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The Eigenvalue Analysis and the Anderson Localization
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All eigenvectors of a tridiagonal matrix or a narrow banded matrix, when the size of a matrix is huge
and its elements contain the randomness, will be localized such that for each eigenvector those elements
which have values are concentrated in a very narrow interval. This phenomena the Anderson localization
has been known in the field of material science of solids. The applications of the phenomena to the fast

solution method of the eigenproblem would be considered.
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