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Power Iteration
Demo: Motivating Power Iteration [cleared)]

Assume |A1] > |A2| > -+ > |A,| with eigenvectors x1, ...

Further assume ||x;|| = 1.
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Power lteration: Issues? /.

:
! f
What could go wrong with Power Iteration?
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' ?
What about Eigenvalues® (A ><),
AR
K
Power Iteration generates eigenvectors. What if we would like to know
eigenvalues?
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Convergence of Power lteration

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

Say ng) is the kth estimate of the eigenvector x1, and
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Inverse lteration (/\v .
|

Describe inverse iteration. A I . |
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Rayleigh Quotient lteration

(huanﬁt l}'

3
Describe Rayleigh Quotient Iteration. s
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Demo: Power Iteration and its Variants [cleared)]
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In-Class Activity: Eigenvalues

In-class activity: Eigenvalues
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