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Simultaneous Iteration Methods for Generalized
Eigenvalue Problems of Non-symmetrical Matrices

Cai Chengwu  Chen Shuhui

Abstract

In this paper, the generalized eigenvalue problems Kq=1Mq are discu-
ssed, where K.M are real non-singular matrices. Two simultaneous itera-
tion methods are presented for obtaining the first few eigenvalues and
corresponding eigenvectors. The results of some numerical tests are given.
When K.M are symmetric, these methods are identical with the subspace
iteration method.



