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Algorithm 18 Power Iteration Algorithm
Input:
n, A, x, M,
v e x/[[x]];
2: p— vIAv:
3: for k=1 to M do
1 X+ Av:

i

5w« x/||x||;
6: AN ulAu;
7. if |A—pu|l <z or|lu—v|| <ethen
8: X+
9: break;
10:  else
11: Vo4 10
12: [t A
13:  end if
14: end for
Output:

A, X
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Algorithm 19 Shifted Inverse Power Iteration Algorithm

Input:
n, A, x, s, M, e
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8 if [A\—pu| <eor |[u—v|| <& then

9: X+ U
10: A=1/A+s;
11: break;
12:  else
13: Vo4— 1
14: = A
15:  end if
16: end for
Output:
A, X
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Algorithm 20 Jacobi Algorithm
Input:
n, A, M, e
1: V1
2 0z ||A||p,
3: for k=1to M do

4:  Choose (p,q) such that |a,,| = max;; |a;;|;

5. if apy # 0 then

6: 54— (Agq — Qpp) /(2 * apg);
7 if s = 0 then

8: t—1/(s+ 1+ s%);
9: else

10: t—1/(s =1+ s?%);
11: end if
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14:  else
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17:  end if
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21:  if off(A) < § then

22: break;

23:  end if

24: end for
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