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Besides reflections rotations are orthogonal transformations

AAIATA I
In 2D rotations around the origin looklike
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Both Householder Givens canbe used to compute QR factorization

of AE Rm ma
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The QR algorithm for eigenvalues of trichiogonal

matrices

A
AER symmetric tri diagonal
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The QR algorithm computer matrices A
k 0,44 starting from A As

a Fan
for k O1,2

computes QR decomposition of AG Ache QR
AH RQ

end



This algorithm converges to a diagonal matrix containing the eigenvaluesofA

First Eigenvaluesof A A are thesame
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since multiplication with an orthogonal

matrix from left right
does not change the eigenvalues AH AAH havethe sameeigenvalues


