
Math 3553: Numerical Analysis by Y. Zhao Fall 2016 @ GWU

Homework 03

You are suggested to finish question 1-4 prior to Quiz 03, and the rest prior to Quiz 04.

1. Section 2.6 Exercises: Q1 (a), (b), (c);

2. Section 2.6 Exercises: Q5 (a), (b), (c), (d);

3. Section 2.6 Exercises: Q6 (a), (b), (c), (d);

4. Find the Cholesky decomposition A = LLT of the following matrices:

(a)


1 1 1 1
1 2 3 2
1 3 9 5
1 2 5 4

 , (b)


1 −1 2 0 2

−1 2 −4 1 −2
2 −4 9 1 3
0 1 1 14 3
2 −2 3 3 30

 ,

5. Perform a conditioning analysis for the matrix addition for two matrices A,B ∈ Rn×n.

6. Perform a conditioning analysis for the matrix multiplication for two matrices A,B ∈ Rn×n.
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