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On the local convergence of an iterative approach

for inverse singular value problems
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3. Convergence analysis

In what follows, we assume that ¢* is a solution of the ISVP and let ¢* be the kth iterate produced by the iterative
algorithm.

3.1. Preliminary lemmas

In this subsection, we give some preliminary lemmas, which are necessary for the convergence analysis. We first
give the perturbation bound for singular values.

Lemma 1 (Golub and Van Loan [4, Corollary 8.6.2]). If Band B + E are in R™*" with m > n, then, for any 1 <k <n,
lok(B + E) — ax(B)IS|E],
where 6 (B) denotes the kth largest singular value of B.

In the following lemma, we give a perturbation bound for A(c) defined in (1).
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