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It is well–known that the hyperbolic Jacobi-like algorithm is an accu-
rate algorithm for computation of the eigendecomposition of symmetric, but
indefinite matrices. The first phase of the algorithm is the symmetric indef-
inite factorization, followed by the one-sided hyperbolic Jacobi-like orthog-
onalization of a matrix factor. The second phase could be replaced by the
Kolgetliantz–like hyperbolic singular value decomposition (HSVD) of a ma-
trix factor. In this talk we will present this algorithm, and compare it with
the already known Jacobi HSVD algorithm.


