Log Relative Error

Matrix Square Root, Wishart (d=5000)

N

—Z \ \\\
\‘i—\_?_—
_3-
_4_
_5_
0.0 0.1 0.2 0.3 0.4 0.5

Time (s)

Algorithm
MatRL (Ours)
DB

Newton

Newton Coupled
NSV

Scaled DB
Visser

Visser Coupled
torch.linalg.eigh



