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Question: Solve �898 198 46198 46 1246 12 4 � 	
�� = �2857618 � 

 

Algorithm: For solution of the system �
 = � with � = � + � + � 

1. Jacobi method 

 �
 = �� + � + ��
 = � ⇒ �
 = −�� + ��
 + � ⇒ 
 = −����� + ��
 + ���� ⇒ 
��� = �
� +   

2. Gauss-Siedel Method 

 �
 = �� + � + ��
 = � ⇒ �� + ��
 = −�
 + � ⇒ 
 = −�� + �����
 + �� + ����� ⇒ 
��� = �
� +   

 

Theorem:  The following are equivalent(TFAE) for � ∈ ℂ#×# 

1. lim�→) �� = * 

2. lim�→) ��
 = 0 for all 
 

3. ,��� < 1 

4. There exists a matrix norm such that ‖�‖ < 1 

 

Algorithm: To find the eigenvalues of �  

1. Power method �� = �
� , ‖0123‖
‖01‖ → |5�| >|56| 

2. QR method �� = 7�8� , ���� = 8�7� , �� → matrix with eigen values of � are on the diagonal 
 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 

 


