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 Lecture 28



- Subspace iteration: get all the 

eigenvalues & vectors at once!



- The QR method is subspace 

iteration started from the identity.



- We can make this more efficient by 

reducing the matrix to a tridiagonal 

matrix first.



- Reduce the number of iterations? See the books.

Shift and invert.



- Eigenvalues of sparse matrices. How we can 

use the Lanczos method to get good estimates.



- How ARPACK works. (The sparse solver in 

Matlab and Julia.)


