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(Hy — ppr D) (Hy — piX) - - (Hy — pnI) = Ui Ry

o EMHRR/MBHIQREN

h k)1 ) h(k)1 ])
Lk € 0 nlfni nlﬂn
([ Py i

B EERTFaE)

o JUIARALIRE HARFHIER

BEY (ERAEZERNZEFRLD) Y5 E{E IR BB T % 28 /37



WE L QRFFE

hn—1n-1 hn-1n
G= bt bl e € o(G)

hn,nfl hnn
Hp = iz € C,

H- I =UR; (H—- 1 IEHQR7#E), H; =RU; + il (
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Q'"AQ = Diag(A1, A2, ..., \n)

EIE
BA=AT, B\ > x> >, A
A\, = max (Ax, x) = min (Ax,x)
dim(W)=1 xEW x;éO (X, X) x€Span{xi,...,x; },x#0 (X, X)
A = min max (Ax, x) = max (Ax,x)

dim(W)=n—i+1 x€ W ,x#0 (X, X) x€Span{x;,...,Xn },x7#0 (X, X)
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MABN v, <p <\i+v,Vi=1,2,....n
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Rayleigh & X%

AcCv™m, xeC" x#0, X
(Ax, %)
(x,x) 7

B R(x) = minyec [[(A — AD)x]2
Eitt, BvIEIA—MHERE, MWR(v)IEGHENB4FHEE.

(RayleighT&)

R(x) =

Rayleighfi&ftik: AEVO e RPA|vOy =1
v = D /|y

= RV®), RA — Dy = v®)
(5)
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FIAGivensZE#t (Jacobiligd&%ERE) (£ 1Soff (A)Z A0,

n

off(A)= > af=[Alf-) af
i=1

1,j=1,i#]
ZEI =J(p,q.0), MB=JAI'H

bpp = appc2 + aqq82 + apg sin 20,
2 2 2
bgq = apps2 + aqq02 — Qpq sin 20 N bpp + bqq + 2qu
1 . :azzop + agq + 2“?)(1
bpg = bgp = §(aqq — Qpp) 8in 20 + a,q cos 260

bip = bpi = aipc + aiqs, 7 75 p,q
2

big = bgi = —aips + aigc, i F p,q = by, + b?q = a?p + a?q
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=1
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BN, F8

1 _
bpg = =(agq — App) SN 20 + apg 0820 = 0 = cot 20 = 22— 190 _ -
2 2apq
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signT

2rotr—1=0 = t=——°"_ (9| <r/4
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BA; = A, A, LI BT REER AN TR, RBA
X (6) I EER s, HIEHENIVEERET ), = J(p, ¢, k) [T
Appr = JALT]

kS .
off (Agy1) = (off)(Ay) — 2al)? <1 Ot (A),

HehN = n

Bi—4,
Jpn--J1AJ] -3 =D

DA—MBERE, Q,=J] - I, FEFHEEE.
d: BEEREFORF, AT, SSHLERINE.
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BTALMHR=3tAEIEME, THQRAMBEBITHRK:
o T=QR, EXEMQTTRENL, E=AEMRLEFTEN2, M
BRQ = Q' TQ 23 #R =3t Fa%ERE.
0 sceR T—sT=QR, MRQ+sI=Q TQE=XfAE%EM%
o WTAAY, X—1scR, BT — sIfin — 15IZ&MTL*.
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Fse,
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Tr — I = QrRy (QRAHRE), Tri1 = ReQp + il
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