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Inverse Vektoriteration

Voraussetzung: A € R™" hat reelle Eigenwerte 4; € R mit |[A,] > |A,] > -+ > |4,,]
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Beispiel:
(2 _L ]
4 -1 1 11 11 |
A=|9 -8 9|-A4=51L=21=1, T=| 9 9
11 —-11 12 7 11 ¢
l 1 1 1J
a) Bestimmung des 1. Eigenvektors:
Shift: ¢ == 5.1 A—oE =
1 0 0
LR-Zerlegung: L =10.818 1 0
—-0.1 0512 1
(11 —11 6.9
R=|10 -—-41 3.35 ]
[ 0 0 —0.028
[0 0 1
P=[0 1 O
1 0 O
Iteration:
1
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b)

Normierung: [|ly®|| =
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Die weitere lteration liefert:

s Eigenvektor z(*) A8
0 1.0000 .00000 .00000
1 .19091  .81818  1.00000 5.0718182
2 .18210  .81818  1.00000 5.0031250
3 .18183  .81818  1.00000 5.0001007
4 .18182  .81818  1.00000 5.0000032
5 .18182  .81818  1.00000 5.0000001
6 .18182  .81818  1.00000 5.0000000
Bestimmung des 2. Eigenvektors:
Shift: o :== 2.0001
s Eigenvektor z(9) A8
0 1.0000  .00000 .00000
1 -.09090  .81818  1.00000 2.0001273
2 -.09091  .81818  1.00000 2.0000000
Bestimmung des 3. Eigenvektors:
Shift: o == 1.0001
s Eigenvektor z(5) AP
0 1.0000 .00000 .00000
1 -.18181 .81818  1.00000 .6365091
2 -.10909 .81818  1.00000 1.8000317
3 -.09556 .81756  1.00000 1.9556243
4 -.00267 .99472  1.00000 1.0287075
5 .00000  1.00000 1.00000 .9999970
6 .00000  1.00000 1.00000 1.0000000



