�FODVV�$5OX1RQ6\P0DWUL[

Description
This class defines a real or complex nonsymmetric matrix in compressed sparse
column (CSC) format.

Warning: The SuperLU library is called by )DFWRU$ and )DFWRU$V, member
functions to perform a matrix decomposition. These functions are used by
ARPACK++ to solve generalized eigenvalue problems and standard problems in shift
and invert mode. A column reordering can be done before the factorization, as
described below. Since some fill -in can occur during the elimination phase, memory
availabilit y must be taken in account when using these functions.

Default constructor
$5OX1RQ6\P0DWUL[��

Long constructor (square matrix)
$5OX1RQ6\P0DWUL[� LQW�Q��LQW�QQ]��7<3(
�Q]YDO��LQW
�LURZ��LQW
�SFRO��

GRXEOH�WKUHVK� ������LQW�RUGHU� ����ERRO�FKHFN� �WUXH�
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Long constructor (rectangular matrix)
$5OX1RQ6\P0DWUL[�LQW�P��LQW�Q��LQW�QQ]��7<3(
�Q]YDO��LQW
�LURZ��LQW
�SFRO�

Long constructor (Harwell-Boeing file)
$5OX1RQ6\P0DWUL[� FKDU
�QDPH��GRXEOH�WKUHVK� ������

LQW�RUGHU� ����ERRO�FKHFN� �WUXH�

Constructor parameters
P number of rows.

Q number of columns.

QQ] number of nonzero elements.

Q]YDO pointer to an array of nonzero elements in matrix. Within each column,
Q]YDO components must be supplied in ascending order of row indices.

LURZ pointer to an array of row indices of the nonzeros.

SFRO pointer to an array of pointers to the beginning of columns in Q]YDO and
LURZ. This array must have Q+1 elements and the last element must be
QQ].

QDPH name of the file that stores the matrix in Harwell-Boeing format.

WKUHVK relative pivot tolerance used during the matrix factorization. At step i of
the Gaussian elimination process, aii  is used as pivot if
| | max | |a aii j i ji≥ ⋅ ≥WKUHVK . No pivoting will be done if WKUHVK�  � �,

while WKUHVK� �� corresponds to partial pivoting.

RUGHU integer variable that indicates which column permutation should be
performed prior to the decomposition of A or ( )A I− σ . If RUGHU� ��,
the original column order will be preserved. If RUGHU� ��, the minimum
degree ordering on the structure of A AT  is used. Finally, RUGHU� ��
means that the minimum degree ordering should be applied on the
structure of A AT + .

FKHFN boolean variable that indicates if matrix data is to be checked for
inconsistencies. When FKHFN� �WUXH, ARPACK++ checks if SFRO is in
ascending order and if LURZ components are in order and within bounds.

Member functions
LQW��QURZV���

returns P.

LQW��QFROV���
returns Q.

LQW��Q]HURV���
returns QQ].
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YRLG�)DFWRU$��
Performs the LU factorization of A, a matrix that belongs to this class. A
must be square. This function can only be used if the SuperLU library was
previously installed.

YRLG�)DFWRU$V,�7<3(�VLJPD�
Performs the LU decomposition of ( )A I− σ , where I is the identity matrix.
A must be square. This function also calls SuperLU routines.

ERRO�,V)DFWRUHG���
indicates if the LU decomposition of matrix A or ( )A I− σ  is available.

YRLG�0XOW0Y�7<3(
�Y��7<3(
�Z�
Calculates w Av← .

YRLG�0XOW0WY�7<3(
�Y��7<3(
�Z�
Calculates w A vT← .

YRLG�0XOW0W0Y�7<3(
�Y��7<3(
�Z�
Calculates w A AvT← .

YRLG�0XOW00WY�7<3(
�Y��7<3(
�Z�
Calculates w AA vT← .

YRLG�0XOW�00W�Y�7<3(
�Y��7<3(
�Z�
Calculates w Av← , where

A
A

AT=








0

0

YRLG�0XOW,QYY�7<3(
�Y��7<3(
�Z�
Solves LUw v= . Matrix A must be square. )DFWRU$ or )DFWRU$V, must be
called prior to using this function.

YRLG�'HILQH0DWUL[� LQW�Q��LQW�QQ]��7<3(
�Q]YDO��LQW
�LURZ��LQW
�SFRO�
�� GRXEOH�WKUHVK� ������LQW�RUGHU� ����ERRO�FKHFN� �WUXH�

Stores matrix data when matrix is square and the default constructor is being
used.

YRLG�'HILQH0DWUL[� LQW�P��LQW�Q��LQW�QQ]��7<3(
�Q]YDO�
�� LQW
�LURZ��LQW
�SFRO�

Stores matrix data when matrix is rectangular and the default constructor is
being used.

Example
To store matrix

A =

−

−



















1 0 2 5

0 3 0 0

0 0 4 0

1 0 0 2

.

in CSC format it is necessary to define the following vectors
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GRXEOH�Q]YDO>@� �^�������������������������������������`�
LQW�LURZ>@����� �^���������������������`�
LQW�SFRO>@����� �^���������������`�

After that, one of the constructors described above should be used to declare A as an
$5OX1RQ6\P0DWUL[ object:

1. Using the long constructor

$5OX1RQ6\P0DWUL[�GRXEOH!�$�������Q]YDO��LURZ��SFRO��

2. Using the default constructor

$5OX1RQ6\P0DWUL[�GRXEOH!�$�
$�'HILQH0DWUL[�������Q]YDO��LURZ��SFRO��

After declaring A, to solve a linear system, say Ax y= , where x and y are dense
vectors with compatible dimensions, the matrix must be factored and then 0XOW,QYY
called:

$�)DFWRU$���
$�0XOW,QYY�\��[��

$5XP1RQ6\P0DWUL[$5XP1RQ6\P0DWUL[

DUXQVPDW�KDUXQVPDW�K

Declaration
WHPSODWH�FODVV�7<3(!�FODVV�$5XP1RQ6\P0DWUL[

Description
This class defines a real or complex nonsymmetric matrix in compressed sparse
column (CSC) format.

Warning: UMFPACK library must be available if )DFWRU$ and )DFWRU$V, member
functions are to be used, because both functions perform a sparse LU decomposition.
These functions are called by ARPACK++ to solve generalized eigenvalue problems
and standard problems in shift and invert mode. Due to fill -ins that occur during the
elimination phase, memory availabilit y must be taken in account when using these
functions.

Default constructor
$5XP1RQ6\P0DWUL[��

Long constructor (square matrix)
$5XP1RQ6\P0DWUL[� LQW�Q��LQW�QQ]��7<3(
�Q]YDO��LQW
�LURZ��LQW
�SFRO��

GRXEOH�WKUHVK� ������LQW�ILOOLQ� ����ERRO�VLPHVW� �IDOVH��
ERRO�UHGFEO� �WUXH��ERRO�FKHFN� �WUXH�
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Long constructor (rectangular matrix)
$5XP1RQ6\P0DWUL[� LQW�P��LQW�Q��LQW�QQ]��7<3(
�Q]YDO��

LQW
�LURZ��LQW
�SFRO�

Long constructor (Harwell-Boeing file)
$5XP1RQ6\P0DWUL[� FKDU
�QDPH��GRXEOH�WKUHVK� ������LQW�ILOOLQ� ����

ERRO�VLPHVW� �IDOVH��ERRO�UHGFEO� �WUXH��
ERRO�FKHFN� �WUXH�

Constructor parameters
P number of rows (if matrix is rectangular).

Q number of columns.

QQ] number of nonzero elements.

Q]YDO pointer to an array of nonzero elements in matrix. Within each column,
Q]YDO components must be supplied in ascending order of row indices.

LURZ pointer to an array of row indices of the nonzeros.

SFRO pointer to an array of pointers to the beginning of columns in Q]YDO and
LURZ. Such array must have Q+1 elements and the last element must be
QQ].

QDPH name of the file that stores the matrix in Harwell-Boeing format.

WKUHVK relative pivot tolerance used during the matrix factorization. At step i of
the Gaussian elimination process, aii  is used as pivot if
| | max | |a aii j i ji≥ ⋅ ≥WKUHVK . No pivoting will be done if WKUHVK�  � �,

while WKUHVK� �� corresponds to partial pivoting.

ILOOLQ expected growth in matrix elements due to factorization. )DFWRU$ and
)DFWRU$V, functions will reserve ILOOLQ
QQ] memory positions for fill -
ins occurred during LU decomposition.

VLPHVW boolean variable that indicates if the matrix has nearly symmetric
nonzero pattern.

UHGFEO boolean variable that indicates whether or not to attempt a permutation to
block triangular form. When UHGFEO is set to WUXH, the permutation is
attempted.

FKHFN boolean variable that indicates if matrix data is to be checked for
inconsistencies. When FKHFN� �WUXH, ARPACK++ checks if SFRO is in
ascending order and if LURZ components are in order and within bounds.

Member functions
LQW��QURZV���

returns P.

LQW��QFROV���
returns Q.
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LQW��Q]HURV���
returns QQ].

LQW��)LOO)DFW���
returns ILOOLQ.

ERRO�,V6\PPHWULF��
returns VLPHVW.

YRLG�)DFWRU$��
Performs the LU factorization of A, a matrix that belongs to this class. A
must be square. This function can only be used if the UMFPACK library
was previously installed.

YRLG�)DFWRU$V,�7<3(�VLJPD�
Performs the LU decomposition of ( )A I− σ , where I is the identity matrix.
A must be square. This function also calls some UMFPACK routines.

ERRO�,V)DFWRUHG���
indicates if the LU decomposition of matrix A or ( )A I− σ  is available.

YRLG�0XOW0Y�7<3(
�Y��7<3(
�Z�
Calculates w Av← .

YRLG�0XOW0WY�7<3(
�Y��7<3(
�Z��
Calculates w A vT← .

YRLG�0XOW0W0Y�7<3(
�Y��7<3(
�Z��
Calculates w A AvT← .

YRLG�0XOW00WY�7<3(
�Y��7<3(
�Z��
Calculates w AA vT← .

YRLG�0XOW�00W�Y�7<3(
�Y��7<3(
�Z�
Calculates w Av← , where

A
A

AT=








0

0

YRLG�0XOW,QYY�7<3(
�Y��7<3(
�Z�
Solves LUw v= . Matrix A must be square. )DFWRU$ or )DFWRU$V,�must
be called prior to using this function.

YRLG�'HILQH0DWUL[� LQW�Q��LQW�QQ]��7<3(
�Q]YDO��LQW
�LURZ��
LQW
�SFRO��GRXEOH�WKUHVK� ������LQW�ILOOLQ� ����
ERRO�VLPHVW� �IDOVH��ERRO�UHGFEO� �WUXH����
ERRO�FKHFN� �WUXH�

Stores matrix data when matrix is square and the default constructor is being
used.

YRLG�'HILQH0DWUL[� LQW�P��LQW�Q��LQW�QQ]��7<3(
�Q]YDO�
��� LQW
�LURZ��LQW
�SFRO�

Stores matrix data when matrix is rectangular and the default constructor is
being used.
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Example
To store matrix

A =

−

















3 0 0 2 0

0 1 0 4 0

0 2 5 0 0

1 0 0 0 1

.

in CSC format it is necessary to define the following vectors

GRXEOH�Q]YDO>@� �^�����������������������������������������`�
LQW��LURZ>@���� �^������������������������`�
LQW��SFRO>@���� �^������������������`�

After that, one of the constructors described above should be used to declare A as an
$5XP1RQ6\P0DWUL[ object:

1. Using the long constructor

$5XP1RQ6\P0DWUL[�GRXEOH!�$����������Q]YDO��LURZ��SFRO��

2. Using the default constructor

$5XP1RQ6\P0DWUL[�GRXEOH!�$�
$�'HILQH0DWUL[����������Q]YDO��LURZ��SFRO��

Pencils.

$5EG6\P3HQFLO$5EG6\P3HQFLO

DUEVSHQ�KDUEVSHQ�K

Declaration
WHPSODWH�FODVV�7<3(!�FODVV�$5EG6\P3HQFLO

Description
This class defines a real symmetric pencil Ax Bx= λ , where both matrices are stored
in band format. Actually, this class is used internally by $5OX6\P*HQ(LJ, so the user
does not need to use it to declare any eigenvalue problem.

Warning: LAPACK is called by )DFWRU$V% and 0XOW,QY%$Y functions to perform a
matrix decomposition. Although this class should only be used to define symmetric
pencils, a LU factorization with partial pivoting is used. Since the decomposition
usually generates some fill -in, memory availabilit y must be taken in account when
using these two functions.
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Default constructor
$5EG6\P3HQFLO��

Long constructor
$5EG6\P3HQFLO�$5EG6\P0DWUL[�7<3(!	�$��$5EG6\P0DWUL[�7<3(!	�%�

Constructor parameters
$��% matrices that characterize the pencil Ax Bx= λ .

Member functions
YRLG�)DFWRU$V%�7<3(�VLJPD�

Performs the LU decomposition of ( )A B− σ  for a given σ .

ERRO�,V)DFWRUHG���
indicates if the LU decomposition of ( )A B− σ  is available.

YRLG�0XOW$Y�7<3(
�Y��7<3(
�Z�
Calculates w Av← .

YRLG�0XOW%Y�7<3(
�Y��7<3(
�Z�
Calculates w Bv← .

YRLG�0XOW,QY%$Y�7<3(
�Y��7<3(
�Z�
Calculates w B Av← −1 . B is automatically factored when this function is
called for the first time. This function also overwrites v with Av, so the user
must make a copy of v before calli ng 0XOW,QY%$Y if it contains data that
cannot be lost.

YRLG�0XOW,QY$V%Y�7<3(
�Y��7<3(
�Z�
Solves LUw v= , where L and U were generated by )DFWRU$V%.

YRLG�'HILQH0DWULFHV�$5EG6\P0DWUL[�7<3(!	�$S��$5EG6\P0DWUL[�7<3(!	�%S�
Stores matrices A and B when default constructor is being used.

Example
Matrices

A =

−
−

−
−

−























1 2 0 0 0

2 3 1 0 0

0 1 4 1 0

0 0 1 2 3

0 0 0 3 5

  and  B =

−
−

− −
−























3 1 0 0 0

1 4 1 0 0

0 1 5 2 0

0 0 2 3 1

0 0 0 1 4

can be stored in band format using the $5EG6\P0DWUL[ class, as described below

GRXEOH�$Q]YDO>@� �^����������������������
��������������������������������������������������`�
$5EG6\P0DWUL[�GRXEOH!�$�������$Q]YDO��
GRXEOH�%Q]YDO>@� �^���������������������
���������������������������������������������������`�
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$5EG6\P0DWUL[�GRXEOH!�%�������%Q]YDO��

After that, to declare the pencil Ax Bx= λ  as an $5EG6\P3HQFLO object, the user
should use one of the constructors mentioned above:

1. Using the long constructor

$5EG6\P3HQFLO�GRXEOH!�3HQ�$��%��

2. Using the default constructor

$5EG6\P3HQFLO�GRXEOH!�3HQ�
3HQ�'HILQH0DWULFHV�$��%��

$5GV6\P3HQFLO$5GV6\P3HQFLO

DUGVSHQ�KDUGVSHQ�K

Declaration
WHPSODWH�FODVV�7<3(!�FODVV�$5GV6\P3HQFLO

Description
This class defines a real symmetric pencil Ax Bx= λ , where both matrices are dense.
Actually, this class is used internally by $5OX6\P*HQ(LJ, so the user does not need to
use it to declare any eigenvalue problem.

Warning: LAPACK is called by )DFWRU$V% and 0XOW,QY%$Y functions to perform a
matrix decomposition. Although this class should only be used to define symmetric
pencils, a LU factorization with partial pivoting is used. Since the decomposition
usually generates some fill -in, memory availabilit y must be taken in account when
using these two functions.

Default constructor
$5GV6\P3HQFLO��

Long constructor
$5GV6\P3HQFLO�$5GV6\P0DWUL[�7<3(!	�$��$5GV6\P0DWUL[�7<3(!	�%�

Constructor parameters
$��% matrices that characterize the pencil Ax Bx= λ .

Member functions
YRLG�)DFWRU$V%�7<3(�VLJPD�

Performs the LU decomposition of ( )A B− σ  for a given σ .

ERRO�,V)DFWRUHG���
indicates if the LU decomposition of ( )A B− σ  is available.

YRLG�0XOW$Y�7<3(
�Y��7<3(
�Z�
Calculates w Av← .
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YRLG�0XOW%Y�7<3(
�Y��7<3(
�Z�
Calculates w Bv← .

YRLG�0XOW,QY%$Y�7<3(
�Y��7<3(
�Z�
Calculates w B Av← −1 . B is automatically factored when this function is
called for the first time. This function also overwrites v with Av, so the user
must make a copy of v before calli ng 0XOW,QY%$Y if it contains data that
cannot be lost.

YRLG�0XOW,QY$V%Y�7<3(
�Y��7<3(
�Z�
Solves LUw v= , where L and U were generated by )DFWRU$V%.

YRLG�'HILQH0DWULFHV�$5GV6\P0DWUL[�7<3(!	�$S��$5GV6\P0DWUL[�7<3(!	�%S�
Stores matrices A and B when default constructor is being used.

Example
Matrices

A =

−

− −
− −























4 1 3 1 2

1 5 6 2 0

3 6 3 1 4

1 2 1 3 2

2 0 4 2 5

 and  B =

−
−

− −
−























6 1 1 0 1

1 4 1 0 0

1 1 5 2 0

0 0 2 3 1

1 0 0 1 4

can be defined using the $5GV6\P0DWUL[ class, as described below

GRXEOH�$Q]YDO>@� �^�����������������������������������������
��������������������������������������������������������`�
$5GV6\P0DWUL[�GRXEOH!�$����$Q]YDO��
GRXEOH�%Q]YDO>@� �^�����������������������������������������
��������������������������������������������������������`�
$5GV6\P0DWUL[�GRXEOH!�%����%Q]YDO��

After that, to declare the pencil Ax Bx= λ  as an $5GV6\P3HQFLO object, the user
should use one of the constructors mentioned above:

1. Using the long constructor

$5GV6\P3HQFLO�GRXEOH!�3HQ�$��%��

2. Using the default constructor

$5GV6\P3HQFLO�GRXEOH!�3HQ�
3HQ�'HILQH0DWULFHV�$��%��

$5OX6\P3HQFLO$5OX6\P3HQFLO

DUOVSHQ�KDUOVSHQ�K

Declaration
WHPSODWH�FODVV�7<3(!�FODVV�$5OX6\P3HQFLO
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Description
This class defines a real symmetric pencil Ax Bx= λ , where both matrices are stored
in CSC format. Actually, this class is used internally by $5OX6\P*HQ(LJ, so the user
does not need to use it to declare any eigenvalue problem.

Warning: The SuperLU library is called by two member functions, )DFWRU$V% and
0XOW,QY%$Y, to perform a matrix decomposition. Although this class should only be
used to define symmetric pencils, a LU factorization is used. A column reordering is
usually done before the factorization. Since some fill -in can occur during the
elimination phase, memory availabilit y must be taken in account when using these
two functions.

Default constructor
$5OX6\P3HQFLO��

Long constructor
$5OX6\P3HQFLO�$5OX6\P0DWUL[�7<3(!	�$��$5OX6\P0DWUL[�7<3(!	�%�

Constructor parameters
$��% matrices that characterize the pencil Ax Bx= λ .

Member functions
YRLG�)DFWRU$V%�7<3(�VLJPD�

Performs the LU decomposition of ( )A B− σ  for a given σ . To use this
function, A and B must be declared using the same XSOR parameter (see the
description of $5OX6\P0DWUL[).

ERRO�,V)DFWRUHG���
indicates if the LU decomposition of ( )A B− σ  is available.

YRLG�0XOW$Y�7<3(
�Y��7<3(
�Z�
Calculates w Av← .

YRLG�0XOW%Y�7<3(
�Y��7<3(
�Z�
Calculates w Bv← .

YRLG�0XOW,QY%$Y�7<3(
�Y��7<3(
�Z�
Calculates w B Av← −1 . B is automatically factored when this function is
called for the first time. This function also overwrites v with Av, so the user
must make a copy of v before calli ng 0XOW,QY%$Y if it contains data that
cannot be lost.

YRLG�0XOW,QY$V%Y�7<3(
�Y��7<3(
�Z�
Solves LUw v= , where L and U were generated by )DFWRU$V%.

YRLG�'HILQH0DWULFHV�$5OX6\P0DWUL[�7<3(!	�$S��$5OX6\P0DWUL[�7<3(!	�%S�
Stores matrices A and B when default constructor is being used.

Example
Matrices
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A =

−
−

−























1 0 0 0 2

0 3 1 0 0

0 1 4 1 2

0 0 1 2 0

2 0 2 0 5

  and  B =

−

− −
−























3 0 0 1 0

0 4 1 0 0

0 1 5 2 0

1 0 2 3 1

0 0 0 1 4

can be stored in CSC format using the $5OX6\P0DWUL[ class, as described below

GRXEOH�$Q]YDO>@� �^�����������������������������������������������`�
LQW����$LURZ>@�� �^���������������������������`�
LQW����$SFRO>@�� �^������������������`�
$5OX6\P0DWUL[�GRXEOH!�$�������$Q]YDO��$LURZ��$SFRO��
GRXEOH�%Q]YDO>@� �^�����������������������������������������������`�
LQW����%LURZ>@�� �^���������������������������`�
LQW����%SFRO>@�� �^������������������`�
$5OX6\P0DWUL[�GRXEOH!�%�������%Q]YDO��%LURZ��%SFRO��

After that, to declare the pencil Ax Bx= λ  as an $5OX6\P3HQFLO object, the user
should use one of the constructors mentioned above:

1. Using the long constructor

$5OX6\P3HQFLO�GRXEOH!�3HQ�$��%��

2. Using the default constructor

$5OX6\P3HQFLO�GRXEOH!�3HQ�
3HQ�'HILQH0DWULFHV�$��%��

$5XP6\P3HQFLO$5XP6\P3HQFLO

DUXVSHQ�KDUXVSHQ�K

Declaration
WHPSODWH�FODVV�7<3(!�FODVV�$5XP6\P3HQFLO

Description
This class defines a real symmetric pencil Ax Bx= λ , where both matrices are stored
in CSC format. Actually, this class is used internally by $5OX6\P*HQ(LJ, so the user
does not need to use it to declare any eigenvalue problem.

Warning: The UMFPACK library must be available if )DFWRU$V% and 0XOW,QY%$Y
member functions are to be used, because both functions perform a sparse matrix
decomposition. Although this class should only be used to define symmetric pencils, a
LU factorization is used. Moreover, due to fill -ins that occur during the elimination
phase, memory availabilit y must be taken in account when using these functions.

Default constructor
$5XP6\P3HQFLO��
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Long constructor
$5XP6\P3HQFLO�$5XP6\P0DWUL[�7<3(!	�$��$5XP6\P0DWUL[�7<3(!	�%�

Constructor parameters
$��% matrices that characterize the pencil Ax Bx= λ .

Member functions
YRLG�)DFWRU$V%�7<3(�VLJPD�

Performs the LU decomposition of ( )A B− σ  for a given σ . To use this
function, A and B must be declared using the same XSOR parameter (see the
description of $5XP6\P0DWUL[).

ERRO�,V)DFWRUHG���
indicates if the LU decomposition of ( )A B− σ  is available.

YRLG�0XOW$Y�7<3(
�Y��7<3(
�Z�
Calculates w Av← .

YRLG�0XOW%Y�7<3(
�Y��7<3(
�Z�
Calculates w Bv← .

YRLG�0XOW,QY%$Y�7<3(
�Y��7<3(
�Z�
Calculates w B Av← −1 . B is automatically factored when this function is
called for the first time. This function also overwrites v with Av, so the user
must make a copy of v before calli ng 0XOW,QY%$Y if it contains data that
cannot be lost.

YRLG�0XOW,QY$V%Y�7<3(
�Y��7<3(
�Z�
Solves LUw v= , where L and U were generated by )DFWRU$V%.

YRLG�'HILQH0DWULFHV�$5XP6\P0DWUL[�7<3(!	�$S��$5XP6\P0DWUL[�7<3(!	�%S�
Stores matrices A and B when default constructor is being used.

Example
Using the same vectors $Q]YDO, $LURZ, $SFRO, %QYDO, %LURZ and %SFRO defined in
the example given for the $5OX6\P3HQFLO above, matrices A and B can be easily
stored in CRC format using the $5XP6\P0DWUL[ class:

$5XP6\P0DWUL[�GRXEOH!�$�������$Q]YDO��$LURZ��$SFRO��
$5XP6\P0DWUL[�GRXEOH!�%�������%Q]YDO��%LURZ��%SFRO��

After that, to declare the pencil Ax Bx= λ  as an $5XP6\P3HQFLO object, the user
should use one of the constructors mentioned above:

1. Using the long constructor

$5XP6\P3HQFLO�GRXEOH!�3HQ�$��%��

2. Using the default constructor

$5XP6\P3HQFLO�GRXEOH!�3HQ�
3HQ�'HILQH0DWULFHV�$��%��



REFERENCE GUIDE     141

$5EG1RQ6\P3HQFLO$5EG1RQ6\P3HQFLO

DUEQVSHQ�KDUEQVSHQ�K

Declaration
WHPSODWH�FODVV�7<3(��FODVV�)/2$7!�FODVV�$5EG1RQ6\P3HQFLO

Description
This class defines a complex or real nonsymmetric pencil Ax Bx= λ , where both
matrices are stored in band format. Actually, this class is used internally by
$5OX1RQ6\P*HQ(LJ and $5OX&RPS*HQ(LJ, so the user does not need to use it to
declare any eigenvalue problem.

Warning: The LAPACK library is called by )DFWRU$V% and 0XOW,QY%$Y functions to
perform a matrix decomposition. Since the LU decomposition usually generates some
fill -in, memory availabilit y must be taken in account when using these two functions.

Default constructor
$5EG1RQ6\P3HQFLO��

Long constructor
$5EG1RQ6\P3HQFLO�$5EG1RQ6\P0DWUL[�7<3(!	�$��$5EG1RQ6\P0DWUL[�7<3(!	�%�

Constructor parameters
$��% matrices that characterize the pencil Ax Bx= λ .

Member functions
YRLG�)DFWRU$V%�7<3(�VLJPD�

Performs the LU decomposition of ( )A B− σ  for a given σ .

YRLG�)DFWRU$V%�)/2$7�VLJPD5��)/2$7�VLJPD,��FKDU�SDUW� �
5
�
Performs the LU decomposition of ( )A B− σ  for a given σ σ σ= +R Ii .
This function should only be used if A and B are real matrices and the shift is
complex. 3DUW is a parameter that will be used later by the 0XOW,QY$V%Y
function to decide which part of the vector w will be discarded when solving
the complex linear system ( )A B w v− =σ . If SDUW�  � ·5·, w is set to

real A B v{ ( ) }− −σ 1 , while imag A B v{ ( ) }− −σ 1  is used if SDUW� �·,· (see
chapter 3 for the description of the complex shift and invert mode for real
nonsymmetric eigenvalue problems).

ERRO�,V)DFWRUHG���
indicates if the LU decomposition of ( )A B− σ  is available.

YRLG�0XOW$Y�7<3(
�Y��7<3(
�Z�
Calculates w Av← .

YRLG�0XOW%Y�7<3(
�Y��7<3(
�Z�
Calculates w Bv← .

YRLG�0XOW,QY%$Y�7<3(
�Y��7<3(
�Z�
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Calculates w B Av← −1 . B is automatically factored when this function is
called for the first time.

YRLG�0XOW,QY$V%Y�7<3(
�Y��7<3(
�Z�
Solves LUw v= , where L and U were generated by )DFWRU$V%.

YRLG�'HILQH0DWULFHV� $5EG1RQ6\P0DWUL[�7<3(!	�$S��
$5EG1RQ6\P0DWUL[�7<3(!	�%S�

Stores matrices A and B when default constructor is being used.

Example

A =

−
−

− −























1 1 0 0 0

2 3 1 0 0

0 2 4 1 0

0 0 1 2 0

0 0 0 1 3

      B =

−

− −























3 1 0 0 0

2 4 1 0 0

0 1 5 1 0

0 0 2 3 1

0 0 0 3 4

Matrices A and B above can be stored in band format using the $5EG1RQ6\P0DWUL[
class as described below

GRXEOH�$Q]YDO>@� �^�������������������������������������
�������������������������������������������������������������`�
$5EG1RQ6\P0DWUL[�GRXEOH!�$����������$Q]YDO��
GRXEOH�%Q]YDO>@� �^������������������������������������
�������������������������������������������������������������`�
$5EG1RQ6\P0DWUL[�GRXEOH!�%����������%Q]YDO��

After that, the user can declare the pencil Ax Bx= λ  as an $5EG1RQ6\P3HQFLO object
using one of the constructors mentioned above:

1. Using the long constructor

$5EG1RQ6\P3HQFLO�GRXEOH!�3HQ�$��%��

2. Using the default constructor

$5EG1RQ6\P3HQFLO�GRXEOH!�3HQ�
3HQ�'HILQH0DWULFHV�$��%��

$5GV1RQ6\P3HQFLO$5GV1RQ6\P3HQFLO

DUGQVSHQ�KDUGQVSHQ�K

Declaration
WHPSODWH�FODVV�7<3(��FODVV�)/2$7!�FODVV�$5GV1RQ6\P3HQFLO

Description
This class defines a complex or real nonsymmetric pencil Ax Bx= λ , where both
matrices are dense. Actually, this class is used internally by $5OX1RQ6\P*HQ(LJ and
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$5OX&RPS*HQ(LJ, so the user does not need to use it to declare any eigenvalue
problem.

Warning: The LAPACK library is called by )DFWRU$V% and 0XOW,QY%$Y functions to
perform a matrix decomposition. Since the LU decomposition usually generates some
fill -in, memory availabilit y must be taken in account when using these two functions.

Default constructor
$5GV1RQ6\P3HQFLO��

Long constructor
$5GV1RQ6\P3HQFLO�$5GV1RQ6\P0DWUL[�7<3(!	�$��$5GV1RQ6\P0DWUL[�7<3(!	�%�

Constructor parameters
$��% matrices that characterize the pencil Ax Bx= λ .

Member functions
YRLG�)DFWRU$V%�7<3(�VLJPD�

Performs the LU decomposition of ( )A B− σ  for a given σ .

YRLG�)DFWRU$V%�)/2$7�VLJPD5��)/2$7�VLJPD,��FKDU�SDUW� �
5
�
Performs the LU decomposition of ( )A B− σ  for a given σ σ σ= +R Ii .
This function should only be used if A and B are real matrices and the shift is
complex. 3DUW is a parameter that will be used later by the 0XOW,QY$V%Y
function to decide which part of the vector w will be discarded when solving
the complex linear system ( )A B w v− =σ . If SDUW�  � ·5·, w is set to

real A B v{ ( ) }− −σ 1 , while imag A B v{ ( ) }− −σ 1  is used if SDUW� �·,· (see
chapter 3 for the description of the complex shift and invert mode for real
nonsymmetric eigenvalue problems).

ERRO�,V)DFWRUHG���
indicates if the LU decomposition of ( )A B− σ  is available.

YRLG�0XOW$Y�7<3(
�Y��7<3(
�Z�
Calculates w Av← .

YRLG�0XOW%Y�7<3(
�Y��7<3(
�Z�
Calculates w Bv← .

YRLG�0XOW,QY%$Y�7<3(
�Y��7<3(
�Z�
Calculates w B Av← −1 . B is automatically factored when this function is
called for the first time.

YRLG�0XOW,QY$V%Y�7<3(
�Y��7<3(
�Z�
Solves LUw v= , where L and U were generated by )DFWRU$V%.

YRLG�'HILQH0DWULFHV� $5GV1RQ6\P0DWUL[�7<3(!	�$S��
$5GV1RQ6\P0DWUL[�7<3(!	�%S�

Stores matrices A and B when default constructor is being used.
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Example
Matrices

A =

− −
−

−
− −























4 1 0 1 2

1 5 2 4 1

3 6 3 1 4

1 2 1 3 2

2 0 4 2 5

 and  B =

−
−

− −
−























6 1 1 0 1

1 4 1 0 0

1 1 5 2 0

0 0 2 3 1

1 0 0 1 4

can be defined using the $5GV1RQ6\P0DWUL[ class as described below

GRXEOH�$Q]YDO>@� �^������������������������������������������
��������������������������������������������������������������
�����������������������������������������������������������������`�
$5GV6\P0DWUL[�GRXEOH!�$����$Q]YDO��
GRXEOH�%Q]YDO>@� �^������������������������������������������
�����������������������������������������������������������
�������������������������������������������������������������������`�
$5GV6\P0DWUL[�GRXEOH!�%����%Q]YDO��

After that, the user can declare the pencil Ax Bx= λ  as an $5GV1RQ6\P3HQFLO object
using one of the constructors mentioned above:

1. Using the long constructor

$5GV1RQ6\P3HQFLO�GRXEOH!�3HQ�$��%��

2. Using the default constructor

$5GV1RQ6\P3HQFLO�GRXEOH!�3HQ�
3HQ�'HILQH0DWULFHV�$��%��

$5OX1RQ6\P3HQFLO$5OX1RQ6\P3HQFLO

DUOQVSHQ�KDUOQVSHQ�K

Declaration
WHPSODWH�FODVV�7<3(��FODVV�)/2$7!�FODVV�$5OX1RQ6\P3HQFLO

Description
This class defines a real or complex nonsymmetric pencil Ax Bx= λ , where both
matrices are stored in compressed sparse column (CSC) format. Actually, although
this function is available as an ARPACK++ class, the user does not need to use it to
declare any eigenvalue problem28.

Warning: The SuperLU library is called by )DFWRU$V% and 0XOW,QY%$Y functions to
perform a matrix decomposition. A column reordering can be done before the

                                                          
28 This class is used internally by $5OX1RQ6\P*HQ(LJ and $5OX&RPS*HQ(LJ.
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factorization. Due to fill -ins that occur during the elimination phase, memory
availabilit y must be taken in account when using these functions.

Default constructor
$5OX1RQ6\P3HQFLO��

Long constructor
$5OX1RQ6\P3HQFLO�$5OX1RQ6\P0DWUL[�7<3(!	�$��$5OX1RQ6\P0DWUL[�7<3(!	�%�

Constructor parameters
$��% matrices that characterize the pencil Ax Bx= λ .

Member functions
YRLG�)DFWRU$V%�7<3(�VLJPD�

Performs the LU decomposition of ( )A B− σ  for a given σ .

YRLG�)DFWRU$V%�)/2$7�VLJPD5��)/2$7�VLJPD,��FKDU�SDUW� �
5
�
Performs the LU decomposition of ( )A B− σ  for a given σ σ σ= +R Ii .
This function should only be used if A and B are real matrices and the shift is
complex. 3DUW is a parameter that will be used later by the 0XOW,QY$V%Y
function to decide which part of the vector w will be discarded when solving
the complex linear system ( )A B w v− =σ . If SDUW�  � ·5·, w is set to

real A B v{ ( ) }− −σ 1 , while imag A B v{ ( ) }− −σ 1  is used if SDUW� �·,· (see
chapter 3 for the description of the complex shift and invert mode for real
nonsymmetric eigenvalue problems).

ERRO�,V)DFWRUHG���
indicates if the LU decomposition of ( )A B− σ  is available.

YRLG�0XOW$Y�7<3(
�Y��7<3(
�Z�
Calculates w Av← .

YRLG�0XOW%Y�7<3(
�Y��7<3(
�Z�
Calculates w Bv← .

YRLG�0XOW,QY%$Y�7<3(
�Y��7<3(
�Z�
Calculates w B Av← −1 .

YRLG�0XOW,QY$V%Y�7<3(
�Y��7<3(
�Z�
Solves LUw v= , where L and U were generated by )DFWRU$V%.

YRLG�'HILQH0DWULFHV� $5OX1RQ6\P0DWUL[�7<3(!	�$S�
��� $5OX1RQ6\P0DWUL[�7<3(!	�%S�

Stores matrices A and B when default constructor is being used.

Example
Matrices
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A =

−

−



















1 0 2 5

0 3 0 0

0 0 4 0

1 0 0 2

  and  B =



















4 0 6 0

0 1 0 0

6 0 9 0

0 0 0 5

can be stored in CRC format using the $5OX1RQ6\P0DWUL[ class as described below

GRXEOH�$Q]YDO>@� �^�������������������������������������`�
LQW�$LURZ>@����� �^���������������������`�
LQW�$SFRO>@����� �^���������������`�
$5OX1RQ6\P0DWUL[�GRXEOH!�$�������$Q]YDO��$LURZ��$SFRO��
GRXEOH�%Q]YDO>@� �^������������������������������`�
LQW�%LURZ>@����� �^������������������`�
LQW�%SFRO>@����� �^���������������`�
$5OX1RQ6\P0DWUL[�GRXEOH!�%�������%Q]YDO��%LURZ��%SFRO��

After that, it is easy to declare the pencil Ax Bx= λ  as an $5OX1RQ6\P3HQFLO object
using one of the constructors mentioned above:

1. Using the long constructor

$5OX1RQ6\P3HQFLO�GRXEOH!�3HQ�$��%��

2. Using the default constructor

$5OX1RQ6\P3HQFLO�GRXEOH!�3HQ�
3HQ�'HILQH0DWULFHV�$��%��

$5XP1RQ6\P3HQFLO$5XP1RQ6\P3HQFLO

DUXQVSHQ�KDUXQVSHQ�K

Declaration
WHPSODWH�FODVV�7<3(!�FODVV�$5XP1RQ6\P3HQFLO

Description
This class defines a real or complex nonsymmetric pencil Ax Bx= λ , where both
matrices are stored in compressed sparse column (CSC) format. Actually, although
this function is available as an ARPACK++ class, the user does not need to use it to
declare any eigenvalue problem29.

Warning: The UMFPACK library must be available if )DFWRU$V% and 0XOW,QY%$Y
member functions are to be used, because both functions perform a sparse LU
decomposition. Moreover, due to fill -ins that occur during the elimination phase,
memory availabilit y must be taken in account when using these functions.

                                                          
29 This class is used internally by $5OX1RQ6\P*HQ(LJ and $5OX&RPS*HQ(LJ.
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Default constructor
$5XP1RQ6\P3HQFLO��

Long constructor
$5XP1RQ6\P3HQFLO�$5XP1RQ6\P0DWUL[�7<3(!	�$��$5XP1RQ6\P0DWUL[�7<3(!	�%��

Constructor parameters
$��% matrices that characterize the pencil Ax Bx= λ .

Member functions
YRLG�)DFWRU$V%�7<3(�VLJPD�

Performs the LU decomposition of ( )A B− σ  for a given σ .

YRLG�)DFWRU$V%�)/2$7�VLJPD5��)/2$7�VLJPD,��FKDU�SDUW� �·5·�
Performs the LU decomposition of ( )A B− σ  for a given σ σ σ= +R Ii .
This function should only be used if A and B are real matrices and the shift is
complex. SDUW indicates whether the real (SDUW� �·5·) or the imaginary
part (SDUW� �·,·) of ( )A B v− σ  is to be stored in w when 0XOW,QY$V%Y is
used to solve the complex linear system ( )A B w v− =σ  (see chapter 3 for
the description of the complex shift and invert mode for real nonsymmetric
eigenvalue problems).

ERRO�,V)DFWRUHG���
indicates if the LU decomposition of ( )A B− σ  is available.

ERRO�,V6\PPHWULF���
indicates if ( )A B− σ  has nearly symmetric nonzero pattern.

YRLG�0XOW$Y�7<3(
�Y��7<3(
�Z�
Calculates w Av← .

YRLG�0XOW%Y�7<3(
�Y��7<3(
�Z�
Calculates w Bv← .

YRLG�0XOW,QY%$Y�7<3(
�Y��7<3(
�Z�
Calculates w B Av← −1 .

YRLG�0XOW,QY$V%Y�7<3(
�Y��7<3(
�Z�
Solves LUw v= , where L and U were generated by )DFWRU$V%.

YRLG�'HILQH0DWULFHV� $5XP1RQ6\P0DWUL[�7<3(!	�$S�
��� $5XP1RQ6\P0DWUL[�7<3(!	�%S�

Stores matrices A and B when default constructor is being used.

Example
Using the same vectors $Q]YDO, $LURZ, $SFRO, %QYDO, %LURZ and %SFRO, defined in
the example given for the $5OX1RQ6\P3HQFLO above, matrices A and B can be stored
in CRC format using $5XP1RQ6\P0DWUL[ class:

$5XP1RQ6\P0DWUL[�GRXEOH!�$�������$Q]YDO��$LURZ��$SFRO��
$5XP1RQ6\P0DWUL[�GRXEOH!�%�������%Q]YDO��%LURZ��%SFRO��
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After that, there are two different ways to declare the pencil Ax Bx= λ  as an
$5XP1RQ6\P3HQFLO object:

1. Using the long constructor

$5XP1RQ6\P3HQFLO�GRXEOH!�3HQ�$��%��

2. Using the default constructor

$5XP1RQ6\P3HQFLO�GRXEOH!�3HQ�
3HQ�'HILQH0DWULFHV�$��%��

Available functions

In this section, all available ARPACK++ functions are described. To make the
reading easier, functions are grouped according to their use. Most functions are
generic, but because there are some functions that can only be used with specific
classes, each function name is followed by the classes it applies.

Some examples are included after function definitions to ill ustrate their use. In almost
all examples, a variable called SURE is used to represent an ARPACK++ object, i.e.,
an object that belongs to one of the classes mentioned above.

Functions that store user defined parameters.

When declaring an ARPACK++ class using the default constructor, the user must
supply all required problem parameters through function 'HILQH3DUDPHWHUV as
described below. If an spectral transformation is being used, one of the other functions
included in this section should also be called to set the computational mode.

'HILQH3DUDPHWHUV'HILQH3DUDPHWHUV

$OO�FODVVHV$OO�FODVVHV

Declaration (Classes that do not handle matrix information)
YRLG�'HILQH3DUDPHWHUV� LQW�Q��LQW�QHY��FKDU
�ZKLFK� ��/0�� LQW
QFY� ����)/2$7�WRO� ������LQW�PD[LW� ��� 7<3(
� UHVLG�  � ��� ERRO
LVKLIW� �WUXH��

Declaration (classes that handle matrix information, standard problems)
YRLG�'HILQH3DUDPHWHUV� LQW�Q��LQW�QHY��)23
�FRQVW�REM23��

7\SH23[�0XOW23[��FKDU
�ZKLFK� ��/0���
LQW�QFY� ����)/2$7�WRO� ������LQW�PD[LW� ����
7<3(
�UHVLG� ����ERRO�LVKLIW� �WUXH�
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Declaration (classes that handle matrix information, generalized problems)
YRLG�'HILQH3DUDPHWHUV� LQW�Q��LQW�QHY��)23
�FRQVW�REM23��

7\SH23[�0XOW23[��)%
�FRQVW�REM%��
7\SH%[�0XOW%[��FKDU
�ZKLFK� ��/0��� LQW

QFY� ����)/2$7�WRO� ������LQW�PD[LW� ���� 7<3(
�UHVLG� ����ERRO�LVKLIW� 
WUXH�

Description
This function set values of some ARPACK++ variables when the default constructor
is being used to declare the eigenvalue problem.

Example
To find the four eigenvalues with smallest magnitude of a 100 100×  matrix defined
by object 2%, which belongs to class 0DWUL[23�GRXEOH!, the user can write

$56\P6WG(LJ�GRXEOH��0DWUL[23�GRXEOH!�!�SURE�
SURE�'HILQH3DUDPHWHUV���������	23��	0DWUL[23�GRXEOH!��0XOW9HW��µ60µ������

6HW%XFNOLQJ0RGH6HW%XFNOLQJ0RGH

5HDO�V\PPHWULF�JHQHUDOL]HG�FODVVHV5HDO�V\PPHWULF�JHQHUDOL]HG�FODVVHV

Declaration (ARSymGenEig)
YRLG�6HW%XFNOLQJ0RGH�)/2$7�VLJPD��)23
�FRQVW�REM23��7\SH23[�0XOW23[�

Declaration (all other real symmetric generalized classes)
YRLG�6HW%XFNOLQJ0RGH�)/2$7�VLJPD�

Description
This function turns a real symmetric generalized problem into buckling mode with
shift defined by VLJPD5. If $56\P*HQ(LJ is the ARPACK++ class being used,
6HW%XFNOLQJ0RGH also declares REM23 as the object and 0XOW23[ as the function that
performs the matrix-vector product OPx.

Example
0DWUL[23�GRXEOH!�23�����'HILQLQJ�D�V\PPHWULF�JHQHUDOL]HG�SUREOHP�
SURE�6HW%XFNOLQJ0RGH������	23��	0DWUL[23�GRXEOH!��0XOW0Y��

6HW&D\OH\0RGH6HW&D\OH\0RGH

5HDO�V\PPHWULF�JHQHUDOL]HG�FODVVHV5HDO�V\PPHWULF�JHQHUDOL]HG�FODVVHV

Declaration (ARSymGenEig)
YRLG�6HW&D\OH\0RGH� )/2$7�VLJPD5��)23
�REM23��7\SH23[�0XOW23[��

)%
�REM$��7\SH23[�0XOW$[�

Declaration (all other real symmetric generalized classes)
YRLG�6HW&D\OH\0RGH�)/2$7�VLJPD�
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Description
This function turns a real symmetric generalized problem into Cayley mode with shift
defined by VLJPD5. 6HW&D\OH\0RGH also declares REM23 as the object and 0XOW23[ as
the function that performs the matrix-vector product OPx when $56\P*HQ(LJ is the
class being used.

Example
0DWUL[23�GRXEOH!�23�����'HILQLQJ�D�V\PPHWULF�JHQHUDOL]HG�SUREOHP�
0DWUL[$�GRXEOH!��$�
SURE�6HW&D\OH\0RGH������	23��	0DWUL[23�GRXEOH!��0XOW23Y��

	$��	0DWUL[$�GRXEOH!��0XOW$Y��

6HW&RPSOH[6KLIW0RGH6HW&RPSOH[6KLIW0RGH

5HDO�QRQV\PPHWULF�JHQHUDOL]HG�FODVVHV5HDO�QRQV\PPHWULF�JHQHUDOL]HG�FODVVHV

Declaration (ARNonSymGenEig)
YRLG�6HW&RPSOH[6KLIW0RGH� FKDU�SDUW��)/2$7�VLJPD5��)/2$7�VLJPD,�

)23
 REM23��7\SH23[�0XOW23[��
)%
�REM$��7\SH23[�0XOW$[�

Declaration (all other real nonsymmetric generalized classes)
YRLG�6HW&RPSOH[6KLIW0RGH�FKDU�SDUW��)/2$7�VLJPD5��)/2$7�VLJPD,�

Description
This function turns a real nonsymmetric generalized eigenvalue problem into
complex shift-and-invert mode with shift defined by VLJPD5 and VLJPD,. REM23 and
0XOW23[ are, respectively, the object and the function that handle the matrix-vector
product OPx. 0XOW$[ is required to retrieve eigenvalues.

Example
0DWUL[23�GRXEOH!�23�����'HILQLQJ�D�QRQV\PPHWULF�JHQHUDOL]HG�SUREOHP�
0DWUL[23�GRXEOH!�$������$OVR�GHILQLQJ�WKH�SURGXFW�$[�
SURE�6HW&RPSOH[6KLIW0RGH������������	23��	0DWUL[23�GRXEOH!��0XOW23Y�
�������������������������	$��	0DWUL[23�GRXEOH!��0XOW$Y��

6HW5HJXODU0RGH6HW5HJXODU0RGH

$OO�FODVVHV$OO�FODVVHV

Declaration (ARStdEig, ARSymStdEig, ARNonSymStdEig, ARCompStdEig, 
ARGenEig, ARSymGenEig, ARNonSymGenEig, ARCompGenEig)

YRLG�6HW5HJXODU0RGH�)23
�FRQVW�REM23��7\SH23[�0XOW23[�

Declaration (all other classes)
YRLG�6HW5HJXODU0RGH��
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Description
This function turns an eigenvalue problem into regular mode. In some cases, it also
declares REM23 as the object and 0XOW23[ as the function that performs the matrix-
vector product OPx.

It is also possible to use function 1R6KLIW�� to turn a problem into regular mode. In
this case, however, no changes can be made to REM23 and 0XOW23[.

Example
0DWUL[23�GRXEOH!�23�
SURE�6HW5HJXODU0RGH�	23��	0DWUL[23�GRXEOH!��0XOW0Y��

6HW6KLIW,QYHUW0RGH6HW6KLIW,QYHUW0RGH

$OO�FODVVHV$OO�FODVVHV

Declaration (ARStdEig, ARSymStdEig, ARNonSymStdEig, ARCompStdEig, 
ARGenEig, ARSymGenEig, ARNonSymGenEig, ARCompGenEig)

YRLG�6HW6KLIW,QYHUW0RGH�7<3(�VLJPD��)23
�FRQVW�REM23��7\SH23[�0XOW23[�

Declaration (all other classes)
YRLG�6HW6KLIW,QYHUW0RGH�7<3(�VLJPD�

Description
This function turns an eigenvalue problem into shift and invert mode. In soma cases,
6HW6KLIW,QYHUW0RGH also declares REM23 as the object and 0XOW23[ as the function
that performs the matrix-vector product OPx.

If the eigenvalue problem is a standard one, function &KDQJH6KLIW may be used
instead of 6HW6KLIW,QYHUW0RGH, In this case, no changes can be made to REM23 and
0XOW23[.

Example
0DWUL[23�GRXEOH!�23�����+HUH��0DWUL[23�GHILQHV�D�UHDO�PDWUL[�
SURE�6HW6KLIW,QYHUW0RGH������	23��	0DWUL[23�GRXEOH!��0XOW0Y��
&RPS0DWU�GRXEOH!�&3�����,Q�WKLV�FDVH��HLJHQYDOXH�SUREOHP�LV�FRPSOH[�
SURE�6HW6KLIW,QYHUW0RGH�FRPSOH[�GRXEOH!�������������	&3�
������������������������	&RPS0DWU�GRXEOH!��0XOW0Y��

Functions that detect if output data is ready.

ARPACK++ has some functions that indicate if the desired output data is available.
These functions can be used, for example, to write loop structures or to detect errors
in parameters.
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$UQROGL%DVLV)RXQG$UQROGL%DVLV)RXQG

$OO�FODVVHV$OO�FODVVHV

Declaration
ERRO�$UQROGL%DVLV)RXQG��

Description
This function returns WUXH if an Arnoldi basis is available and IDOVH otherwise.

Example
ERRO�EDVLVBIRXQG� �SURE�$UQROGL%DVLV)RXQG���
LI���EDVLVBIRXQG��SURE�)LQG$UQROGL%DVLV�

&RQYHUJHG(LJHQYDOXHV&RQYHUJHG(LJHQYDOXHV

$OO�FODVVHV$OO�FODVVHV

Declaration
LQW�&RQYHUJHG(LJHQYDOXHV��

Description
This function returns the number of eigenvalues found so far.

Example
LQW�QBHLJ� �SURE�&RQYHUJHG(LJHQYDOXHV���
IRU��LQW�L� ����L���QBHLJ��L����FRXW����SURE�(LJHQYDOXH�L�����HQGO�

(LJHQYDOXHV)RXQG(LJHQYDOXHV)RXQG

$OO�FODVVHV$OO�FODVVHV

Declaration
ERRO�(LJHQYDOXHV)RXQG��

Description
This function returns WUXH if the requested eigenvalues are available and IDOVH
otherwise.

Example
LI��SURE�(LJHQYDOXHV)RXQG����^
��YDOB�� �SURE�(LJHQYDOXH����
`
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(LJHQYHFWRUV)RXQG(LJHQYHFWRUV)RXQG

$OO�FODVVHV$OO�FODVVHV

Declaration
ERRO�(LJHQYHFWRUV)RXQG��

Description
This function returns WUXH if the requested eigenvectors are available and IDOVH
otherwise.

Example
LI��SURE�(LJHQYHFWRUV)RXQG����^
��HOHPB��� �SURE�(LJHQYHFWRU�������
`

6FKXU9HFWRUV)RXQG6FKXU9HFWRUV)RXQG

5HDO�QRQV\PPHWULF�DQG�FRPSOH[�FODVVHV5HDO�QRQV\PPHWULF�DQG�FRPSOH[�FODVVHV

Declaration
ERRO�6FKXU9HFWRUV)RXQG��

Description
This function returns WUXH if the requested Schur vectors are available and IDOVH
otherwise.

Example
LI��SURE�6FKXU9HFWRUV)RXQG����^
��HOHPB��� �SURE�6FKXU9HFWRU�������
`

Functions that provide access to internal variables values.

These functions provide access to all of the ARPACK++ parameters, allowing the
user to know which options are in effect.

3DUDPHWHUV'HILQHG3DUDPHWHUV'HILQHG

$OO�FODVVHV$OO�FODVVHV

Declaration
ERRO�3DUDPHWHUV'HILQHG��

Description
This function returns WUXH if all i nternal variables and arrays were defined and IDOVH
otherwise.
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Example
LI���SURE�3DUDPHWHUV'HILQHG����^
��SURE�'HILQH3DUDPHWHUV���������	23��	0DWUL[23�GRXEOH!��0XOW9HW��
`

*HW$XWR6KLIW*HW$XWR6KLIW

$OO�FODVVHV$OO�FODVVHV

Declaration
ERRO�*HW$XWR6KLIW��

Description
This function returns WUXH if exact shifts are being used by ARPACK++ to restart the
Arnoldi method and IDOVH if the shifts are being supplied by the user.

Example
ERRO�H[DFWBVKLIWV� �SURE�*HW$XWR6KLIW���

*HW0D[LW*HW0D[LW

$OO�FODVVHV$OO�FODVVHV

Declaration
LQW�*HW0D[LW��

Description
This function returns the maximum number of Arnoldi update iterations allowed.

Example
LQW�PD[LW� �SURE�*HW0D[LW���

*HW0RGH*HW0RGH

$OO�FODVVHV$OO�FODVVHV

Declaration
LQW�*HW0RGH��

Description
This function returns the computational mode used as described in the following
table.
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 value mode

1 regular mode (standard problems)

2 regular inverse mode (generalized problems)

3 shift and invert mode. For real nonsymmetric generalized problems, this
option can also mean that a complex shift is being used but, in this case,
OP real A B= − −{ ( ) )}σ 1 .

4 buckling mode (real symmetric generalized problems) or shift and invert
mode with OP imag A B= − −{ ( ) )}σ 1 (real nonsymmetric problems)

5 Cayley mode (real symmetric generalized problems).

Example
LI��SURE�*HW0RGH��  ���^
��FRXW����µVKLIW�DQG�LQYHUW�PRGH�LV�EHLQJ�XVHGµ����HQGO�
`

*HW,WHU*HW,WHU

$OO�FODVVHV$OO�FODVVHV

Declaration
LQW�*HW,WHU��

Description
This function returns the number of Arnoldi update iterations actually taken by
arpack++ to solve the eigenvalue problem.

Example
LQW�LWHU� �SURE�*HW,WHU���

*HW1*HW1

$OO�FODVVHV$OO�FODVVHV

Declaration
LQW�*HW1��

Description
This function returns the dimension of the problem.
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Example
FRXW����µ)LUVW�HLJHQYHFWRUµ����HQGO�
IRU��L ���L�SURE�*HW1����L����FRXW����SURE�(LJHQYHFWRU����L�����HQGO�

*HW1FY*HW1FY

$OO�FODVVHV$OO�FODVVHV

Declaration
LQW�*HW1FY��

Description
This function returns the number of Arnoldi vectors generated at each iteration (see
the description of QFY).

Example
LQW�QFY� �SURE�*HW1FY���

*HW1HY*HW1HY

$OO�FODVVHV$OO�FODVVHV

Declaration
LQW�*HW1HY��

Description
This function returns the number of required eigenvalues. The number of eigenvalues
actually found, however, is given by function &RQYHUJHG(LJHQYDOXHV.

Example
LI��SURE�*HW1HY���� �SURE�&RQYHUJHG(LJHQYDOXHV����^
��FRXW����µRQO\�µ����SURE�&RQYHUJHG(LJHQYDOXHV������µ�RI�µ�
��FRXW����SURE�*HW1HY������µ�HLJHQYDOXHV�ZHUH�DFWXDOO\�IRXQG�?Qµ�
`

*HW6KLIW*HW6KLIW

$OO�FODVVHV$OO�FODVVHV

Declaration
7<3(�*HW6KLIW��

Description
This function returns the shift VLJPD used to define a spectral transformation. If the
problem is real and nonsymmetric, this function returns only the real part of the shift
(the imaginary par is given by *HW6KLIW,PDJ��). If the problem is being solved in
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standard mode, *HW6KLIW�� will return 0.0. To avoid any confusion in this case, the
user should call function *HW0RGH�� before calli ng *HW6KLIW��.

Examples
LI��SURE�*HW0RGH���!���
��GRXEOH�VLJPD� �SURE�*HW6KLIW��� ���UHDO�V\PPHWULF�SUREOHPV�DQG

���QRQV\PPHWULF�VWDQGDUG�SUREOHPV�
LI��SURE�*HW0RGH���!���
��FRPSOH[�GRXEOH!�VLJPD� �SURE�*HW6KLIW�������FRPSOH[�SUREOHPV�

*HW6KLIW,PDJ*HW6KLIW,PDJ

5HDO�QRQV\PPHWULF�JHQHUDOL]HG�FODVVHV5HDO�QRQV\PPHWULF�JHQHUDOL]HG�FODVVHV

Declaration
)/2$7�*HW6KLIW,PDJ��

Description
This function returns the imaginary part of the shift when the shift and invert mode is
being used to solve real nonsymmetric problems.

Example
LI��SURE�*HW0RGH���!����^
��GRXEOH�VLJPD5� �SURE�*HW6KLIW���
��GRXEOH�VLJPD,� �SURE�*HW6KLIW,PDJ���
`

*HW7RO*HW7RO

$OO�FODVVHV$OO�FODVVHV

Declaration
)/2$7�*HW7RO��

Description
This function returns the stopping criterion used to find eigenvalues. In other words, it
returns the relative accuracy of Ritz values.

Example
GRXEOH�WRO� �SURE�*HW7RO���

*HW:KLFK*HW:KLFK

$OO�FODVVHV$OO�FODVVHV

Declaration
FKDU
�*HW:KLFK��
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Description
This function returns which of the Ritz values were required (see the description of
ZKLFK).

Example
FKDU
�ZKLFK� �SURE�*HW:KLFK���

Functions that allow changes in problem parameters.

The user can change almost all ARPACK++ parameters after their definition by using
the following functions.

&KDQJH0D[LW&KDQJH0D[LW

$OO�FODVVHV$OO�FODVVHV

Declaration
YRLG�&KDQJH0D[LW�LQW�PD[LW�

Description
This function changes the maximum number of Arnoldi update iterations allowed to
the value given by PD[LW.

Example
SURE�&KDQJH0D[LW�������

&KDQJH0XOW%[&KDQJH0XOW%[

$OO�JHQHUDOL]HG�FODVVHV�WKDW�KDQGOH�PDWUL[�LQIRUPDWLRQ$OO�JHQHUDOL]HG�FODVVHV�WKDW�KDQGOH�PDWUL[�LQIRUPDWLRQ

Declaration
YRLG�&KDQJH0XOW%[�)%
�FRQVW�REM%��7\SH%[�0XOW%[�

Description
This function changes the matrix-vector function that performs the product Bx (see
the description of 0XOW%[).

Example
Supposing that function 0XOW0Y is a public member of class�0DWUL[%�GRXEOH!, it is
possible to declare 0XOW0Y as the function that performs the product Bx by using the
following commands:

0DWUL[%�GRXEOH!�%�
SURE�&KDQJH0XOW%[�	%��	0DWUL[%�GRXEOH!��0XOW0Y��
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&KDQJH0XOW23[&KDQJH0XOW23[

$OO�FODVVHV�WKDW�KDQGOH�PDWUL[�LQIRUPDWLRQ$OO�FODVVHV�WKDW�KDQGOH�PDWUL[�LQIRUPDWLRQ

Declaration
YRLG�&KDQJH0XOW23[�)23
�FRQVW�REM23��7\SH23[�0XOW23[�

Description
This function changes the matrix-vector function that performs the product OPx (see
the description of 0XOW23[).

Example
Supposing that 0DWUL[23�GRXEOH! is a class that contains the function 0XOW0Y as a
public member, the following commands show how to declare 0XOW0Y as the function
that performs the product OPx.

0DWUL[23�GRXEOH!�23�
SURE�&KDQJH0XOW23[�	23��	0DWUL[23�GRXEOH!��0XOW0Y��

&KDQJH1FY&KDQJH1FY

$OO�FODVVHV$OO�FODVVHV

Declaration
YRLG�&KDQJH1FY�LQW�QFY�

Description
This function changes the number of Arnoldi vectors generated at each iteration to the
value given by QFY.

Example
SURE�&KDQJH1FY��
SURE�*HW1HY������

&KDQJH1HY&KDQJH1HY

$OO�FODVVHV$OO�FODVVHV

Declaration
YRLG�&KDQJH1HY�LQW�QHY�

Description
This function changes the number of eigenvalues to be computed to the value given
by QHY.

Example
SURE�&KDQJH1HY�����
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&KDQJH6KLIW&KDQJH6KLIW

$OO�FODVVHV$OO�FODVVHV

Declaration (all problems)
YRLG�&KDQJH6KLIW�7<3(�VLJPD5�

Declaration (real nonsymmetric generalized problems, complex shift)
YRLG�&KDQJH6KLIW�)/2$7�VLJPD5��)/2$7�VLJPD,� ���

Description
This function turns the problem to shift-and-invert mode with shift defined by
VLJPD5. Real nonsymmetric generalized problems may have a complex shift defined
by VLJPD5 (real part) and VLJPD, (imaginary part).

Examples
SURE�&KDQJH6KLIW�����������������UHDO�V\PPHWULF�DQG�QRQV\PPHWULF�SUREOHPV�
SURE�&KDQJH6KLIW�������������������������������UHDO�QRQV\PPHWULF�SUREOHPV�
SURE�&KDQJH6KLIW�FRPSOH[�GRXEOH!�������������������������FRPSOH[�SUREOHPV�

&KDQJH7RO&KDQJH7RO

$OO�FODVVHV$OO�FODVVHV

Declaration
YRLG�&KDQJH7RO�)/2$7�WRO�

Description
This function changes the stopping criterion to the value given by WRO. If WRO is zero,
the machine precision is used as the stopping criterion.

Example
SURE�&KDQJH7RO����(�����

&KDQJH:KLFK&KDQJH:KLFK

$OO�FODVVHV$OO�FODVVHV

Declaration
YRLG�&KDQJH:KLFK�FKDU
�ZKLFK�

Description
This function changes the part of spectrum that is sought according to the value given
by ZKLFK.(see the description of variable ZKLFK).

Example
SURE�&KDQJH:KLFK�´60µ������6HHNLQJ�HLJHQYDOXHV�ZLWK�VPDOOHVW�PDJQLWXGH�
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1R6KLIW1R6KLIW

$OO�FODVVHV$OO�FODVVHV

Declaration
YRLG�1R6KLIW��

Description
This function turns the problem into regular mode.

Example
SURE�1R6KLIW���

,QYHUW$XWR6KLIW,QYHUW$XWR6KLIW

$OO�FODVVHV$OO�FODVVHV

Declaration
YRLG�,QYHUW$XWR6KLIW��

Description
This function changes the shift selection strategy used by ARPACK++ to implicitly
restart the Arnoldi method (see the description of $XWR6KLIW).

Example
LI���SURE�*HW$XWR6KLIW�������LI�VKLIWV�DUH�WR�EH�GHILQHG�E\�WKH�XVHU
��SURE�,QYHUW$XWR6KLIW�������FKDQJH�WR�WKH�H[DFW�VKLIWV�VWUDWHJ\�

Trace functions.

As in the FORTRAN code, ARPACK++ allows the user to trace the progress of the
computation as it proceeds. Various levels of output may be specified from no output
to voluminous printing. The following two functions reproduce the functionality of all
ARPACK debugging statements.

1R7UDFH1R7UDFH

$OO�FODVVHV$OO�FODVVHV

Declaration
YRLG�1R7UDFH��

Description
This function turns off the trace mode.

Example
SURE�1R7UDFH���
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7UDFH7UDFH

$OO�FODVVHV$OO�FODVVHV

Declaration
YRLG�7UDFH�LQW�GLJLW� �����LQW�JHWY�� ����LQW�DXSG� ���
�����������LQW�DXS�� ����LQW�DLWU� ����LQW�HLJK� ���
�����������LQW�DSSV� ����LQW�JHWV� ����LQW�HXSG� ���

Description
This function turns on the trace mode, so some output is generated by ARPACK
functions to reflect the progress of the Arnoldi process.

GLJLW specifies the number of decimal digits and the width of the output lines. A
positive value indicates that 132 columns will be used during output and a negative
value specifies that eighty columns are to be used.

Each remaining parameter represents the volume of output generated by the
ARPACK function with a similar name. For example, DLWU indicates the level of
output requested for one of the subroutines VVDLWU, GVDLWU, VQDLWU, GQDLWU, FQDLWU
or ]QDLWU30. The volume of output increases with the value of each parameter. A zero
value means that no output will be generated.

If no parameter is passed to 7UDFH, only DXSG will be set to a value greater than zero.
In this case, ARPACK will print the total number of iterations taken, the number of
converged eigenvalues, the final Ritz values and corresponding Ritz estimates, and
various timing statistics in the standard FRXW stream.

A complete description of the above parameters can be found in the GHEXJ�GRF file
that is distributed along with the ARPACK FORTRAN package (in the GRFXPHQWV
directory).

Example
Adding the command

SURE�7UDFH���

to the beginning of a program (after the problem declaration but before trying to find
eigenvalues and eigenvectors) causes ARPACK to display the following output in the
FRXW stream31:

                                                          
30 In the naming convention adopted by ARPACK FORTRAN subroutines, the first two letters
denote the combination of problem type (symmetric or nonsymmetric), data type (real or complex)
and precision (single or double) used. As all the names have six letters, only the last four letters
are really employed to describe what is really done by each routine. See the ARPACK manual for
further information about the FORTRAN functions.
31 Actually, the output shown here corresponds to a real symmetric problem. Real nonsymmetric
an complex problems generate a slightly different output.
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 �6\PPHWULF�LPSOLFLW�$UQROGL�XSGDWH�FRGH� 
 �9HUVLRQ�1XPEHU������������������������� 
 �9HUVLRQ�'DWH��������������������������� 
                                          
 �6XPPDU\�RI�WLPLQJ�VWDWLVWLFV����������� 
                                          
7RWDO�QXPEHU�XSGDWH�LWHUDWLRQV������������� ������
7RWDO�QXPEHU�RI�23
[�RSHUDWLRQV������������ ������
7RWDO�QXPEHU�RI�%
[�RSHUDWLRQV������������� ������
7RWDO�QXPEHU�RI�UHRUWKRJRQDOL]DWLRQ�VWHSV�� ������
7RWDO�QXPEHU�RI�LWHUDWLYH�UHILQHPHQW�VWHSV� ������
7RWDO�QXPEHU�RI�UHVWDUW�VWHSV�������������� ������
7RWDO�WLPH�LQ�XVHU�23
[�RSHUDWLRQ���������� ������������
7RWDO�WLPH�LQ�XVHU�%
[�RSHUDWLRQ����������� ������������
7RWDO�WLPH�LQ�$UQROGL�XSGDWH�URXWLQH������� ������������
7RWDO�WLPH�LQ�VVDXS��URXWLQH��������������� ������������
7RWDO�WLPH�LQ�EDVLF�$UQROGL�LWHUDWLRQ�ORRS� ������������
7RWDO�WLPH�LQ�UHRUWKRJRQDOL]DWLRQ�SKDVH���� ������������
7RWDO�WLPH�LQ��UH�VWDUW�YHFWRU�JHQHUDWLRQ�� ������������
7RWDO�WLPH�LQ�WULG�HLJHQYDOXH�VXESUREOHP��� ������������
7RWDO�WLPH�LQ�JHWWLQJ�WKH�VKLIWV����������� ������������
7RWDO�WLPH�LQ�DSSO\LQJ�WKH�VKLIWV���������� ������������
7RWDO�WLPH�LQ�FRQYHUJHQFH�WHVWLQJ���������� ������������

Functions that permit step-by-step execution of ARPACK.

This set of functions implements the so called reverse communication interface, a
major feature of the original ARPACK FORTRAN code that was preserved in the
c++ version. With this interface, the user can solve eigenvalue problems without
passing information about matrix-vector products to ARPACK++ classes
constructors. And even with ARPACK++ classes that handle matrix information
these functions allow the user to interfere in the process of finding an Arnoldi basis.

*HW,GR*HW,GR

$OO�FODVVHV$OO�FODVVHV

Declaration
LQW�*HW,GR��

Description
This function indicates the type of operation the user must perform between two
successive calls to function 7DNH6WHS��.



164    ARPACK++

Return
value

action the user must perform

-1 compute y OPx← , where *HW9HFWRU�� gives a pointer to vector x,
and 3XW9HFWRU�� indicates where to store y.

1 compute one of y OPx←  (standard problems) or y OP B x← . .
(generalized problems). *HW9HFWRU�� gives a pointer to vector x and
3XW9HFWRU�� indicates where to store y. When solving generalized
problems, a pointer to the product Bx is also available by using
*HW3URG��.

2 compute y Bx← , where *HW9HFWRU�� gives a pointer to vector x, and
3XW9HFWRU�� indicates where to store y.

3 compute shifts for implicit restarting of the Arnoldi method.
3XW9HFWRU�� indicates where to store them.

Examples
The following example shows how to find eigenvectors for a standard eigenvalue
problem, supposing that SURE is an object of any ARPACK++ standard class and 23
belongs to a class that includes 0XOW0Y as a member function. 0XOW0Y must perform
matrix-vector product OPx (see the description of 0XOW23[).

ZKLOH���SURE�$UQROGL%DVLV)RXQG����^
��SURE�7DNH6WHS���
��LI���SURE�*HW,GR���  ���__�SURE�*HW,GR���  ������^
�������3HUIRUPLQJ�PDWUL[�YHFWRU�PXOWLSOLFDWLRQ�
����23�0XOW0Y�SURE�*HW9HFWRU����SURE�3XW9HFWRU����
��`
`
SURE�)LQG(LJHQYHFWRUV���

Next example shows how to find eigenvectors of a generalized eigenvalue problem32.
Generally, %�0XOW0Y is supposed to be a function that performs the matrix-vector
product Bx (see the description of 0XOW%[).

ZKLOH���SURE�$UQROGL%DVLV)RXQG����^
��SURE�7DNH6WHS���
��VZLWFK��SURE�*HW,GR����^
����FDVH��������3HUIRUPLQJ�\����23
%
[�IRU�WKH�ILUVW�WLPH�
������%�0XOW0[�SURE�*HW9HFWRU����WHPS��
������23�0XOW0Y�WHPS��SURE�3XW9HFWRU����
������EUHDN�
����FDVH��������3HUIRUPLQJ�\����23
%
[��%
[�LV�DOUHDG\�DYDLODEOH�
������23�0XOW0Y�SURE�*HW3URG����SURE�3XW9HFWRU����
������EUHDN�

                                                          
32 Except for real symmetric problems in Cayley mode.
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����FDVH��������3HUIRUPLQJ�\����%
[�
������%�0XOW0Y�SURE�*HW9HFWRU����SURE�3XW9HFWRU����
��`
`
SURE�)LQG(LJHQYHFWRUV���

*HW1S*HW1S

$OO�FODVVHV$OO�FODVVHV

Declaration
LQW�*HW1S��

Description
This function returns the number of shifts that must be supplied after a call to
7DNH6WHS�� when shifts for implicit restarting of the Arnoldi method are being
provided by the user (See the description of $XWR6KLIW).

Example
SURE�7DNH6WHS���
LI��SURE�*HW,GR���  ����^
��QS� �SURE�*HW1S���
���������'HILQH�QS�VKLIWV�
`

*HW3URG*HW3URG

$OO�FODVVHV$OO�FODVVHV

Declaration
7<3(
�*HW3URG��

Description
When *HW,GR returns 1 and the user must perform a product in the form
y OP B x← . . , this function indicates where Bx is stored.

Example
See the generalized example that follows the description of *HW,GR.

*HW9HFWRU*HW9HFWRU

$OO�FODVVHV$OO�FODVVHV

Declaration
7<3(
�*HW9HFWRU��
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Description
When *HW,GR returns -1, 1 or 2 and the user must perform a product in the form
y Mx← , this function indicates where x is stored. When *HW,GR returns 3, this
function indicates where the eigenvalues of the current Hessenberg matrix are located.

Example
See the examples that follow the description of *HW,GR.

*HW9HFWRU,PDJ*HW9HFWRU,PDJ

5HDO�QRQV\PPHWULF�FODVVHV5HDO�QRQV\PPHWULF�FODVVHV

Declaration
)/2$7
�*HW9HFWRU,PDJ��

Description
When *HW,GR returns 3, this function indicates where the imaginary part of the
eigenvalues of the current Hessenberg matrix are located.

3XW9HFWRU3XW9HFWRU

$OO�FODVVHV$OO�FODVVHV

Declaration
7<3(
�3XW9HFWRU��

Description
When *HW,GR returns -1, 1 or 2 and the user must perform a product in the form
y Mx← , this function indicates where to store y. When *HW,GR returns 3, this
function indicates where to store the shifts.

Example
See the examples that follow the description of *HW,GR.

7DNH6WHS7DNH6WHS

$OO�FODVVHV$OO�FODVVHV

Declaration
LQW�7DNH6WHS��

Description
This function performs all calculations required by the Arnoldi method between two
successive matrix-vector products. It corresponds to subroutines BBDXSG of the
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original FORTRAN code. 7DNH6WHS returns the same value obtained by calli ng
function *HW,GR.

Example
See the examples that follow the description of *HW,GR.

Functions that perform all calculations in one step.

Functions included in this group should be used to compel ARPACK++ to find
eigenvalues, eigenvectors, Schur vectors or an Arnoldi basis for the current problem.
Output data is stored into ARPACK++ internal data structure and can be retrieved by
some functions that will be described later in this section.

If one of the reverse communication classes is being used, these functions should only
be called after convergence of the Arnoldi process is attained.

)LQG$UQROGL%DVLV)LQG$UQROGL%DVLV

$OO�FODVVHV$OO�FODVVHV

Declaration
LQW�)LQG$UQROGL%DVLV��

Description
This function determines an Arnoldi basis related to the given problem. It returns the
number of “converged” eigenvalues obtained for the transformed problem (as
described in chapter 3).

Example
SURE�)LQG$UQROGL%DVLV���
FRXW����´ILUVW�$UQROGL�EDVLV�YHFWRU�µ����HQGO�
IRU��LQW�L� ����L���SURE�*HW1����L����^
��FRXW����SURE�$UQROGL%DVLV9HFWRU����L�����HQGO�
`

)LQG(LJHQYDOXHV)LQG(LJHQYDOXHV

$OO�FODVVHV$OO�FODVVHV

Declaration
LQW�)LQG(LJHQYDOXHV��

Description
This function determines QHY approximated eigenvalues of the given problem. It
returns the number of “converged” eigenvalues obtained.
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Example
LQW�QFRQY� �SURE�)LQG(LJHQYDOXHV���
FRXW����´(LJHQYDOXHV�µ����HQGO�
IRU��LQW�L� ����L���QFRQY��L����^
��FRXW����SURE�(LJHQYDOXH�L�����HQGO�
`

)LQG(LJHQYHFWRUV)LQG(LJHQYHFWRUV

$OO�FODVVHV$OO�FODVVHV

Declaration
LQW�)LQG(LJHQYHFWRUV�ERRO�LVFKXU� �IDOVH�

Description
This function determines QHY approximated eigenvectors of the given eigenvalue
problem. Optionally, it also determines QHY Schur vectors that span the desired
invariant subspace. The returned value corresponds to the number of “converged”
eigenvectors obtained.

Example
LQW�QFRQY� �SURE�)LQG(LJHQYHFWRUV���
IRU��LQW�N� ����N���QFRQY��N����^
��FRXW����´(LJHQYHFWRU�´����N����´��µ����HQGO�
��IRU��LQW�L� ����L���SURE�*HW1����L����^
����FRXW����SURE�(LJHQYHFWRU�N��L�����HQGO�
��`
`

)LQG6FKXU9HFWRUV)LQG6FKXU9HFWRUV

5HDO�QRQV\PPHWULF�DQG�FRPSOH[�FODVVHV5HDO�QRQV\PPHWULF�DQG�FRPSOH[�FODVVHV

Declaration
LQW�)LQG6FKXU9HFWRUV��

Description
This function determines QHY Schur vectors that span the desired invariant subspace.
It returns the number of “converged” Schur vectors obtained.

Example
LQW�QFRQY� �SURE�)LQG6FKXU9HFWRUV���
IRU��N� ����N���QFRQY��N����^
��FRXW����´6FKXU�YHFWRU�´����N����´��µ����HQGO�
��IRU��L� ����L���SURE�*HW1����L����^
����FRXW����SURE�(LJHQYHFWRU�N��L�����HQGO�
��`
`
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Functions that perform calculations on user-supplied data structure.

Functions described below should be used to find eigenvalues, eigenvectors, Schur
vectors or an Arnoldi basis for the current problem and to store them in a data
structure supplied by the user.

To avoid excessive memory consumption, ARPACK++ does not retain a copy of data
stored in user-supplied vectors, so no other function can be used to retrieve them.

If one of the reverse communication classes is being used, these functions should only
be called after convergence of the Arnoldi process is attained.

(LJHQYDOXHV(LJHQYDOXHV

5HDO�V\PPHWULF��QRQV\PPHWULF�DQG�FRPSOH[�FODVVHV5HDO�V\PPHWULF��QRQV\PPHWULF�DQG�FRPSOH[�FODVVHV

Declaration (Real symmetric and complex problems)
LQW�(LJHQYDOXHV�7<3(�(LJ9DO>@��ERRO�LYHF� �IDOVH� ERRO�LVFKXU� �IDOVH�

Declaration (Real nonsymmetric problems)
LQW�(LJHQYDOXHV� )/2$7�(LJ9DO5>@��)/2$7�(LJ9DO,>@��

ERRO�LYHF� �IDOVH��ERRO�LVFKXU� �IDOVH�

Description
This function overrides array (LJ9DO with eigenvalues of the problem. It can also
determine eigenvectors (if LYHF� �WUXH) and Schur vectors (if LVFKXU� �WUXH). For
real nonsymmetric problems, arrays (LJ9DO5 and (LJ9DO, are overwritten with the
real and imaginary part of eigenvalues, respectively. (LJHQYDOXHV returns the number
of “converged” eigenvalues obtained. Functions 6FKXU9HFWRU� 5DZ6FKXU9HFWRUV
and 5DZ6FKXU9HFWRU should be used to retrieve Schur vectors.

Arrays (LJ9DO, (LJ9DO5 and (LJ9DO, must be dimensioned to store at least QHY
elements.

Example
IORDW�(LJ9DO5>QHY@��(LJ9DO,>QHY@�
IORDW�(LJ9HF>Q
�QHY���@�
LQW���FRQYBHLJ�
FRQYBHLJ� �SURE�(LJHQYDOXHV�(LJ9DO5��(LJ9DO,��WUXH��
SURE�(LJHQYHFWRUV�(LJ9HF��

(LJHQ9DO9HFWRUV(LJHQ9DO9HFWRUV

5HDO�V\PPHWULF��QRQV\PPHWULF�DQG�FRPSOH[�FODVVHV5HDO�V\PPHWULF��QRQV\PPHWULF�DQG�FRPSOH[�FODVVHV

Declaration (Real symmetric and complex problems)
LQW�(LJHQ9DO9HFWRUV�7<3(�(LJ9HF>@��7<3(�(LJ9DO>@��ERRO�LVFKXU� �IDOVH�
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Declaration (Real nonsymmetric problems)
LQW�(LJHQ9DO9HFWRUV� )/2$7�(LJ9HF>@��)/2$7�(LJ9DO5>@��

)/2$7�(LJ9DO,>@��ERRO�LVFKXU� �IDOVH�

Description
This function overrides array (LJ9HF sequentially with eigenvectors of the given
problem and stores the eigenvalues in (LJ9DO (or in the pair {(LJ9DO5, (LJ9DO,} if
the problem is real and nonsymmetric). If LVFKXU is set to true, Schur vectors are also
determined. In this case, the user should use functions 6FKXU9HFWRU�
5DZ6FKXU9HFWRUV and 5DZ6FKXU9HFWRU to retrieve them.

Arrays (LJ9DO, (LJ9DO5 and (LJ9DO, must be dimensioned to store at least QHY
elements. If the problem is real and nonsymmetric, (LJ9HF must have at least
�QHY���
Q positions, otherwise a vector with QHY
Q elements will be suff icient.

Example
GRXEOH�(LJ9DO5>QHY@��(LJ9DO,>QHY@�
GRXEOH�(LJ9HF>�QHY���
Q@�
LQW����FRQYBHLJ�
FRQYBHLJ� �SURE�(LJHQ9DO9HFWRUV�(LJ9HF��(LJ9DO5��(LJ9DO,��

(LJHQYHFWRUV(LJHQYHFWRUV

5HDO�V\PPHWULF��QRQV\PPHWULF�DQG�FRPSOH[�FODVVHV5HDO�V\PPHWULF��QRQV\PPHWULF�DQG�FRPSOH[�FODVVHV

Declaration
LQW�(LJHQYHFWRUV�7<3(�(LJ9HF>@��ERRO�LVFKXU� �IDOVH�

Description
This function overrides array (LJ9HF with eigenvectors of the given problem. It can
also calculate Schur vectors if LVFKXU is set to WUXH. In this case, one of the
6FKXU9HFWRU, 5DZ6FKXU9HFWRUV or 5DZ6FKXU9HFWRU functions should be used to
retrieve Schur vectors.� (LJHQYHFWRUV returns the number of “converged”
eigenvectors obtained.

Elements of eigenvectors are stored sequentially, one eigenvector at a time. For real
nonsymmetric problems, real and imaginary parts of complex eigenvectors are given
as two consecutive vectors, so the user can use them to build the related conjugate
pair.

If the problem is real and nonsymmetric, array (LJ9HF must be dimensioned to store
�QHY���
Q elements. For real symmetric and complex problems, a vector with QHY
Q
elements will be suff icient.

Example
GRXEOH�(LJ9HF>�QHY���
Q@�
LQW����FRQYBHLJ�
FRQYBHLJ� �SURE�(LJHQYHFWRUV�(LJ9HF��
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Functions that return vector and matrix elements.

After determining eigenvalues, eigenvectors, Schur vectors or an Arnoldi basis, it is
possible to retrieve any of their elements using one of the functions listed below.

$UQROGL%DVLV9HFWRU$UQROGL%DVLV9HFWRU

$OO�FODVVHV$OO�FODVVHV

Declaration
7<3(�$UQROGL%DVLV9HFWRU�LQW�L��LQW�M�

Description
This function furnishes element j of the i-th Arnoldi basis vector.

Examples
IORDW�HOHPBLM� �SURE�$UQROGL%DVLV9HFWRU�L��M��
FRPSOH[�IORDW!�HOHPBLM� �SURE�$UQROGL%DVLV9HFWRU�L��M��

See also the example that follows the definition of )LQG$UQROGL%DVLV.

(LJHQYDOXH(LJHQYDOXH

5HDO�V\PPHWULF��QRQV\PPHWULF�DQG�FRPSOH[�FODVVHV5HDO�V\PPHWULF��QRQV\PPHWULF�DQG�FRPSOH[�FODVVHV

Declaration (Real symmetric problems)
)/2$7�(LJHQYDOXH�LQW�L�

Declaration (Real nonsymmetric and complex problems)
FRPSOH[�)/2$7!�(LJHQYDOXH�LQW�L�

Description
This function provides the i-th “converged” eigenvalue.

Examples
IORDW�HLJYDO� �SURE�(LJHQYDOXH�L���������������UHDO�V\PPHWULF�SUREOHPV�
FRPSOH[�IORDW!�HLJYDO� �SURE�(LJHQYDOXH�L������UHDO�QRQV\PPHWULF�DQG

����FRPSOH[�SUREOHPV�

See also the example that follows the definition of )LQG(LJHQYDOXHV.
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(LJHQYDOXH,PDJ(LJHQYDOXH,PDJ

5HDO�QRQV\PPHWULF�FODVVHV5HDO�QRQV\PPHWULF�FODVVHV

Declaration
)/2$7�(LJHQYDOXH,PDJ�LQW�L�

Description
This function provides the imaginary part of the i-th “converged” eigenvalue.

Example
IORDW�HLJYDO5� �SURE�(LJHQYDOXH5HDO�L��
IORDW�HLJYDO,� �SURE�(LJHQYDOXH,PDJ�L��

(LJHQYDOXH5HDO(LJHQYDOXH5HDO

5HDO�QRQV\PPHWULF�FODVVHV5HDO�QRQV\PPHWULF�FODVVHV

Declaration
)/2$7�(LJHQYDOXH5HDO�LQW�L�

Description
This function provides the real part of the i-th “converged” eigenvalue.

Example
IORDW�HLJYDO5� �SURE�(LJHQYDOXH5HDO�L��
IORDW�HLJYDO,� �SURE�(LJHQYDOXH,PDJ�L��

(LJHQYHFWRU(LJHQYHFWRU

5HDO�V\PPHWULF��QRQV\PPHWULF�DQG�FRPSOH[�FODVVHV5HDO�V\PPHWULF��QRQV\PPHWULF�DQG�FRPSOH[�FODVVHV

Declaration (Real symmetric classes)
)/2$7�(LJHQYHFWRU�LQW�L��LQW�M�

Declaration (Real nonsymmetric and complex classes)
FRPSOH[�)/2$7!�(LJHQYHFWRU�LQW�L��LQW�M�

Description
This function provides element j of the i-th “converged” eigenvector.

Examples
IORDW�HLJBLM� �SURE�(LJHQYHFWRU�L�M�������������UHDO�V\PPHWULF�SUREOHPV�
FRPSOH[�IORDW!�HLJBLM SURE�(LJHQYHFWRU�L�M������UHDO�QRQV\PPHWULF
��������������������������������������������� ���DQG�FRPSOH[�SUREOHPV

See also the example that follows the definition of )LQG(LJHQYHFWRUV.
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(LJHQYHFWRU,PDJ(LJHQYHFWRU,PDJ

5HDO�QRQV\PPHWULF�FODVVHV5HDO�QRQV\PPHWULF�FODVVHV

Declaration
)/2$7�(LJHQYHFWRU,PDJ�LQW�L��LQW�M�

Description
This function provides the imaginary part of element j of the i-th “converged”
eigenvector.

Example
IORDW�HLJBUH��HLJBLP�
FRPSOH[�IORDW!�HLJ���HLJ��
HLJBUH� �SURE�(LJHQYHFWRU5HDO�L��M��
HLJBLP� �SURE�(LJHQYHFWRU,PDJ�L��M��
HLJ���� �FRPSOH[�IORDW!�HLJBUH��HLJBLP��
HLJ���� �FRPSOH[�IORDW!�HLJBUH���HLJBLP��

(LJHQYHFWRU5HDO(LJHQYHFWRU5HDO

5HDO�QRQV\PPHWULF�FODVVHV5HDO�QRQV\PPHWULF�FODVVHV

Declaration
)/2$7�(LJHQYHFWRU5HDO�LQW�L��LQW�M�

Description
This function provides the real part of element j of the i-th “converged” eigenvector.

Example
See the example that follows the description of (LJHQYHFWRU,PDJ.

6FKXU9HFWRU6FKXU9HFWRU

5HDO�QRQV\PPHWULF�DQG�FRPSOH[�FODVVHV5HDO�QRQV\PPHWULF�DQG�FRPSOH[�FODVVHV

Declaration
7<3(�6FKXU9HFWRU�LQW�L��LQW�M�

Description
This function furnishes element j of the i-th Schur vector.

Examples
IORDW�VFKXUBLM� �SURE�6FKXU9HFWRU�L��M��
FRPSOH[�IORDW!�VFKXUBLM� �SURE�6FKXU9HFWRU�L��M��

See also the example that follows the definition of )LQG6FKXU9HFWRUV.
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5HVLGXDO9HFWRU5HVLGXDO9HFWRU

$OO�FODVVHV$OO�FODVVHV

Declaration
7<3(�5HVLGXDO9HFWRU�LQW�L�

Description
This function furnishes element i of the residual vector.

Example
SURE�)LQG(LJHQYDOXHV���
FRXW����´5HVLGXDO�YHFWRU�µ����HQGO�
IRU��L� ����L���SURE�*HW1����L����^
��FRXW����SURE�5HVLGXDO9HFWRU�L�����HQGO�
`

Functions that provide raw access to output data.

If eigenvalues, eigenvectors, Schur vectors or Arnoldi basis vectors are already
available in ARPACK++ internal data structure, they can also be referenced by using
functions that provide pointers to their first elements.

These functions, which are described below, can be used to eff iciently pass
ARPACK++ output data to other functions that use them as input parameters.

5DZ$UQROGL%DVLV9HFWRUV5DZ$UQROGL%DVLV9HFWRUV

$OO�FODVVHV$OO�FODVVHV

Declaration
7<3(
�5DZ$UQROGL%DVLV9HFWRUV��

Description
This function provides raw access to Arnoldi basis vectors. The return value is a
pointer to a vector that stores all of the Arnoldi basis vectors consecutively.

Example
���:ULWLQJ�\�DV�D�OLQHDU�FRPELQDWLRQ�RI�VRPH�$UQROGL�EDVLV�YHFWRUV�
���)XQFWLRQ�JHPY�FDOFXODWHV�\� �DOID
;
U���EHWD
\�
���7KH�SDUDPHWHUV�RI�JHPY�DUH�WUDQV��P��Q��DOSKD��;��OG[�
���U��LQFU��EHWD��\�DQG�LQF\��LQ�WKDW�RUGHU�
GRXEOH
�\� �QHZ�GRXEOH>SURE�*HW1��@�
JHPY�¶1·��SURE�*HW1����SURE�&RQYHUJHG(LJHQYDOXHV��������
�����SURE�5DZ$UQROGL%DVLV9HFWRUV����SURE�*HW1����U����������\�����
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5DZ$UQROGL%DVLV9HFWRU5DZ$UQROGL%DVLV9HFWRU

$OO�FODVVHV$OO�FODVVHV

Declaration
7<3(
�5DZ$UQROGL%DVLV9HFWRU�LQW�L�

Description
This function provides raw access to the i-th Arnoldi basis vector by returning a
pointer to its first element.

Example
���8VLQJ�WZR�$UQROGL�EDVLV�YHFWRUV�LQ�D�VD[S\����
&RS\�SURE�*HW1����SURE�5DZ$UQROGL%DVLV9HFWRU�M������[�����
D[S\�SURE�*HW1����������SURE�5DZ$UQROGL%DVLV9HFWRU�L������[�����

5DZ(LJHQYDOXHV5DZ(LJHQYDOXHV

$OO�FODVVHV$OO�FODVVHV

Declaration
7<3(
�5DZ(LJHQYDOXHV��

Description
This function returns a pointer to a vector that contains all of the “converged”
eigenvalues.

For real nonsymmetric problems, only the real part of eigenvalues is given by this
vector. In this case, the imaginary part should be referenced by using function
5DZ(LJHQYDOXHV,PDJ��.

Example
���7DNLQJ�WKH�DEVROXWH�YDOXH�RI�VRPH�HLJHQYDOXHV
���RI�D�UHDO�QRQV\PPHWULF�PDWUL[�
LQW�����FRQY� �SURE�&RQYHUJHG(LJHQYDOXHV���
GRXEOH
�SRVU� �SURE�5DZ(LJHQYDOXHV���
GRXEOH
�SRVL� �SURE�5DZ(LJHQYDOXHV,PDJ���
GRXEOH
�6RO�� �QHZ�GRXEOH>SURE�&RQYHUJHG(LJHQYDOXHV��@�
GRXEOH
�SRVV� �6RO�
IRU��LQW�L� ����L���FRQY��L����SRVU����SRVL����SRVV����^
��SRVV� �VTUW�SRVU
SRVU�SRVL
SRVL��
`

5DZ(LJHQYDOXHV,PDJ5DZ(LJHQYDOXHV,PDJ

5HDO�QRQV\PPHWULF�FODVVHV5HDO�QRQV\PPHWULF�FODVVHV

Declaration
)/2$7
�5DZ(LJHQYDOXHV,PDJ��
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Description
This function returns a pointer to a vector that contains the imaginary part of the
“converged” eigenvalues.

Example
See the example that follows the description of 5DZ(LJHQYDOXHV.

5DZ(LJHQYHFWRUV5DZ(LJHQYHFWRUV

$OO�FODVVHV$OO�FODVVHV

Declaration
7<3(
�5DZ(LJHQYHFWRUV��

Description
This function provides raw access to eigenvectors. The return value is a pointer to a
vector that stores the eigenvectors consecutively.

For real nonsymmetric problems, complex eigenvectors are given as two consecutive
vectors. The first contains the real part of the eigenvector, while the imaginary part is
stored in the second vector.

Example
���7DNLQJ�\�DV�D�OLQHDU�FRPELQDWLRQ�RI�VRPH�HLJHQYHFWRUV
���RI�D�V\PPHWULF�PDWUL[�$��L�H���HYDOXDWLQJ�\� �;
U�
���ZKHUH�;�LV�D�PDWUL[�ZKRVH�FROXPQV�DUH�HLJHQYHFWRUV�RI�$�
���)XQFWLRQ�JHPY�FDOFXODWHV�\� �DOID
;
U���EHWD
\�
���7KH�SDUDPHWHUV�RI�JHPY�DUH�WUDQV��P��Q��DOSKD��;��OG[�
���U��LQFU��EHWD��\�DQG�LQF\��LQ�WKDW�RUGHU�
GRXEOH
�\� �QHZ�GRXEOH>SURE�*HW1��@�
JHPY�¶1·��SURE�*HW1����SURE�&RQYHUJHG(LJHQYDOXHV��������
�����SURE�5DZ(LJHQYHFWRUV����SURE�*HW1����U����������\�����

5DZ(LJHQYHFWRU5DZ(LJHQYHFWRU

$OO�FODVVHV$OO�FODVVHV

Declaration
7<3(
�5DZ(LJHQYHFWRU�LQW�L�

Description
This function provides raw access to the i-th “converged” eigenvector. It returns a
pointer to the first element of such vector.

For real nonsymmetric problems, complex eigenvectors are given as two consecutive
vectors, so if (LJHQYDOXH�L� and (LJHQYDOXH�L��� are complex conjugate
eigenvalues, 5DZ(LJHQYHFWRU�,� will contain the real part and



REFERENCE GUIDE     177

5DZ(LJHQYHFWRU�,��� the imaginary part of the corresponding complex conjugate
eigenvectors.

Example
GRXEOH���������5HV1RUP�
0DWUL[�GRXEOH!�$�
LQW������������QFRQY��� �SURE�)LQG(LJHQYHFWRUV���
GRXEOH
��������$[������ �QHZ�GRXEOH>SURE�*HW1��@�
���(YDOXDWLQJ�WKH�WZR�QRUP�RI�$
[���[
ODPEGD��ZKHUH
���[�LV�DQ�HLJHQYHFWRU�DQG�ODPEGD�DQ�HLJHQYDOXH�RI�$�
$�0XOW0Y�SURE�5DZ(LJHQYHFWRU�����$[��
D[S\�Q���SURE�(LJHQYDOXH�����SURE�5DZ(LJHQYHFWRU��������$[�����
5HV1RUP� �QUP��Q��$[�������IDEV�3URE�(LJHQYDOXH�����

5DZ6FKXU9HFWRUV5DZ6FKXU9HFWRUV

5HDO�QRQV\PPHWULF�DQG�FRPSOH[�FODVVHV5HDO�QRQV\PPHWULF�DQG�FRPSOH[�FODVVHV

Declaration
7<3(
�5DZ6FKXU9HFWRUV��

Description
This function returns a pointer to a vector that contains the “converged” Schur vectors
stored sequentially.

Example
���:ULWLQJ�\�DV�D�OLQHDU�FRPELQDWLRQ�RI�VRPH�6FKXU�YHFWRUV�
���9HFWRU�U�FRQWDLQV�VRPH�FRQVWDQWV�
LQW�����Q������ �SURE�*HW1���
GRXEOH
�\������ �QHZ�GRXEOH>Q@�
GRXEOH
�HLJYHF� �SURE�5DZ6FKXU9HFWRUV���
IRU��LQW�L� ����L���SURE�&RQYHUJHG(LJHQYDOXHV����L����HLJYHF� Q��^
��D[S\�Q��U>L@��HLJYHF�����\�����
`

5DZ6FKXU9HFWRU5DZ6FKXU9HFWRU

5HDO�QRQV\PPHWULF�DQG�FRPSOH[�FODVVHV5HDO�QRQV\PPHWULF�DQG�FRPSOH[�FODVVHV

Declaration
7<3(
�5DZ6FKXU9HFWRU�LQW�L�

Description
This function provides raw access to the i-th “converged” Schur vector by returning a
pointer to its first element.

Example
���:ULWLQJ�[�DV�D�OLQHDU�FRPELQDWLRQ�RI�WZR�6FKXU�YHFWRUV�
,QW�����Q� �SURE�*HW1���
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GRXEOH
�[� �QHZ�GRXEOH>Q@�
&RS\�Q��SURE�5DZ6FKXU9HFWRU�M������[�����
D[S\�Q��������SURE�5DZ6FKXU9HFWRU�L������[�����

5DZ5HVLGXDO9HFWRU5DZ5HVLGXDO9HFWRU

$OO�FODVVHV$OO�FODVVHV

Declaration
7<3(
�5DZ5HVLGXDO9HFWRU��

Description
This function returns a pointer to the first element of the residual vector.

Example
���7DNLQJ�WKH�WZR�QRUP�RI�WKH�UHVLGXDO�YHFWRU�
GRXEOH�QRUP� �QUP��SURE�*HW1����SURE�5DZ5HVLGXDO9HFWRU�������

Output functions that use the STL vector class.

ARPACK++ also includes twelve functions that return eigenvalues, eigenvectors,
Schur vectors, Arnoldi basis vectors and the residual vector using the STL YHFWRU
class.

In view of the fact that ARPACK++ is intended to solve large-scale eigenvalue
problems, the functions included in this section return a pointer to an STL vector,
rather than the vector itself. This is done to avoid generating temporary vectors that
can be very memory consuming.

6WO$UQROGL%DVLV9HFWRUV6WO$UQROGL%DVLV9HFWRUV

$OO�FODVVHV$OO�FODVVHV

Declaration
YHFWRU�7<3(!
�6WO$UQROGL%DVLV9HFWRUV��

Description
This function returns a pointer to a STL vector that stores all QFY Arnoldi basis
vectors consecutively. If an Arnoldi basis is available, it is just copied to the output
vector. Otherwise, the basis is determined by ARPACK++ and then all it s Q
QFY
elements copied.

As the Arnoldi basis is used to generate eigenvectors and Schur vectors, this function
should be called before 6WO(LJHQYHFWRUV or 6WO6FKXU9HFWRUV to prevent
ARPACK++ from recalculating the basis.
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Example
���2EWDLQLQJ�WKH�$UQROGL�EDVLV�DQG�WKH�HLJHQYDOXHV�RI�D�SUREOHP�
YHFWRU�GRXEOH!
�%DVLV����� �SURE�6WO$UQROGL%DVLV9HFWRUV���
YHFWRU�GRXEOH!
�(LJ9DOXHV� �SURE�6WO(LJHQYDOXHV���

6WO$UQROGL%DVLV9HFWRU6WO$UQROGL%DVLV9HFWRU

$OO�FODVVHV$OO�FODVVHV

Declaration
YHFWRU�7<3(!
�6WO$UQROGL%DVLV9HFWRU�LQW�L�

Description
This function returns a pointer to a STL vector that contains the i-th Arnoldi basis
vector. The Arnoldi basis must be available, otherwise an error message is printed.

Example
���([WUDFWLQJ�WKH�VHFRQG�$UQROGL�EDVLV�YHFWRU�
SURE�)LQG$UQROGL%DVLV���
YHFWRU�GRXEOH!
�6HFRQG� �SURE�6WO$UQROGL%DVLV9HFWRU����

6WO(LJHQYDOXHV6WO(LJHQYDOXHV

$OO�FODVVHV$OO�FODVVHV

Declaration (Real symmetric problems)
YHFWRU�)/2$7!
�6WO(LJHQYDOXHV�ERRO�LYHF� �IDOVH��ERRO�LVFKXU� �IDOVH�

Declaration (Real nonsymmetric and complex problems)
YHFWRU�FRPSOH[�)/2$7!�!
�6WO(LJHQYDOXHV� ERRO�LYHF� �IDOVH��

ERRO�LVFKXU� �IDOVH�

Description
This function returns a pointer to a STL vector that contains all of the “converged”
eigenvalues.

If the eigenvalues are already available, they are just copied into the STL vector.
Otherwise, the eigenvalues are determined and stored in the output vector. In this last
case, eigenvectors and Schur vectors can also be determined by setting LYHF and
LVFKXU to WUXH, respectively.

For real nonsymmetric problems, the output vector is complex. To obtain only the real
or imaginary part of the eigenvalues, the user should use 6WO(LJHQYDOXHV5HDO and
6WO(LJHQYDOXHV,PDJ. Functions 6WO6FKXU9HFWRUV� 6WO6FKXU9HFWRU,
6WO(LJHQYHFWRUV and 6WO(LJHQYHFWRU can be used to retrieve Schur vectors and
eigenvectors.
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Examples
There are several ways of retrieving eigenvalues by using 6WO(LJHQYDOXHV. In the
first example below, the LYHF function parameter was set to WUXH because the
eigenvalues were also sought. When the commands are called in this order,
ARPACK++ stores the eigenvalues only in (LJ9DO, while the eigenvectors are stored
internally and then copied onto (LJ9HF.

���2EWDLQLQJ�WKH�HLJHQYDOXHV�DQG�HLJHQYHFWRUV�RI�D
���UHDO�QRQV\PPHWULF�GRXEOH�SUHFLVLRQ�PDWUL[�
YHFWRU�FRPSOH[�GRXEOH!�!
�(LJ9DO� �SURE�6WO(LJHQYDOXHV�WUXH��
YHFWRU�FRPSOH[�GRXEOH!�!
�(LJ9HF� �SURE�6WO(LJHQYHFWRUV���

The user can avoid storing the eigenvectors twice by just inverting the two commands
above. In this case, a copy of the eigenvalues is kept in the ARPACK++ internal
storage, while the eigenvectors are stored only in (LJ9HF. Moreover, in this case
6WO(LJHQYDOXHV can be called without parameters, since 6WO(LJHQYHFWRUV always
determine eigenvalues as a by-product.

���$QRWKHU�ZD\�WR�REWDLQ�WKH�VDPH�HLJHQYDOXHV�DQG�HLJHQYHFWRUV�
YHFWRU�FRPSOH[�GRXEOH!�!
�(LJ9HF� �SURE�6WO(LJHQYHFWRUV���
YHFWRU�FRPSOH[�GRXEOH!�!
�(LJ9DO� �SURE�6WO(LJHQYDOXHV���

When )LQG(LJHQYHFWRUV (or perhaps )LQG(LJHQYDOXHV) is called before
6WO(LJHQYDOXHV and 6WO(LJHQYHFWRUV, the ARPACK++ internal data structure is
used to store the eigenvalues and eigenvectors, while a copy of them is also supplied
by (LJ9DO and (LJ9HF.

���0DLQWDLQLQJ�WZR�FRSLHV�RI�WKH�HLJHQYDOXHV�DQG�HLJHQYHFWRUV�
SURE�)LQG(LJHQYHFWRUV���
YHFWRU�FRPSOH[�GRXEOH!�!
�(LJ9HF� �SURE�6WO(LJHQYDOXHV���
YHFWRU�FRPSOH[�GRXEOH!�!
�(LJ9DO� �SURE�6WO(LJHQYHFWRUV���

6WO(LJHQYDOXHV5HDO6WO(LJHQYDOXHV5HDO

5HDO�QRQV\PPHWULF�FODVVHV5HDO�QRQV\PPHWULF�FODVVHV

Declaration
YHFWRU�)/2$7!
�6WO(LJHQYDOXHV5HDO��

Description
This function returns a pointer to a STL vector that contains the real part of the
“converged” eigenvalues. The eigenvalues must be determined (by calli ng
)LQG(LJHQYDOXHV or )LQG(LJHQYHFWRUV, for example) before this function is used,
otherwise an error message is printed.

Example
���6WRULQJ�WKH�UHDO�DQG�LPDJLQDU\�SDUWV�RI�WKH�HLJHQYDOXHV
���RI�D�UHDO�QRQV\PPHWULF�PDWUL[�LQ�WZR�GLIIHUHQW�YHFWRUV�
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SURE�)LQG(LJHQYDOXHV���
YHFWRU�GRXEOH!
�(LJ9DO5� �SURE�6WO(LJHQYDOXH5HDO���
YHFWRU�GRXEOH!
�(LJ9DO,� �SURE�6WO(LJHQYDOXH,PDJ���

6WO(LJHQYDOXHV,PDJ6WO(LJHQYDOXHV,PDJ

5HDO�QRQV\PPHWULF�FODVVHV5HDO�QRQV\PPHWULF�FODVVHV

Declaration
YHFWRU�)/2$7!
�6WO(LJHQYDOXHV,PDJ��

Description
This function returns a pointer to a STL vector that contains the imaginary part of the
“converged” eigenvalues. The eigenvalues must be determined (by calli ng
)LQG(LJHQYDOXHV or )LQG(LJHQYHFWRUV, for example) before this function is used,
otherwise an error message is printed.

Example
See the example that follows the description of 6WO(LJHQYDOXHV5HDO.

6WO(LJHQYHFWRUV6WO(LJHQYHFWRUV

$OO�FODVVHV$OO�FODVVHV

Declaration
YHFWRU�7<3(!
�6WO(LJHQYHFWRUV�ERRO�LVFKXU� �IDOVH�

Description
This function returns all of the “converged” eigenvectors in a single STL vector. If the
eigenvectors are already available, they are just copied into the STL vector.
Otherwise, they are determined and stored in the output vector. In this last case, Schur
vectors can also be determined by setting LVFKXU to WUXH. One of the
6WO6FKXU9HFWRUV or the 6WO6FKXU9HFWRU functions should be used to retrieve Schur
vectors.�6WO(LJHQYHFWRUV always determine eigenvalues as a by-product.

Elements of the eigenvectors are stored sequentially, one eigenvector at a time. For
real nonsymmetric problems, real and imaginary parts of complex eigenvectors are
given as two consecutive vectors, so the user can use them to build the related
conjugate pair.

Example
See the examples that follow the description of 6WO(LJHQYDOXHV.
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6WO(LJHQYHFWRU6WO(LJHQYHFWRU

$OO�FODVVHV$OO�FODVVHV

Declaration (Real symmetric problems)
YHFWRU�)/2$7!
�6WO(LJHQYHFWRU�LQW�L�

Declaration (Real nonsymmetric and complex problems)
YHFWRU�FRPSOH[�)/2$7!�!
�6WO(LJHQYHFWRU�LQW�L�

Description
This function returns a pointer to a STL vector that contains the i-th “converged”
eigenvector. For real nonsymmetric problems, the output vector is complex. To obtain
only the real or the imaginary part of the desired eigenvector, one should use
6WO(LJHQYHFWRU5HDO or 6WO(LJHQYHFWRU,PDJ. The eigenvectors must be
determined before this function is called, otherwise an error message is printed.

Example
���([WUDFWLQJ�WKH�WKLUG�HLJHQYHFWRU�RI�D�UHDO�QRQV\PPHWULF�PDWUL[�
SURE�)LQG(LJHQYHFWRUV���
YHFWRU�FRPSOH[�GRXEOH!�!
�(LJ9HF� �SURE�6WO(LJHQYHFWRU����

6WO(LJHQYHFWRU5HDO6WO(LJHQYHFWRU5HDO

5HDO�QRQV\PPHWULF�FODVVHV5HDO�QRQV\PPHWULF�FODVVHV

Declaration
YHFWRU�)/2$7!
�6WO(LJHQYHFWRU5HDO�LQW�L�

Description
This function returns a pointer to a STL vector that contains the real part of the i-th
eigenvector. The eigenvectors must be determined before this function is called,
otherwise an error message is printed.

Example
���6WRULQJ�WKH�UHDO�DQG�LPDJLQDU\�SDUWV�RI�WKH�WKLUG�HLJHQYHFWRU
���RI�D�UHDO�QRQV\PPHWULF�PDWUL[�LQ�WZR�GLIIHUHQW�YHFWRUV�
SURE�)LQG(LJHQYHFWRUV���
YHFWRU�GRXEOH!
�(LJ9HF5� �SURE�6WO(LJHQYHFWRU5HDO����
YHFWRU�GRXEOH!
�(LJ9HF,� �SURE�6WO(LJHQYHFWRU,PDJ����

6WO(LJHQYHFWRU,PDJ6WO(LJHQYHFWRU,PDJ

5HDO�QRQV\PPHWULF�FODVVHV5HDO�QRQV\PPHWULF�FODVVHV

Declaration
YHFWRU�)/2$7!
�6WO(LJHQYHFWRU,PDJ�LQW�L�
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Description
This function returns a pointer to a STL vector that contains the imaginary part of the
i-th eigenvector. The eigenvectors must be determined before this function is called,
otherwise an error message is printed.

Example
See the examples that follow the description of 6WO(LJHQYHFWRU5HDO.

6WO6FKXU9HFWRUV6WO6FKXU9HFWRUV

5HDO�QRQV\PPHWULF�DQG�FRPSOH[�FODVVHV5HDO�QRQV\PPHWULF�DQG�FRPSOH[�FODVVHV

Declaration
YHFWRU�7<3(!
�6WO6FKXU9HFWRUV��

Description
This function returns a pointer to a STL vector that contains QHY “converged” Schur
vectors stored sequentially. They are determined, stored in the ARPACK++ internal
data structure and then copied to the output vector. 6WO6FKXU9HFWRUV also
determines eigenvalues as a by-product.

Example
���'HWHUPLQLQJ�WKH�6FKXU�YHFWRUV�DQG�WKH�HLJHQYDOXHV�RI�D
���UHDO�QRQV\PPHWULF�SUREOHP��6WO(LJHQYDOXHV�FDQ�EH�FDOOHG
���EHIRUH�6WO6FKXU9HFWRUV�EXW��LQ�WKLV�FDVH��WKH�SDUDPHWHU
���LVFKXU�PXVW�EH�VHW�WR�WUXH��VHH�WKH�GHILQLWLRQ�RI
���6WO(LJHQYDOXHV��
YHFWRU�IORDW!
�6FKXU�� �SURE�6WO6FKXU9HFWRUV���
YHFWRU�IORDW!
�(LJ9DO� �SURE�6WO(LJHQYDOXHV���

6WO6FKXU9HFWRU6WO6FKXU9HFWRU

5HDO�QRQV\PPHWULF�DQG�FRPSOH[�FODVVHV5HDO�QRQV\PPHWULF�DQG�FRPSOH[�FODVVHV

Declaration
YHFWRU�7<3(!
�6WO6FKXU9HFWRU�LQW�L�

Description
This function returns a pointer to a STL vector that contains the i-th Schur vector. The
Schur vectors must be determined before this function is called, otherwise an error
message is printed.

Example
���([WUDFWLQJ�WKH�ILUVW�6FKXU�YHFWRU�RI�D�UHDO�QRQV\PPHWULF�SUREOHP�
SURE�)LQG6FKXU9HFWRUV���
YHFWRU�GRXEOH!
�6FKXU� �SURE�6WO6FKXU9HFWRU����
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6WO5HVLGXDO9HFWRU6WO5HVLGXDO9HFWRU

$OO�FODVVHV$OO�FODVVHV

Declaration
YHFWRU�7<3(!
�6WO5HVLGXDO9HFWRU��

Description
This function returns a pointer to a STL vector that contains the residual vector.

Example
���'HWHUPLQLQJ�WKH�HLJHQYDOXHV�DQG�WKH�UHVLGXDO�YHFWRU�
YHFWRU�IORDW!
�(LJ9DO� �SURE�6WO(LJHQYDOXHV���
YHFWRU�IORDW!
�5HVLG�� �SURE�6WO5HVLGXDOYHFWRU���

Handling Errors.

ARPACK++ uses c++ exception handling mechanisms, such as the WKURZ command,
to report run-time errors. Thus, the user can catch an error using WU\ and FDWFK
statements.

Besides throwing errors, ARPACK++ also prints messages on the FHUU predefined
c++ error stream unless the user defines a variable called $53$&.B6,/(17B02'( using
the command

�GHILQH�$53$&.B6,/(17B02'(

There is only one exception class. It is called $USDFN(UURU and can be used by an
exception handler defined by a FDWFK command. As described below, $USDFN(UURU
contains some variables and member functions to help the user cope errors.

A “new” handler is also defined. It throws an error using $USDFN(UURU class, so the
user can catch a “memory overflow” and decide which action must be taken
thereafter.

Error class.

$USDFN(UURU$USDFN(UURU

Declaration
FODVV�$USDFN(UURU�
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Description
Exception class intended to help the user detecting and handling run-time errors.

Member functions
LQW�6WDWXV���

returns an integer value representing the most recently encountered error.
For a complete list of error codes see section ARPACK++ errors and error
messages below.

Example
���&DWFKLQJ�DQ�HUURU�ZLWK�$USDFN(UURU�FODVV�
$5OX1RQ6\P0DWUL[�GRXEOH!�$�Q��QQ]��Q]YDO��LURZ��SFRO��
$5OX1RQ6\P6WG(LJ�GRXEOH!�SURE��/��	$��
WU\�^
��SURE�)LQG(LJHQYHFWRUV���
`
FDWFK��$USDFN(UURU�(UU��^
��VZLWFK��(UU�6WDWXV����^
����FDVH������
���������«
����FDVH������
���������«
����GHIDXOW�
���������«
��`
`

ARPACK++ errors and error messages.

A brief description of the ARPACK++ error codes and messages is given below. The
integer numbers shown on left are equivalent to the values returned by
$USDFN(UURU��6WDWXV�� function. Messages on the right side are sent to the FHUU
predefined c++ error stream unless a variable called $53$&.B6,/(17B02'( is defined.

Negative numbers represent fatal errors, while positive numbers are related to
occurrences that the user should be aware and errors that ARPACK++ was able to fix.

1. Errors in parameter definitions:

-101 Some parameters were not correctly defined.
-102 'n' must be greater than one.
-103 'nev' is out of bounds".
-104 'which' was not correctly defined.
-105 'part' must be one of 'R' or 'I'.
-106 'InvertMode' must be one of 'S' or 'B'.
-107 Range error.

2. Errors that may occur during the Arnoldi process:
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-201 Could not perform LAPACK eigenvalue calculation.
-202 Starting vector is zero.
-203 Could not find any eigenvalue to suff icient accuracy.
-204 Reordering of Schur form was not possible.
-205 Could not build an Arnoldi factorization.
-291 Error in ARPACK Aupd fortran code.
-292 Error in ARPACK Eupd fortran code.

3. Errors that may occur when calling main functions:

-301 Could not correctly define internal variables.
-302 Could not find an Arnoldi basis.
-303 Could not find any eigenvalue.
-304 Could not find any eigenvector.
-305 Could not find any Schur vector.
-306 FindEigenvectors must be used instead of FindSchurVectors.

4. Errors due to incorrect function calling sequence:

-401 Vector is not already available.
-402 Matrix-vector product is not already available.
-403 Could not store vector.
-404 DefineParameters must be called prior to this function.
-405 An Arnoldi basis is not available.
-406 Eigenvalues are not available.
-407 Eigenvectors are not available.
-408 Schur vectors are not available.
-409 Residual vector is not available.

5. Errors in classes that perform LU decompositions:

-501 Matrix is singular and could not be factored.
-502 Matrix data was not defined.
-503 Fill -in factor must be increased (ARumNonSymMatrix).
-504 Matrix must be square to be factored.
-505 Matrix must be factored before solving a system.
-506, Matrix dimensions must agree.
-507, A.uplo and B.uplo must be equal.
-508, Matrix data contain inconsistencies.
-509, Data file could not be read.

6. Errors in matrix files:

-551, Invalid path or filename.
-552, Wrong matrix type.
-553, Wrong data type.
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-554, RHS vectors will be ignored.
-555, Unexpected end of file.

7. Other severe errors:

-901 This function was not implemented yet.
-902 Memory overflow.

8. Warnings:

 101 'ncv' is out of bounds.
 102 'maxit' must be greater than zero.
 201 Maximum number of iterations taken.
 202 No shifts could be applied during a cycle of IRAM iteration.
 301 Turning to automatic selection of implicit shifts.
 401 Factors L and U were not copied. Matrix must be factored.
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ARPACK fortran library, 1, 5, 17, 19, 32, 162
ARPACK_SILENT_MODE directive, 185, 186
ArpackError class, 185
ARrcCompGenEig class, 20, 109

computational modes, 28
ARrcCompStdEig class, 20, 28, 106

computational modes, 27
ARrcGenEig class, 20, 111
ARrcNonSymGenEig class, 20, 108

computational modes, 26
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computational modes, 25
ARrcStdEig class, 20, 28, 111
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ARrcSymStdEig class, 20, 28, 66, 104

computational modes, 23
ARStdEig class, 20, 111
ARSymGenEig class, 19, 67, 98

computational modes, 23
ARSymStdEig class, 19, 46, 60, 67, 94

computational modes, 23
ARumNonSymMatrix class, 22, 82, 84, 89, 92, 131
ARumNonSymPencil class, 147
ARumSymMatrix class, 22, 80, 86, 120
ARumSymPencil class, 140
assignment operator, 69
AutoShift parameter, 79

B
band format, 17, 21, 50

real nonsymmetric or complex matrix, 123
real nonsymmetric or complex pencil, 141
real symmetric matrix, 112
real symmetric pencil, 135

base classes, 20, 110
BLAS library, 5
buckling mode, 25

C
catch command, 185
Cayley mode, 25, 51
ChangeMaxit function, 29, 158
ChangeMultBx function, 29, 159
ChangeMultOPx function, 29, 159
ChangeNcv function, 29, 160
ChangeNev function, 29, 160
ChangeShift function, 29, 69, 160
ChangeTol function, 29, 161
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ChangeWhich function, 29, 161
Cholesky factorization, 24, 26
classes

eigenvalue problem. See eigenvalue problem classes
matrix. See matrix classes

compiler dependent commands, 7
compilers, 7
compiling examples, 15
complex class, 7
compressed sparse column format, 11, 13, 17, 18, 21, 53,

112
real nonsymmetric or complex matrix, 128, 131
real nonsymmetric or complex pencil, 145, 147
real symmetric matrix, 117, 120
real symmetric pencil, 138, 140

computational modes, 22, 52
complex generalized problems, 28
complex standard problems, 27
real nonsymmetric generalized problems, 26
real nonsymmetric standard problems, 25
real symmetric generalized problems, 23
real symmetric standard problems, 23

constructor, 20, 40, 61, 68
copy, 21, 69
default, 21, 41, 62, 69
long, 21, 41

constructor parameters, 20
ConvergedEigenvalues function, 33, 42, 44, 63, 153

D
default arguments, 13, 16, 21, 40, 55, 77
DefineParameters function, 29, 42, 149
deflation techniques, 1
dense matrix format, 17, 18, 21

real nonsymmetric or complex matrix, 125
real nonsymmetric or complex pencil, 143
real symmetric matrix, 115
real symmetric pencil, 136

destructor, 68, 69
directories included in ARPACK++ package, 6

E
Eigenvalue function, 33, 42, 172
eigenvalue problem classes, 18, 79

base classes, 20, 110
classes that use matrix-vector products supplied by the

user, 19, 62, 94
classes that use predefined matrix classes, 18, 51, 55,

80
classes that use the reverse communication interface,

19, 67, 104
eigenvalue problems

complex, 53
creating, 41
real nonsymmetric, 60
real symmetric, 48
solving, 42

EigenvalueImag function, 33, 64, 172
EigenvalueReal function, 33, 64, 172

eigenvalues, 12, 15, 30, 33, 42, 53, 56, 60, 63, 67, 153,
168, 170, 172, 176, 180, 181, 182

Eigenvalues function, 31, 46, 60, 169
EigenvaluesFound function, 33, 64, 153
EigenValVectors function, 15, 31, 43, 52, 170
Eigenvector function, 34, 42, 173
EigenvectorImag function, 34, 173
EigenvectorReal function, 34, 174
eigenvectors, 12, 15, 30, 33, 42, 53, 56, 63, 67, 153,

168, 170, 171, 173, 174, 177, 180, 182, 183
Eigenvectors function, 31, 171
EigenvectorsFound function, 33, 64, 153
errors, run-time, 185

codes and messages, 186
examples directory, 47

F
FB parameter, 72
FindArnoldiBasis function, 31, 167
FindEigenvalues function, 31, 168
FindEigenvectors function, 31, 42, 62, 67, 168
FindSchurVectors function, 31, 169
FLOAT parameter, 71
FOP parameter, 72
functions, 28, 148

that detect if a solution is available, 33, 42, 64, 152
that perform all calculations in one step, 31, 42, 62,

167
that perform calculations on user-supplied data

structure, 31, 43, 52, 59, 169
that provide access to vector and matrix elements, 33,

42, 64, 171
that provide raw access to output data, 34, 43, 64, 175
that track the progress of ARPACK++, 32, 162
that use the STL vector class, 31, 35, 44, 56, 179
to change problem parameters, 29, 158
to determine eigenvalues and eigenvectors, 30, 42, 43,

44, 52, 56, 59, 62, 167, 169, 179
to execute ARPACK++ step by step, 32, 66, 164
to retrieve eigenvalues and eigenvectors, 33, 171, 175,

179
to retrieve information about a problem, 30, 43, 63,

154
to set problem parameters, 29, 42, 149

G
g++ compiler, 7
GetAutoShift function, 30, 154
GetIdo function, 32, 67, 164
GetIter function, 30, 156
GetMaxit function, 30, 155
GetMode function, 30, 63, 155
GetN function, 30, 43, 63, 156
GetNcv function, 30, 64, 156
GetNev function, 30, 63, 157
GetNp function, 32, 165
GetProd function, 32, 166
GetShift function, 30, 157
GetShiftImag function, 30, 157
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GetTol function, 30, 158
GetVector function, 32, 67, 166
GetVectorImag function, 32, 166
GetWhich function, 30, 158

H
Harwell Subroutine Library, 6
Harwell-Boeing file format, 118, 121, 129, 132
header files, 7, 79
Hilbert Class Library, 2

I
incompatibilities with some compilers, 7
installation instructions, 6
interface with other libraries, 67
InvertAutoShift function, 29, 161
InvertMode parameter, 76

L
LAPACK library, 5, 22, 113, 115, 123, 125, 135, 136,

141, 143
LU factorization, 6, 69, 80, 82, 84, 87, 89, 92, 113, 115,

117, 120, 123, 125, 129, 132, 135, 136, 138, 140,
141, 143, 145, 147

M
makefiles, 15, 47
mathematical libraries, 67
matrix classes, 21, 112

defining, 38
predefined, 22, 38, 48
user-defined, 40, 60

matrix factorization. See LU factorization
matrix objects, 20
matrix-vector products, user-supplied, 17, 19, 32, 40, 42,

60, 72
maxit parameter, 21, 77
memory requirements, 8
MultAx parameter, 76
MultBx parameter, 75
MultOPx parameter, 74

N
n parameter, 20, 74
ncv parameter, 21, 77
Netlib, 5
nev parameter, 20, 74
new handler, 185
NoShift function, 30, 161
NoTrace function, 32, 162

O
objA parameter, 75
objB parameter, 75

objOP parameter, 74
out-of-core matrices, 127
output data, retrieving, 31, 42, 169, 171, 175, 179

P
ParametersDefined function, 30, 154
part parameter, 76
pencils, 135
performance of ARPACK and ARPACK++, 9
problem parameters, 20, 41, 73

changing, 29
compulsory, 74
optional, 77
setting, 29

PutVector function, 32, 67, 166

R
RawArnoldiBasisVector function, 34, 175
RawArnoldiBasisVectors function, 34, 175
RawEigenvalues function, 34, 176
RawEigenvaluesImag function, 34, 176
RawEigenvector function, 34, 43, 64, 177
RawEigenvectors function, 34, 176
RawResidualVector function, 34, 178
RawSchurVector function, 34, 178
RawSchurVectors function, 34, 178
regular mode, 8, 40, 53

complex generalized problems, 28
complex standard problems, 27
real nonsymmetric generalized problems, 26
real nonsymmetric standard problems, 25
real symmetric generalized problems, 24
real symmetric standard problems, 23

resid parameter, 21, 79
residual vector, 33, 174, 178, 184
ResidualVector function, 34, 174
reverse communication interface, 2, 19, 32, 65, 104, 164

S
Schur vectors, 30, 33, 154, 168, 169, 170, 171, 174, 178,

180, 182, 184
SchurVector function, 34, 174
SchurVectorsFound function, 33, 154
SetBucklingMode function, 29, 150
SetCayleyMode function, 29, 150
SetComplexShiftMode function, 29, 151
SetRegularMode function, 29, 151
SetShiftInvertMode function, 29, 42, 152
shift and invert mode, 41, 42

complex generalized problems, 28
complex standard problems, 27
real nonsymmetric generalized problems, 26, 27
real nonsymmetric standard problems, 26
real symmetric generalized problems, 24
real symmetric standard problems, 23

sigma parameter, 76
sigmaI parameter, 76
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sigmaR parameter, 76
singular value decomposition, 44
singular values and vectors, 44, 57
spectral transformations. See computational modes
Standard Template Library, 6, 31, 35, 44, 179
StlArnoldiBasisVector function, 35, 179
StlArnoldiBasisVectors function, 31, 179
StlEigenvalues function, 31, 44, 56, 180
StlEigenvaluesImag function, 35, 181
StlEigenvaluesReal function, 35, 181
StlEigenvector function, 35, 182
StlEigenvectorImag function, 35, 183
StlEigenvectorReal function, 35, 183
StlEigenvectors function, 32, 182

examples, 44
examples of, 56

StlResidualVector function, 35, 184
StlSchurVector function, 35, 184
StlSchurVectors function, 32, 184
SuperLU library, 6, 13, 22, 117, 129, 138, 145

T
TakeStep function, 33, 67, 104, 167
Template Numerical Toolkit, 2, 6
template parameters, 71
templates, 2, 7
throw command, 185
tol parameter, 21, 78
Trace function, 32, 162
try command, 185
TYPE parameter, 72
TypeBx parameter, 73
TypeOPx parameter, 73

U
UMFPACK library, 6, 22, 68, 120, 132, 140, 147

W
warnings, run-time, 188
which parameter, 21, 77


