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Exercise 1 : It appears that the Taylor expansion approximates the func-
tion f(x) = e quite well. In fact the more terms you add, the better the
approximation gets. This is not the case for g(x) = In (2 + 1). The Taylor
expansion approximates the function quite well on the interval (0, 1), but
does not everywhere else. See figures 1 and 2 at the back of this report.

Exercise 2 : Since F'is a linear function where F' : R — R™, then we can
write:
F(f) =F (51:1)1 + ey + ...+ é’nxn)

= .%'1F(€1) + .%'2F(€2) + ...+ an(gn)

I

| | | x
— | F@) F@) ... F@) C | = az
‘ .

Tn

Where &; € R™ and A € R™*"™,

Exercise 3 : We have the following functions with their associated matrices:

F:RP - R™ AecR™*P
G:RF - R" BeRPX?
H:R"—-R™ CeR™"

With the definition that H(Z) = F(G(Z)). And we want to show that
H(%¥) = CZ where C = AB.
Proof: We need to be able to say that if CZ = Z, then the i** component

of Zis:
n n p
Z; = E Cijl‘j = E E aikbkj:cj
j=1

=1 k=1



We start by doing the product G(Z) = BZ = ¢
gj':l;lxl—i—ggxg—l—...—i—gna;n

Where b; is the i" column of B. This gives us the following for the compo-
nents of i/

n
yi=» bz, GERP
j=1

Then we do F(j) = Z and we get

7= da1y1 + d2y2 + ... + AnYn

Where @; is the i*" column of A. We again solve for the components of 7
just as we did for ¥

n
Zi = E QijYj ZeR™
Jj=1

Now, when we plug in for y; we get:
P n V4 n
S S0 IV 3) oY
j=1 k=1 j=1k=1

We could use up a lot of paper, but instead we’ll skip a few steps and show
that we can write this equation as:

p p p
Zi = T1 (Z aikbld) + 2 (Z aikbk2> +.. (Z aikbkn)
k=1 k=1 k=1

Which, thankfully, we can write as:

n p
Zi = Z Z aikbijj

j=1 k=1

And we are done!

Exercise 4 : If a matrix A € R™" is positive definite, then we know that
for every vector Z € R”, where Z # 0, we get the condition that T AZ > 0.
And we have to show that every principle submatrix Ay is also positive
definite. The matrix Ay is obtained by picking a set I C {1,2,...,n} and
crossing out all rows and columns whose indices are not in I.



Proof: We are given that A is positive definite for all vectors & € (R)".
Then we can define the vector

= E o;e;

el

For scalar constants «; and e; are the unit vectors in R™. Then we can say
that for the principle submatrix Ay, that

T -
JTAng=a" Az’ > 0

For all vectors i € R¥. And all principal submatrices of A are positive defi-
nite if A is positive definite.

Exercise 5 : To compute the factorization A = UL where U is upper
triangular with 1s along the diagonal and L is lower triangular, we define
the matrices U and L in the following way:

for i=(n—-1)...1
for k=(i+1)---1
Uik = Qi /
for j=1---k
Lij = ayj —aiji

Adding the requirement that U;; = 1 (since the algorithm above does not
define them). Then, if we are trying to solve the system AZ = b, we apply
backward substitution to b by doing the following calculations:

fori=(n—-1)---1

for j=1---1
b; =b; — bjuij
Then we use forward substitution with L to find #. This is done in the

following way:
n

bl'— Z ."L‘jlij

j=k+1

fori=n,n—1,...,1
Lii



Exercise 6 :
part a. We say that the function f has a root o of multiplicity p > 1 if

f(@) = h(z)(z — ) (1)

Where h(a) # 0 and h(z) is continuous at z = «. If h(z) is sufficiently
differentiable at z = «, then we have

fla)=fla)=...= fP)(a) =0, fP)(a)#0
Newton’s method is defined as

s =gle) o) =2 L o ta @)

To show that Newton’s method converges linearly, we need |¢’'(a)] < 1.
Before calculating ¢'(«), we use 1 to get
(z — a)h(z)
ph(z) + (x — a)h'(z)

g(x) =

Taking the derivative, we get

((z — )W/ (x) + h(z))(ph(x) + (z — a)h'(2))
(ph(z) + (z — a)h/(x))

g'(x)= 1

(Pl (z) + (x = a)h"(x) + b (z))(h(z)(x — @)
(Ph(z) + (z — a)h/(z))

And for ¢'(«a) we get

’ ph(a) 1
g(a)=1- =1--
p*h(a)? p
Since p > 1 we get that Newton’s method converges linearly with a rate of
convergence of (p —1)/p.
part b. To show that the modification of Newton’s method

f(z)
n e n e — 3
Pair =g(z) 9(@) =z - pps TFo 3)
converges quadratically, we need to show that |¢’(a))| = 0. Following the
same method as before, we use 1 to find ¢’(x) and then we plug in «.
(z — a)h(z)

9@) =T =P ) T (@~ ()
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Then we get the derivative

(ph(x) + ph'(z)(z — a))(ph(z) + h'(z)(x — o))
(Ph(z) + (z — a)h/(z))

g@)= 1 -

(Pl (z) + W'(z) + (x = )" (2)) (p(x — ) h(x))

When we plug in «, we get

And we have proven that the new form 3 of Newton’s method converges
quadratically.

Exercise 7 : To find a linear function [(x) = az + b such that

1
F = / (e® —1(z))? dz = min
0
Then we take the partial derivatives and set them to zero:

— =0and —— =0

Oa
OF Yo . )
%—/0 a(e —ax —b)* dz =
—a

—b
T 41=
3 2+ 0

Solving for the partial of b we get:
OF Lo
— = [ (" —azx—0b)?dx=
% /0 86(6 ar —b)* dz

a
Y p_1=0
€73

And solving the system of equations for a and b:

a b
242 -1
3+2
—4+b = e—1



We get

6 — 3(4e — 10)
b=4e—10
Then I(z) = ax + b satisfies

1
= e —U(z))? dz = min
P [ @ -i@)pra

Exercise 8 : Find a linear function /(x) = ax + b such that

1
/ le* —l(x)| dz = min
0

What we need to do in this case is minimize the area between the functions
[(z) and e®. So we define the function F' as

a B
F(a,ﬁ,a,b)—/ e“—ax—bdx+/
0 a

1
ar +b—e* dar—i—/ e’ —ar—bdx
B

Then we need to set /F = 0, and we get these equations

2—22260‘—2aa—b:0
g—gzaﬂ+2b—2eﬁzo
g—§:a2+ﬁ2—%:0
%—§:—2a+2ﬁ—1:0

Now, we can solve for the constants «, 3, a,b. Since the values « and 3 are
the x values where I(z) and e have the same y values, we can solve for «
and (3 using the partial derivatives for a and b, then use the point/slope
formula to find a and b. Using this method we get

V5 —1

o= 1
V5 + 2
B = 1



If f(z) = e®, then we have the two points («, f(«)), (5, f(5)). Solving for a
and b, we get
1(8) = flo) _ @Yo/t — eVl

B—a 25 _ 6l
4 4

-1 5—
b:a<ﬁ4 )H%

Then the function I(x) = ax 4+ b minimizes
1
/ e® — i(a)] dz
0

Exercise 9 : Find a function [(z) = ax + b so that

f(z) = max |e* —I(z)] = min

What we need to do is minimize the maximum distance between [(x) and
e, the maximums occur at the points z = 0,z = 1,z = «, see figure 3 for
an explination of where these points are. Using the points z = 0 and x = 1,
we can get the value of a. We require that ¢g(0) = g(1), where g(x) is the
distance between the functions e and [(x). For x = 0 we get

|€” = a(0) —b| = [1 - b
Setting this equal to the equation for x = 1, we have
et —a(1) = b = [1 - b

a=e—1

To find «, we need to translate y = ax + b so that it becomes the tangent

line to e*.

Y =e*=a=e—1

r=lhe—1=«

Thus to find b, we have

le* —aa —b| = |1 — D



And take —(1 —b) to get

e* —anx+1
2

b=
And our function I(z) = ax + b minimizes f(x).

Exercise 10 : Meg’s problem here is that, for a general n x n system, we
will always have to inspect all n? elements of the system.

Exercise 11 : The function f(z) = z(x + 1)(x — 1) will cycle in Newton’s
method. That is x,42 = =, given we choose the correct starting value xg.

Exercise 12 : To begin, we consider the root finding problem

1

flx)=a o= 0
For a given a > 0. Then we want to find the root of the left hand side, call
this . We let a = 1/x be an approximate solution of this equation. At our
first approximation, (xg, f(xg)), we draw the tangent line to the graph y =
f(z) and let 21 be the point where this line intersects the z-axis. This will be
a better approximation to .. To find the equation for z7 we match the slope
of the line that goes through the two points (xg, f(z9)) to (z1,0) and f’(z0).
We get the equation
f(zo) =0

Ty — T1

f(wo) =

Since we know f(zo) and f’'(zo) we can write

xo — 1 = x2(a — 1/x0)
x1 = 29(2 — axg)
Then we can generalize this to get the iterative form
Tnt1 = Tn(2 — azy)

If we want to know the rate of convergence and be able to determine how
sensitive to the choice of x( this method is, then we define the residual to
be r, =1 — ax, so that we get

Tpt1 = Tp(l+10)



And then the error can be defined as

1 Tn
ep = — —Tp = —

To better analyze the rate of convergence, we notice that
Pap1 =1 —azpy1 =1—az,(14+7r,)=1—1—r)1+r,) =12
And we see that e, 1 can be defined as

2 2 2
Tn+1 Tn _ €pa” a62
- - n

61’L+1: = —
a a a

Based on this, we can say that this method converges quadratically.

Exercise 13 : part a Show that A~! = [z;;] where

1 i
u i=1,2,...,j
K (n+l-9)j . _ ..
— 4= R 1)
n+1 J
And
2, i=j
Ajj=< -1 i=j-1i=35+1

0 otherwise

We will show that AA~! = I. If we let
n
Ij=cij =Y apy
k=1

We know, from the definition of A that we will get zeros in this sum, except
for three terms, so the sum becomes

i+1
Ij=cij= Y i

k=i—1
Then we have five cases to consider
Case 1 (i = j)

n+1-9)(i—1) (n+1—1i)i (n+1—(i+1))

= (—1 2) [ ——— ) 4(—1
© ( )< n+1 +2) n+1 +=1) n+1



Then, to verify that this is 1, we expand to

—ni—i4+i2+n+1—i+2ni+2i— 2% —ni+i?
n+1

Cij =

n+1
= :1
n+1

Case 2 (i =j+1)
o = (1) <(n+1j)(i1)>+(2) <(n+1i)j>+(_1) ((n+1(i+1))j>

n+1 n+1 n+1
To verify, we substitute ¢ = 5 + 1 and expand

—nj—j+7 +2nj -2 =nj+j;°+j

n+1 0

e = (<1) <(n+1—j)(i—1)>+(2) <(n+1—j)i>+(_1) ((n+1—j)(i+1)>

n+1 n+1 n+1
To verify, we substitute ¢ = j — 1 and expand

—nj—j+j2+2n+2—2j+2nj—|—2j—2j2—2n—2—|—2j—nj—j+j2 B
n—+1 -

Cij = 0

Case 4 (i >j+1)

) <(n + 1n+(i1 1))j>+(2) <(”;17+1i)j>+(—1) ((n + 1n+(z'1 1)),7')

Then we expand this substituting ¢+ = j + ¢ where ¢ > 1

j2n—j—c+1)—(n—742)—(n—j—c+2)

n+1 =0

cij =

Case 5 (i<j—1)

e = (<1) ((n+1—j)(i—1))+(2) <M>+(—1) ((n+1—j)(i+1)> 0

n+1




Then we expand this substituting ¢ = j — ¢ where ¢ > 1

e (M H1-5)R20 -0 = —c-1) - (G—c+1))
Yo n+1

=0
This completes the proof.

part bWe want to show that A = LU for the given definitions of L and U.
We make the note that to get A;; we do the following

Aij = Z ligukj = Ligi—1yu@-1)i + liiwis

k=1
Case 1 (i = j)
—(i—1) t+1 2i
= ———>(—1 H=—=2
Case 2 (i=j+1)
=@+ -G G+T
Qjj = ; : = - — =1
) 7 j+1 g
Case 3 (i=j—1)
I can’t seem to figure this one out, but it should = —1

Case 4 (i > j + 1) This is trivially 0

Case 3 (i < j — 1) This is also trivially 0

This completes the proof.

part cThe advantage of using either approach is that we do not have to store
any of those matrices. I would prefer to use the LU factorization, because
computing the elements of the inverse seems a lot more computationally
complex. We would be repeating a lot of calculations, making the inverse
the least desireable option. When using the LU factorization we are only
required to compute the elements of L and U once during the backwards
and forwards substitutions.

Exercise 14 : Let’s consider the function f(Z) = AZ — Ib. Then applying
Newton’s method, we get the iterative formula

f(an)
f'(Zn)

Tntl = Tn —

11



to get a sequence of vectors. If we would like to say that this sequence of
vectors is converging to something, then we will have to specify some criteria
for convergence. In other words, for Newton’s method to work, we will have
to take some norm of the vectors Z, to determine if they are converging.
We would pick the norm that would be appropriate to our problem.

As usual, we would have to pick an initial approximation that is close
to the intended solution. If our matrix A does not have full rank, Newton’s
method may or may not converge.

Exercise 15 : Given |a — 41| < ¢pla — x| and ¢, — 0 as n — oo, show

lim [——— " | =
=00 | Tp+1 — Tn
Proof : We will to show the following
1< lim |——" <
=0 | Tpt+l1 — Tn

The right hand side proceeds as
o — 2| <o —Tpa] + [Tng1 — 0l

o — | — | = Tpp1] < |Tng1 — 20

o — Tp | YT Tpt <1
Tp+l — Tp Tp4+1 — Tn
a—Tn e O — Tn <1 (4)
Tntl1l — Tn Tn4+1l — Tn
— 1
o=zl _1 (5)

|Tpt1 — x| — 1—cp

Since ¢, — 0 as n — .
Then for the left hand side we have

|Tnt1 — x| < |a—xp| + | — Tyt

Tng1 = 2n| = |a —2n| <o — zp4]
——
Scn‘a*xn‘
[Zpt1 — @n| < o — an|(1 +cp)

’Ck - mn’(l + Cn) > ’xn—i-l - xn’

12



a—z 1
n > -1
Ln+1 — Tn 1+c,

Since ¢, — 0 as n — .

Exercise 16 : We will show that the algorithm Aitken converges quadrati-
cally. To do this we show that the equation

(g(x) — x)?
g(x) —x —g(g(z)) + g(x)

has the following properties, namely that G(a) = « and G'(a) = 0. We
define the function g(x) = a + (z — a)h(x) for some function h(z) bounded
about £ = . And we know that g(a) = « and ¢’(«) # 0. Then to show
that G(a) = «, we find

G(z)=z+ (6)

(9 — @)?

G(a):a+g—a—(g(g)—g)

Where g = g(z). Notice that this will give us an indeterminant form, since
g(a) = a we have
(0 — @)?

0
G(a)_a+a—a—(a—a) _0‘+6

So, we apply L’Hopital’s rule

—2(9 —x)
G(z)=x+
) 29' = 1-4g'(9)¢'
And plug in for «
g —
Gla)=a+ lg—a) -

29" —1-4'(9)g
Notice that the denominator is something nonzero, in which case we have

0 =«
29 —1—-g'(9)g’ #0
To show that G'(«) = 0, we substitute g(x) and get
_ ., (@=a)(h(x) —1))”
= G () - 1

To make the notation a little simpler, we will specify that

d(z) = ((z — a)(h(z) — 1))?

Gla)=a+

13



p(x) = (= a)(h(x)h(g) — 1)
With derivatives
0'(z) = 2((z — a)(h(x) — 1)) [I(2)(z — ) + (h(z) — 1)]
¢'(x) = (h(z)h(g) = 1) + (z — a) (K (x)h(g) + h(z)h' (9)g")
Then we have that the derivative of G(x) is
5/90 _ 5<p/
()2

Notice that 6(a) = ¢'(«) = p(a) = 0 this is an indeterminant form at G’(«).
So we will again use L’Hopital’s rule to get

G'(z)=1+

5/90/ + 5//80 _ (5/()0/ +(5(,0”) . 5//90 _ &pl/

G'(x) =1+
(=) 2(¢)’ 2p¢

From the previous calculations, we know that §(«) = 0 and () = 0, giving
us another indeterminant form, so we use L’Hopital again

5" — 5
2(¢")?
We would like to find §”(«) without having to go through all the work. So

we notice the following

G'(z) =1+ (7)

a b i
0" =2(z — a)* (h(z) — 1) (W' (z)(x — a) + (A(z) — 1))

And note that

8" = a'be + ab'c + abcd

Since we will eventually be evaluating at «, the second two terms are
zero(because a(a) = 0). So we only need to find the first term. We find
this, and plug into 7, evaluating at .

2(h(a) —1)% — (2h(a) — h(a)? — 1)
2(2h(a) — h(a)2 — 1)2

G'(a)=1+

Which then gives us

(h(a) —1)*
h(a) — h(a)2 -1

And we see that this algorithm converges quadratically.

1-1=0

(o) —
G(oz)—l—f—2

14
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Figure 1: e* and it’s Taylor approximation
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Figure 2: Inx + 1 and it’s Taylor approximation
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Figure 3: Plots for e* and [(x), problem 9
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