
The QR algorithm
U n d e r g r a d u a t e M a t h C l u b

C O R N E L L U N I V E R S I T Y

SPEAKER

Louise Lee

ABSTRACT

The QR algorithm is an algorithm used to calculate the eigen-

values and eigenvectors of a matrix, and is the basis for modern

generalized eigensolvers. It is ranked as one of the top 10 al-

gorithms ”with the greatest influence on the development and

practice of science and engineering in the 20th century” in the

January/February 2000 issue of Computing in Science and En-

gineering. In this talk we will go through the QR factorization

algorithm, the QR algorithm for finding eigenvalues and eigen-

vectors, as well as some optimizations for the latter.
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