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Abstract

The “secular equation” is a special way of expressing eigenvalue problems in a va-
riety of applications. We describe the secular equation for several problems, viz
eigenvector problems with a linear constraint on the eigenvector and the solution of
eigenvalue problems where the given matrix has been modified by a rank one matrix.
Next we show how the secular equation can be approximated by use of the Lanc-
zos algorithm. Finally, we discuss numerical methods for solving the approximate
secular equation.


