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  r = Kφ − λφ ≠ 0

  Kφ − λφ = 0
近似
求解 

 (λ ,φ )

方程残差   K =ΦΛΦ T , ΦΦ T = I

  =Φ(Λ− λ I )Φ Tφ

向量范数 
  φ =Φ(Λ − λ I )−1Φ Tr
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2 接近于那一阶特征值？  

Sturm序列的性质  

  KΦ =ΦΛ, Φ TΦ = I

 Kφ = λMφ   M = SS T

  K φ = λ φ    K = S−1KS−T , φ = STφ

  r = K φ − λ φ

  rM = Kφ − λMφ

  
min

i
λi − λ ≤ S −1rM 2

  KS−T STφ = λSSTφ

  S
−1KS−T STφ = λS−1SSTφ

  = S−1Κ S−TSTφ − λSTφ    = S−1rM


