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REAL SYMMETRIC FIVE-DIAGONAL MATRIX PROCRUSTES

PROBLEM

Li Jiao-fen , Zhang Xiao-ning
(School of Mathematics and Computational Science,

Guilin University of Electronic Technology, Guilin, 541 004)

Abstract: In this paper, we study real symmetric five-diagonal Procrustes. By using the

singular value decomposition and analytic methods, we find the real symmetric five-diagonal
matrix X which minimizes the Frobenius (or Euclidean) norm of AX — B, with A and B as given
rectangular matrices. Numerical difficulties are discussed and illustrated by example.
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