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MCG Method for a Different Constrained Least Square Solution
of Two-variables Linear Matrix Equations

for Recurrent Event Data
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(Department of Applied Mathematics, Northwestern Polytechnical University, Xi’an 710072)

(E—mail: riaoming0521Q@163. com)

Abstract Based on the modified conjugate gradient method for same constrained least
square solution of the linear matrix equations, a modified conjugate gradient method is
constructed for different constrained least square solution of the linear matrix equations
with two variables. And the convergence of this method can be proved. By this method,
a different constrained least square solution can be obtained within finite iterative steps
in absence of roundoff errors, and the different constrained least square solution with least-
norm can be got by choosing special initial matrices. In addition, the optimal approximation
matrix to any given matrix can be obtained in the set of the different constrained least square

solutions. Examples show that the method is efficient.

Key words linear matrix equations; different constrained least square solution;
modified conjugate gradient method; optimal approximation
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