
Positive definite/semi-definite matrices and maximum eigenvalues 

All the matrices in these questions are positive definite. 

1. Explicitly find the eigenvalues and the largest eigenvector of the matrix 
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 for one iteration and then use 

software to iterate another nine times. 

2. Explicitly find the eigenvalues and the largest eigenvector of the matrix 
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algorithm provided to estimate the largest eigenvalue starting with the vector 
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 for one iteration and then 

use software to iterate another nine times. 

3. Software tells you that the eigenvalues of the matrix 
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 are 1, 1, 4 and 36. Find an 

eigenvector corresponding to the largest eigenvalue. Use the algorithm provided to estimate the largest 

eigenvalue starting with the vector 
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 for one iteration and then use software to iterate another nine 

times. 

 


