










Convergence of Power Iteration

What can you say about the convergence of the power method?

Say v
(k)
1 is the kth estimate of the eigenvector x1, and

ek =
���x1 − v

(k)
1

��� .



Inverse Iteration / Rayleigh Quotient Iteration

Describe inverse iteration.

Describe Rayleigh Quotient Iteration.



Computing Multiple Eigenvalues

All Power Iteration Methods compute one eigenvalue at a time.
What if I want all eigenvalues?










