Chapter 10

10.1 QR Algorithm

A® = 4
for k=1,2,---
QW RM) = Ak—1)
AP = RF Q) — (Q(k))TA(kfl)Q(k)

10.2 With Shift

(Q(O))TA(O)Q<0) —A
for k=1,2,---
Pick shift M(k), e.g. M(k) :Agf;f)
QW RK) = AG=D _ 0]
AR — R(k)Q(k) + H(k)l — (Q(k))TA(kfl)Q(k)

k)

If any Ag‘,j+1 is “small”, e.g. < 0(¢) ||Al|, set it to 0 and break the problem in 2.
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