F ast Numerically Stable In v ersion of Mosaic Hank el

Matrices

Stan Caba y ,

Departmen t of Computing Science

Univ ersit y of Alb erta, Edmon ton, Alb erta, Canada.

caba y@cs.ualb erta.ca

and

George Labahn

Departmen t of Computing Science

Univ ersit y of W aterlo o, W aterlo o, On tario, Canada.

glabahn@daisy .u w aterlo o.ca

Abstract

A lo ok-ahead algorithm for e�ciently computing the inverse of a mosaic

Hankel matrix is sketched. The main adv antages of the algorithm are that it is

fast and for computations using oating-p oint arithmetic it is weakly stable.