Rayleigh - Ritz:
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By definition:
X invariant if AXc X

Assume X invariant and let Q = orthonormal basis of X

M, 0 approximate eigenpair obtained from proj. method.
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But recall that Q" (A - pI) 0 =0- Q" Qz=2z=0 -

(A-pI)d=06 - p, 0 exact eigenpair 0O
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