Numerical Analysis Qualifiers 2007, 2006, 2005, 2004, and some 2003

Notes:

These are generally really rough ideas of how I might go about these problems.

I do not guarantee the solutions are even close to correct, but they are the first thing I could think of. Hopefully they’ll
get you thinking in maybe a different way then you’ve already tried if you’re stuck on one of these problems.

Don’t be surprised at all if the things I suggest lead to a dead end.

The numbering scheme here is day.problem where day is the day of the exam (1 or 2) and problem is the problem
number. I attempted to catch all of what you might consider purely numerical analysis questions (some are closer to
what I would call applied analysis, but they still have some numerical component to them), but I may have forgotten
a few or done a few other problems by mistake.

It appears problems were mislabeled in the exams. I recieved a lot of loose sheets, so some problems here may not
correspond to the right exams.

The solutions get a bit more sparse as these go on. This is simply because some of the same type of problems pop up
over and over again and I didn’t want to write full solutions that do the same thing as a previous problem.
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1.4. Suppose that F' : R® — R" is smooth, and that y € R"with F(y) = y. Further suppose that we know that all of the
cigenvalues A of F’(y) satisfy |A\* — X\ — 6| < 1. Show that the iteration defined by zn41 = — (F (F (%)) — F (z) — 62,,) /6
will converge to y if zq is close enough to y. Estimate the rate of convergence.

Well, we know that there is a point y € R"with F'(y) = y, thus F' has a fixed point. Let us rewrite our iteration as

Tnt1 = G(xy).

We wish to show this iteration converges to y if zq is close to y. My first guess would be some sort of Mean Value Theorem,

SO

Tpy1 —y =G (zn) — G (y) = G’ (&) (zn —y)

and show that, in some norm, G’ (§) < 1. The rate of convergence can be estimated simply by the magnitude of G'(¢).

Alternatively, you may be able to attempt some sort of analysis straight by some sort of Cauchy criterion. Perhaps write

the iteration as

F(zn) = F(F (zn))
6

Tn41l — Tp =

slap some norms on there and see what happens.

1.5 Find the SVD of the matrix

I

I
O O W
ol =

ik

No need to write much explanation here. Just do the problem (if you don’t know what SVD is you’re screwed no matter
what). Recall the SVD is the Singular Value Decomposition, which means we wish to write the matrix 4 as A = UXVT
(here V* = V7)) where U and V are unitary and ¥ is a diagonal matrix. Recall that, for a general matrix, the method of
finding the SVD is as follows:

Compute AT A

Find eigenvalues of A” A by solving det (ATA — A ) The positive square root, of the nonzero eigenvalues become your
singular values, so o; = v/); for \; # 0.

The V matrix ends up being the normalized eigenvectors of AT A corresponding to the values in ¥, in order (so,
normalize these vectors, they should already be orthogonal since A7 A was SPD).

AUz'

o}

The U matrix is found by making each column of U: u; =



For our problem, we’ve got

3 0 0 3 0 0 9 0 0
ATA=| 0 ¥ =2 0 2 2 |=|(010
02 g J\o 2 ¢ 001

which is awfully nice. Clearly our eigenvalues are 9 and 1. Now, we find the eigenvectors. I believe it is pretty clear that the
1 0

0
eigenvector for 9is | 0 | and the eigenvectors for 1 are 1 and | 0 |. Now
0 1
1 1 0 0 0 0
ule O /\/5: O ,UZZA 1 /f @ ’u3:A O /\/I: g
0 0 0 V2 1 V2
2 2
and we get
L0 0 300 1 00
A= 0 £ ¥ 010 010
0 -2 &2 001 00 1

Now, if we had been a little brighter, we should have noticed that the columns of A were already orthogonal, and nearly
orthonormal, so simply dividing out the normalizing factor would have given us the SVD.

1.6 Given the (4 x 2) matrix A below, find the pseudoinverse AT and a (4 x 4) projector P that projects a vector onto the
subspace spanned by the columns of A.

— =
I )

0

What is a pseudoinverse? Well AT = (A*A)_1 A*. When is this used? In the context of least squares problems, where
we wish to compute z = ATb and y = Pb (when minimizing r = b — Az). In other words, this is the pseudoinverse because
it solves A*Ax = A*b (or Pb = Ax). One way to do this is to use SVD like in the last problem. Then P = UU* and
AT = VE~1U*. Frankly, I would just do this, so you ONLY have to remember the SVD and recalling what a pseudoinverse
is comes along with it. If you don’t remember this, I'd try to go straight from the definition. Why? Well, A is 4 x 2 so A*A
is just 2 x 2 so I won’t have a problem with computing matrix inverses or anything like that so A™ will be very easy to find
(note that P will not be obvious when doing it like this). We have

A*A:(;l §>7(A*A)_1=<_11 %)
A+:(A*A)1A*:<_11 _;11>(1 L1 (1)):(

So you can quickly get AT.

and

wi= O
wi= O
wi= O
I =
=
N———

Now, for finding P (again, without using SVD!), you’d have to do a bit of thinking. Since Pb = Az and x = A™b then for
b=(bi by by by )" we'd have

b1
v 0 0 0 1 by | by
SRR R s
by
and

11 gy bs by % % % 0 by

11 b1+§2 b4 %‘F%‘F%}' bS 3 3 3 0 b3

1 0 by by 0 0 0 1 by

[\



This seems a bit odd, but I believe it works. Recall that if P is a projection then P2 = P and Px = x for each z that are
basis vectors for the range of A. Well, we have P2 = P and

11 1 9 1 1 1 1 1 9 1 1
i i i 0 1 1 i i i 0 1 1
S = O =

3 3 3 0 1 1 5 3 3 0 1 1
0 0 0 1 1 1 0 0 0 1 0 0

2.1 Suppose that P and @ are both n x n matrices which represent orthogonal projections. Le. P = PT, P2 = P, Q = QT
2 = Q. Let A= P(Q. Show that the spectral radius of A is < 1.

So we need to show p (A) = p (PQ) < 1. Recall that p(A) < | A|| for any induced norm. Thus

p(A) < [PQll2 < |Pl2[|Qll2 < 1.

The last inequality comes because the norm of any projection matrix is 1. For example, ||P|2 = ||P?||2 < ||P|2]|P||2 which
implies ||P|l2 < 1. Note that I chose the L? norm here because you also get the little trick of

[1Pll2 = +/p (PPT) = p(P)

which can sometimes be useful.

2.3 By differentiating the polynomial passing through y,,_2,y,_1, ¥, obtain the coefficients of the implicit multistep method
in the form

QoYp + A1Yn—1 + Q2Yp_—2 = hﬁ()fn
assuming uniform step h. Normalize coefficients to make oy = 1.

Recall that a multistep method, as There seems to be quite a few ways to do this correctly, but we’ll try to go straight
from the suggestion. What is the polynomial passing through these points? The simplest way to do this is to to use standard
Lagrange polynomials. We have

T — Ty, T — Ty T — Ty T — Ty T — Xy L — Ty
P(z) = yn—2 — — L — 2 —— + Y 2 — !
Tpn—2 — Tp Tp—2 — Tp—1 Tn—1 —Tp—-27Tpn—-1— Tn Tp —Tp—2Tp — Tn-1
1 -1 1
= Yn-255 ( —xn) (. — p_1) + Yn-175 (x —xn) (€ — Tp—2) + Ungps (= 2p_1) (& —xp_2).
Note that
1 1
P (-’If‘n72) = yn72ﬁ (xn72 - mn) (xn72 - xnfl) = %4@ (_2h) (—h) = Yn—2
-1 -1
P (xn—l) = yn—lﬁ (xn—l - xn) (mn—l - an_Q) = yn—lﬁ (_h) (h) = Yn-1
1 1
P(z, n—s (Tp — Tpn_1) (T, — Tn-2) = Yn—s (h) (2h) = y,,.
(00) = gy (o = 20mt) (00 = 00-2) =y () (28) =

The great thing about using Lagrange polynomials is that we now have

Pl ($n72) = y/ ($n72> = f ($n727yn72> P etc.

Now we just toss this into our multistep method

oYn + A1Yn—1 + Q2Yn—2 = /

x

' f(x)dm%/ ’ P'(x)dx.

So we need to approximate f;"ﬁ P'(z) dz. We have

1 -1 1
Pl(x) = yn—?ﬁ [2£L’ —Tn — xn—l] + yn—lﬁ [2(5 — Tn — xn—?] + ynThg [2(5 — Tpn—-1— xn—?]
1
= 27112 [yn72 (_xn - xnfl) + 2ynfl (xn + xn72) + Yn (_xn72 - $n,1)]

T
+ﬁ [yn72 - 2yn71 + yn]



SO

Tn 1
/ Pl(z) dl‘ = Thg [yn—Q (*'Tn - zn—l) + 2yn—1 ('Tn + zn—2) + Yn (*zn—2 - xn—l)] (In - xn—2)
Tn_2
((En - (En72)2 [

2]’L2 Yn—2 — 2yn71 + yn] .

Assume h =1 and our interval is 0 to 2 (this could have been done in a previous step). Then

/ T P@dr =1 [ (<3) 4 2uns (2) 4y (<)) 4 2z — 2ynes + 3]

n—2

- ! Y1 + 2
- 2yn72 Yn—1 2yn

Now we have

3 1
“Yn — 2Yn— “Yn—2=nh n.
5Yn = 2n-1+ JYn-2 = hiof

Dividing by % we have

4 1
n — 3Yn— S Yn— =h n
Yn = g¥n—1F gYn-2 Bof.

(where I just incorporated the 3/2 into the §y constant).
All that is left is to find By. We do this using our Taylor series type methods. Recall for 0" order we need

2 1 4
Zai=O—>an_2+an_1+an=§—§—|—120.
i=0

For 15 order we need

2
4
D (i =b) =01 0n1+2 0n—fo=—3+2—f=0
i=0
thus fy = 2. (Note that this process continues, for 2" order we need Y7 (1ia? —ib;) = 0 and so on). Finally, we have
our multistep method

4 1 2
n — 5 Yn— 5 Yn— =hz n-
Yn = 3¥n-1+ ZUn—2 350]"

2.8 (a) Is the linear multistep method
Yn = —4Yn—1 + SYn—2 + 4hfn—1 + 2hfn—2

stable? Explain why or why not.

(b) Prove that the method
QoYn + Q1Yn—1 + Q2Yn—2 + 3Yn—3 = hfBo fn

Withﬂgiiaoil,a* 18 Qg —

__2 :
iR 1=—10 a3 = — 77 has stiff decay.

T
Starting at (a) we attempt to show stability. What is stability? It means all of the roots of the polynomial formed by

the a coefficients (coefficients of y and not f) have magnitude less than 1 and simple roots if they have modulus 1 We have

Yn = —4Yn—1 +5Yn—2 + 4hfn—1 + 2hfn_2 O yp +4Yyn—1 — Syn—2 = 4hfn—1 + 2hf,_o. This multistep runs from n — 2 to n

thus our polynomial for the y terms is

p(z) =22 +42-5=(2+5) (2 —1).

this is most definitely not stable. A nice way to see this is to consider 3y’ = 0. Then we have
Yn + 4yn—1 - 5yn—2 =0

which has solutions y,, = hA™ where A is a root of p. Since A = —5 we’d have y,, = h(=5)" — 0.

As for (b), 'm not 100% sure what they mean by stiff decay. I believe they mean that you are to show for ¥’ = Ay — Ag(x)
that |y, — g(z,)] — 0 as kRe (A\) — —oo. I do not believe this is something very standard, and it is not part of any of Juan’s
notes (or even many of the standard numerical texts) so we will ignore this for now. If you all feel it is very important, I’ll
take another look at it.
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1.3 For the linear system of equations in the unknowns x,y, z

6 —2y+3kz = 3
6r+y = 2k
2kx+3z = 3

Determine the values of & for which the system has:
(a) no solution, (b) a unique solution, (c) many solutions.

Well, this is pretty straightforward. So essentially, when is this overdetermined, under determined and determined (is that
a term?). You can do this as a matrix, but truthfully it might be easier just straight from the system to start with. Solve
the second equation for y and get y = 2k — 62 and plug into the first to get

18z +3kz = 344k
2kx +3z = 3.

(5 0)(2)-()

Take the determinant of the matrix to get 54 — 6k2. This is zero only if k2 = 9 or k = £3. Let us see what happens in each
of these cases.

Now, as a matrix we’d have

For k£ = 3 we have

6r—2y+9z = 3
6z +y =
6+ 3z =

Solving for z we have z = 1 — 2z and solving for y we have y = 6 — 6z and putting into the 1st we have

6r+12x—18x = 3-94+12—-0=6.
Thus we have no solution. For k = —3we get
6r—2y—9z = 3
6xr+y = -6
—6x+3z = 3.
Solving for z we have z = 1 + 2z and solving for y we have y = —6 — 6z and putting into the 1st we have
6r+12x—18x = 34+9-12—-0=0.

This is true, thus there are infinitely many solutions.

1 i
1.6 Let v = 1 and w = 0 and define A = vw*, where * denotes the complex conjugate of the transpose. (a)
1 —1i

Compute A, (b) What is the rank of A? Give a basis for its range, (c¢) Find a SVD of A, (d) Find the pseudo-inverse of A.
We have

1 -t 0 1
A= 1 | (=i 0 ¢)=| —i 0 3
1 —i 0 i

A is clearly rank 1 as we can reduce it to a single column quite easily. What is a basis for the range of A? Well, we want
vectors so that linear combinations of them can produce anything in the range of A. We have

—1x1 + 123
Az = —ixy + T3
7@1’1 —+ iiL’g



1
thus the basis for anything in the range of A is simply a scalar vector | 1
1

Now, for (c¢), to find the SVD we will go straight from the definition of the SVD. First form

A A —i 0 1 3 0 -3
A*A = 0 0 O - 0 i | = 0 0 O
e —i 0 1 -3 0 3
and find the eigenvalue decomposition. This isn’t terribly hard and we have:
3 0 -3 —1/V2 —1/Vv2
0 0 O 0 =6 0
-3 0 3 1/V2 1/v2
,1/\@
Now, remember for SVD we use ONLY the nonzero eigenvalues of A*A. Thus V = 0 and ¥ = /6. To find U,
1/v2
we have U; = AV;/o; and since we have only one entry, this is easy, giving us
—i 0 i —1/V/2 i/V/3
U= —i 0 i 0 V6= i/V3
—i 0 i 1/v2 i/V3
and .
i/V3 —1/v/2
A=Uxv* | i/V3 | V6 0
i/V3 1/v2
As for (d), to compute the pseudo-inverse given an SVD, we simply do
At =VETlU*

where X7 is contains the inverse of the entries in ¥. Thus we have

. V2 fi/ﬁ g
At = 0 — | -i/v3 ] .
1/V2 ' —i/V3

1.9 Consider the differential equation 3’ = Ay, where A € C, approximated by the finite difference scheme,

2

At At
Yntl = Yn + > (y; + Z/:L+1) + T2 Wn =y ng1) -

(a) Determine the order of accuracy of this scheme; (b) Show that the region of absolute stability contains the entire negative
real axis, A < 0.

This problem seems a bit odd, since rarely would you see a scheme like this with iteration on the derivatives as well. Let
us proceed with some standard Taylor series formulas to find the accuracy. We have

NI

Ynit = Yot Aty + =yl + =+ Syl + 0 (AF)
At? At3

Vi = Yt Aty + =yl + Tyf{“ +0 (At

" " " At? (4) 3

Note that we only go to 4" order on ¢’ and 3"% order on 3" since they are multiplied by At and At?, respectively. Now lets
toss everything in there and collect terms

At? A3 At
Ynt1 —Yn = Aty + TZ/Z + TZJ:{/ + gyr(f) +0 (Ar)
At,, At? At3 Att
/Y = _At ro 28 =20 20 (4) 9] At5
At? At At
BETY @'n =y 1) = ﬁy;{’ + ﬂygl) +0 (Ar).



Adding each of these terms together gives us our method (we brought everything to the LHS). We clearly get the At and
At? terms canceling in the first two equations. We are left with

Aits At? A, At (4) 7A7t4 (4) Aitél

"o 1
+ Yn 12 Yn Y Y

4

The first three terms cancel, and clearly the At* terms do not, thus we are left with O (At?) .

As for A-stability, I believe we simply take ¥’ = Ay and y” = Ay’ = A%y and plug them into our scheme. We get something
like
At At At At?

2
Yn+1— 7>\yn+1 + E)‘2yn+1 =Yn + ?)\yn t 17 Ny,

Letting z = At - A this can be written as

or

We have A-stability iff
1+5+% .
1-2+2

for Re(A) < 0. Hopefully the complex analysis you’ve learned in the other qualifier courses helps you give a good argument
to why this is true at this point.

1.11 For each of the following IVP problems below, indicate which of the following methods would be the most suitable
choice for use in numerical integration. In each case, indicate why your choice is best, and what it is about the other methods
that makes them less desirable. Assume that in all cases you are interested in finding the value of the solution at ¢t = 10,
with an absolute error no worse than ~ 10~%. If the method you select has a fixed step size, indicate roughly what step size
you believe will be necessary to produce the desired accuracy.

Methods: Fourth order Adaptive RK, BDF4 (Fixed step size fourth order based on a backward difference), Fixed step size
Euler, AB4/AM4: Predictor corrector (with fixed step).

Initial Value Problems:
(a) y' =106 (cos(t) — y) with y(0) = 1.
(b) ' = (1 — y) 4 100e~(100(=5)* with 4(0) = 0.

(c) ¥ = —tanh <L11()(;)§J) with y(0) = 1.

I'm going to go ahead and assume Fixed step size Euler means forward Euler. Recall we can have fwd or bkwd Euler.
Backward would be implicit, forward is explicit. Let us quickly recall the properties of each method.

Fourth order Adaptive RK would be an explicit method that alternates between a 4" and 5" order method, using the

error in each to compute new step sizes. This would be useful for non-stiff problems where we would have some small time
period where we would would have to account for some rough effects. In other words, it would be great for a problem that
would work with a fixed step size, except for some certain domains. In this case, using a fixed step size, we’d have to take the
step size to be the smallest needed for the entire domain, slowing down the computations for the nice smooth areas. Recall
that no explicit RK method is A-stable.

BDF4 would be very useful for stiff problems since it would be more stable than the AB4/AM4 methods. The problem
with using BDF4 instead of AB4/AM4 is that we must solve an implicit system of course. I would suggest using AB4/AM4
in problems that are not terribly stiff. In a real world application you’d derive the regions of absolute stability for AB4/AM4
(they are never fully A-stable, and for 4'" order like this, they will have a very small region in complex space where they are
A-stable). As for forward Euler the only advantage is it’s cost for a problem where you can use a nice large step size and
there are no problems with stiffness.

I’'m just going to go through this quickly, since most of the discussion is above. For (a) we’ve got

f(t,y) =106 (cos(t) —y).



This is going to be relatively smooth, but will have some large values. The problem isn’t exactly going to get smoother
as time runs through, so I'd say RK wouldn’t be much help. There doesn’t seem to be a need to use BDF so I'd go with
Euler of AB4/AM4. Euler may work, but it is of course only 1%¢ order, so you’d have to take a small step size for 10~*
error. AB4/AM4 are 4" order, so not nearly as small a step size. I highly doubt they would expect you to know the exact
truncation errors for each of these methods so I'd just use the order to estimate step size.

For (b) we end up with a bit of a problem, since 100e—(100(t=5))” g ridiculously close to zero except right around ¢ = 5,
when it’s right around 100. This is going to create serious problem, so we’d have to go with something that can handle this
type of fluctuation, which I'd guess would be BDF4. Again, use the fact it’s 4" order to estimate the step size.

For (c) just recall what tanhlooks like. It has a steep derivative around 0 and then it levels off as the values get larger.
So this is going to be a ‘rough’ right hand side for a while around 0, then it’ll get nice and level off. Even though there is
this floor function, it should not matter very much once we get away from 0. For this reason, I'd use the RK since you can
take advantage of the large step sizes away from 0. As for the error, since the step size changes, you may just want to do a
general idea for 4*" order like in the other ones.

2. For some reason, I didn’t find any numerical analysis questions for day 2. I had loose sheets, so perhaps they were
mislabeled as another exam and I've done them as part of that.
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1 2 3 4
1.5 Find the solution of 4(t) = Az(t), «(0) =] 1 | where A= 0 2 5
1 0 0 2

There are a couple of ways to do this. If A is diagonalizable, you can find P so that P~1AP = A where A is diagonal,

change the DE to Y/ = AY (here 2 = PY) solve this, then write z = PY = PeP~12(0). Another way is to go straight

from the matrix exponential definition, where z(t) = e*z(0). The problem here, of course, is that

1
eAt=I+At+§A2t2+...

and I'm doubting they’ll want your solution in terms of a series.

I’d go with the first approach, but the problem is that this matrix is not diagonalizable. If I remember correctly, we
rewrite A as
A=2I+H

where H contains the upper triangular part. Then

1
et = el = 2 (I—i— Ht + §H2t2 + ) .

Now,

0 3 4 0 0 15

H=|00 5 ]|,H=|l00 0 |, H=0-1

000 00 0

So _
1 3t 4t + 42
eAt=e| 0 1 5t
0 0 1
and
1+ 7t + 212
z(t) = eMz(0) = * 145t
1
Let us test this out:
1+ 7t + 5¢2 7415t 9 4 29t + 15¢2
2 (t) = 2% 1+ 5t +e* 5 =e* 7+ 10t
1 0 2
and
2 3 4 L+ 7t + ¢ 2+ 14t + 15> + 3 + 15t +- 4 9+ 29t + 15¢
Az(t)=¢€*| 0 2 5 1+ 5t =e* 2410t +5 = e 7+ 10t
00 2 1 2 2



1.9 P is a projection matrix if P? = P. If P is an n x n projection matrix, show that P is diagonalizable. Hint: First show
" = ker(P) @ Im(P), then use this result to show there is a basis of eigenvectors.

There seems like there should be a nice trick to make this a one or two liner, but I can’t see it right away. I believe the first
step is to find the eigenvalues of P. Well, Pz = Az = P2z = APz = A%z so the only eigenvalues are 0 and 1. Now, the hint
is the same thing as showing an vector v € R™ can be written as v = w + x with w € Im(P) (or the span of the eigenspace
corresponding to 1) and z € ker(P) (the span of the eigenspace corresponding to 0). Let w = Pv and = v — Pv. Since the
total space of the eigenvectors must be n and we can represent any v € R™, this shows we have a linearly independent set of
eigenvectors.

1.10 Show that the eigenvectors of a real symmetric matrix are the stationary points of the Rayleigh quotient.

First, I have no clue what it means by the stationary points of the Rayleigh quotient. I would assume this means that we
want to show
(Az,z)

(z, )

R(x) =

for any eigenvectors z, although I’'m not sure what there is to actually show. If we let A;, z; be an eigenpair of real symmetric

A then
(A$i7$i) - (Aiii,ﬂfi)

(i) (i, 2)
I guess the hard part of the problem is showing that these are the only stationary points. Well, what does a stationary point
mean? I would assume this means VR = 0.

=\

2Ax — 2R(z)x

VR = @)

=0

which implies Az = R(x) - « or that R(x) is an eigenvalue of A.

1.11 Describe a general algorithm and write a pseudo-code for the reduction of a real symmetric matrix to the Hessenberg
form by means of orthogonal similarity transformations. Prove the resulting matrix is tridiagonal.

This is a Schur factorization. Use Householder. So you multiply by

o Ip—ixk—1 O

where the F is selected to introduce zeros into the k*"column of the matrix A. Recall the idea here is to choose F to be a
Householder reflector. Simply take a look at the standard Householder QR in any linear algebra book. Since we are reducing
to Hessenberg form, we wish to do this in a symmetric manner. So we take A and perform

Q1A

in order from left to right. We continue this process until a Hessenberg matrix is formed (until n—2). Why is this tridiagonal?
It’s quite easy, we have Q*AQ = H where H is the Hessenberg. Recall that since it’s Hessenberg, that means it is almost
upper triangular, with nonzero entries only on the subdiagonal and above. Since A is symmetric we have

(Q*AQ)" =Q*AQ = H = H*.
Since H = H* this means we must have a tridiagonal matrix, since H* Will have nonzero entries only on the superdiagonal
and below, while H has nonzeros only on the subdiagonal and above.

2.3 Suppose that the square system Az = b is solved by some backward stable algorithm so that the computed solution &
satisfies AZ = b with square matrix A = A + A such that ||6A]| / | A]| = O (€macn) - Find an estimate on the error in & if the
condition number x(A) of the matrix is known.

We want to estimate ||z — Z||:

o[-l ()1

dA|
A7 IsA = ||A71]||A oA}
1 o vy

o — ]|

IN

2]l = C - k(A)||zllemach
Well, this isn’t very good since we explicitly have ||z| on the right hand side. I guess we can use | A||||z]] < ||b]| and write
llz|| < ||bl||A]|~* also, but this isn’t terribly great either. At least this may give you some idea of how to get a nice estimate.

2.4 For an arbitrary square matrix A € C™*™ and norm || - ||, prove that lim || A"| = 0iff p(A) < 1 where pis the spectral
n—oo

radius. Hint: Use Schur decomposition or the Jordan normal form.



Lets use the hint. Schur decomposition says that A is unitarily similar to a triangular matrix. Thus we can write
A=UTU"
where T is upper triangular and has the eigenvalues of A on the diagonal. Since U is unitary, we have
At =UT"U*
since T™ has the eigenvalues on the diagonal, this diagonal will blow up if p(A) > 1. That’s the idea here.

2.6 The following problem arises in the study of linear regression in statistics. Let M be an n by k real matrix with n > k.
We assume that the null space of M contains only the zero vector.

(a) Prove that M7T M is invertible. (b) Given y € R", we want to find the vector z € R¥ which minimizes ||y — Mx||. Show
that the minimizer is given by x = (MTM)_1 MTy.
For (a), since the null space of M contains only the zero vector, it means x = 0 is the only vector such that Mz = 0.

Hence MT Mz = 0 for x = 0 as well. If MT Mz = 0 then 27 M7 Mx = 0 which implies ||[Mz|| = 0 which is true only if x is
in the null space of M, hence x = 0. Thus M7T M is invertible.

For (b), we want to minimize G(z) = ||y — Mz|2 = (y — Mz)" (y — Mz). Taking the derivative and setting equal to zero,
we get
OMT Mz —2MTy = 0.
Solving for x we have
v = (M"M)" My
For (b), I might use the inner-products as well to make a quadratic form: 27 Kz — 2f7x + ¢ which must have a minimum at

x = K~ 'f. I assume they want the Euclidean norm here. The same type of proof should work for any induced norm.

2.7 (1) Describe (shifted) inverse iteration algorithm for finding the eigenvalues of a matrix A which are close to a given value
i (2) Show that, if A; is the closest eigenvalue to the shift 4, and Ay is the next closest eigenvalue ( [p— \j| < [ — Ag| <
| — Ail, @ # J, k), then the iterates satisfy

2m>

This is not something common with Juan’s questions, so I’'m gonna go ahead and skip this for now. If you wanted to go
ahead and do this, just look at the power algorithm for finding eigenvalues.

2.8 (1) Find all methods of the form

)\
)\(m)_)\.‘:() ‘“J
‘ ! = Ak

as k — oo.

2 2
Zakyn—k = Atz bef (tn—ks Yn—k)
k=0 k=0

where t,, = mAt for solving y' = f(t,y) with initial value y(0) = yo which are at least order 2 (give a parametrization).
Assume that ag = 1. (2) Which of these methods are consistent? (3) Which are explicit?

To find the order of the multistep method, we use the standard Taylor series type technique.

2
0: Zai:0—>1+a1—|—a2:0.
k=0

Since they decided to be jerks on this problem and make ag correspond to the highest term, we need to change the usual
definition a little. We normally have

2
1: Z(iai—bi) =0
=0

which we need to rearrange a bit to write

2
1: Z((?—z)al—bz):2+a1—b0—b1—b2:0

=0

10



Similarly
2
1
2: ;(2(2—1')2%—(2—2’)@) :1+%—2b0—b1:0,

It seems to me you’ve got three equations and 5 unknowns, so I’d think you’d have two free parameters.

For consistency, recall that you can associate two polynomials to the multistep method:
p(z) =1-2° + a1z +az, q(2) = boz* + byz + by.
To be consistent, we need p(1) = 0 and p’(1) = ¢(1). This is

p(1) = 0=1+4a;+a
P(1)=4q(1) = 2+a1=bo+bi+bs

Now, this is the same as having 0?" and 1°¢ order satisfied in the Taylor series. As for the explicit method, what does this
mean? It means the left hand side is one order higher than the right. So any explicit method would need to have by = 0.

January 2006

1.4 Let v,w € C™ and define
A =vw* € C™™,
(a) Find all eigenvalues and eigenvectors of A. (b) Find the singular values and left and right singular vectors for A.

Hopefully you know by now that the product of a column vector and a row vector is a rank 1 matrix, so we're only looking
for one eigenvalue. Eigenpairs satisfy
Ax = x =vw™z

or
¥ A = \z* = ¥ ow”.

Now, the thing here is that w*x = (w,z) which is a scalar. Similarly *v = (x,v). There is a bit of an issue here, since
often eigenvectors really means only right eigenvectors, but to be safe you may want to consider both. Let us just look at
the right. We have

Az = Az = v (w,x)

thus the eigenvector has to be a scalar multiple of v. So we have
Av = vw x v = (w,v)v.

The eigenvalue for the left eigenvector is the same, and clearly the left eigenvector is w.

What are singular values/vectors? They are the eigenvectors and square root of the eigenvalues of A*A.
A*A = wotvw* = (v,v)ww*.

This is, again, rank 1. Clearly the eigenvectors are w with eigenvalue (v, v)(w,w).

2 -3

1.5LetB:<4 _5

) . (a) Find the PLU factorization of B. (PB = LU). (b) Find a QR factorization of B (B = QR).

PLU is an LU factorization with pivoting P. Recall an LU factorization is a factorization into a lower and upper triangular
matrix. We can make a bit of a choice with any LU factorization in terms of the diagonal. We can let either the L or the
U have 1 on the diagonal (note for Hermitian matrices we can take the sqrt of the eigenvalues on the diagonal). Now, to do
this for any general problem, simply take B and row reduce it while keeping track of pivots. The resulting U is the upper
triangular part, then assuming the diagonal of L is 1, we fill in the L values by enforcing PLU = A. This one we can just do

directly, by assuming
o 1 0 o uy U
=)= )

o U1 ('5) o 2 -3 4 -5
LU_(lu1 lu2—|—U3>_<4 _5)01«(2 —3)

11
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where the 2nd matrix would be with pivoting P = ( (1) (1) ) . Lets try to solve for the first (no pivoting). We get

W =2 up=-3,1=4/2=2 us=-5+6=1.

You can do something similar for the pivot. I'm not sure if they NEED there to be pivoting but I'd go ahead and do the
version with P # I.

Now, QR factorization should be pretty automatic at this point. @ is going to be a unitary matrix and R is going to be
uppertriangular. I would guess there is a nice trick to do this for just a 2 x 2, but we’ll go ahead and use Gram-Schmidt. We

take
u_<2>6_m_1<2>_1<1>
! 4 )7 ull  2v5 \ 4 VBN 2 )’

Then

Thus

Then ) )
_ATp_ L 1 2 2 =3\_ 1 /10 -13
neatn- (5 1) (0 3)-%(0 )

1.6 Add comments to the Matlab code below... etc.
I'm not gonna bother with this. It looks a whole lot like a Gram-Schmidt algorithm. Take a look at that if you're stuck.

1.12 Find a polynomial that interpolates the values of a function f(x) at points 0,h/4 and 3h/4 and use it to estimate the
value of foh f(z) de. What order error does this estimate have?

So, we're gonna use Lagrange polynomials:

B r—3h/dx—h/4 x—0 x—3h/4 x—0 x—h/4
Pa) = JO g mo=na T WY s a=sna—ana T MY e s a—na

. f(O)?}fLi(x—?f) (m—Z) —f(h/4)%a: <x—ih>+f(3h/4)61:2m (x—Z)

/Ohf(x)d:cm/ohP(:c)dx—Zf(0)+gf<z>+?f<?f).

As for the error estimate, this is based on the standard interpolation error formula

1) = 2260 (o 1Y (o 1Y,

We assume 3 M st |f(3)(§)| < M and integrate. We get
x|z — h T — 3h dr = M
4 4 1927

M h
<5,
=731
Up — Up—2 = 2At (COf (tnyun) + le (tn—hun—l) + CQ.f (tn—Q; un—2))

For the integral:

h
/ f(z) — p(x) dzx
0

2.6 Find values of ¢y, c; and ¢ so that

is 37 order accurate in integrating u’ = f(t,u). Describe the stability properties of the method you find.

This is yet another multistep problem. We're gonna recast this in the form
2 2
Z Ay _pUn—f = At Z bokfrn—k
k=0 k=0

12



have ag = —1, a1 =0, a2 =1, by = 2¢o, by = 2¢1 and by = 2¢g. Then for 37 order accurate, we need

2
1: Z(iai—bi)zl—bo—bl—bgzo
=0

2!
2
. 1, 1,\ 4 b B

You've got 3 equations and 3 unknowns so just solve for the b values and then get ¢ values from this. As for stability, we
right the left size in a polynomial as p(z) = 22 — 1 and we need to show that the roots lie in |z| < 1 and roots with z = 1 are
simple. Clearly 22 = 1 at 1 and —1 and both are simple roots.

2 /1
2: <i2aiibi)2b12b20
1=0

August 2005

1.5 Let A be a real m x m matrix and let B = AT A. Consider the sequence
2, = (TraceB™)"/™
and show that
lim z, = ||A|?
n—oo
where || A|| is the standard matrix norm.

First, I have no idea what they mean by the standard matrix norm (there is no standard matrix norm to me...), but we’ll
try to show this sequence converges to some limit and hopefully we’ll see what norm comes our from that. There are two big
things to notice here: 1.B is symmetric so we can use the Schur factorization to write B = UAU™ and 2. The trace operator
is invariant under similarity transformations. So B" = U A"U*and

tr(B") =tr (U A"U*) =tr (A"U U*) = tr (A") = > A}
Now we want to show y
i ()" e

I guess I’d use some kinda of spectral radius argument here and conclude that the left hand side converges to Aya = p(B) =
p(AT A). Then the right side would be the square of the spectral norm.

1+5 . r+1

1.7 (a) Show that ¢ = is a stable fixed point of the map x — ——. (b) What is the rate of convergence?. (c¢) Give

an example of a nontrivial iteration which converges quadratically to ¢.

This looks like more applied analysis, but I'm not quite sure. Regardless I’'m not going to spend a lot of time on this. For
1
s and show |f’(z)| < 1 in a neighborhood of ¢. For (b) I

would think you can again use an argument based on the bounds of the derivative. For (c) you may want to try writing as

(a) I would think you use a fixed point theorem, call f(z) =

1
g(x) =z — T and suggesting Newton’s method.

1.8 Add comments to the Matlab ... etc

I don’t really like to spend a whole lotta time on these since they’re quite easy. The key here should be that you are
starting with a mystery function returning matrices L, U and P. I would assume to start that this is an LU decomposition.
Which one? Well, L has ones on the diagonal, so the Doolittle algorithm (with pivoting... because of the P).

1.11 Find the projection of the vectoru=[2 2 2 0 ]T on the subspace spanned by the vectors
1 0 0
e 1 1o
U1 = 0 , U2 = 1 , U3 = 1
0 0 1
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Let V = . We want the projection of v onto the space spanned by the columns of V' so we solve

O O = =
O = = O
-0 O

VIV =VvTu

This will define orthogonal projection, which I assume is what they want. We have

. 3/2

z=VTV) Viu=| 1
1/2

This is not a projection, we want to project x onto the range of V' so we get
3/2
5/2

3/2
1/2

V=

We know this is a projection because our operator that takes u into the answer above is
-1
p=vVTv) v7T

and note . . .
p=vvTv) vivivtv)y vi=vyTv) 1vr=r
so we have a projection.

1.12 (a) Write the Lagrange polynomial that interpolates a function f(z) whose values are known at point z = 0, A and 3A
for some A > 0. (b) Use your answer from part (a) to estimate the value of f/(0) in terms of the known values of f with an
error term in the big O notation. Explain how you know the error’s order in terms of A, an give an example to show that
your estimate is sharp.

You should be good at Lagrange polynomials by now:

r—3Az—A r—0 x2—-3A r—0 z—A
f(0)073A07A+f(A)AfOA—SA—’_f(gA)?)A—O?;A—A

= f(O)&(a:fi%A)(fo)ff(A)ﬁx(x73A)+f(3A)6%x(fo).

How do we estimate f'(0)? Well f(z) = P(z) so we’ll assume f'(0) ~ P'(0).

P(z) =

/ ~ / _ 1 _ _ _ i _ L —
FO) ~ PO =F(0) 535 [(0-B3A)+ (0~ A)] — £ () 515 [0+ (0~ BA)] + £ (38) =5 [0+ (0 A)]
1 1 1 1 /-4 3 1
= 0) gz A1 = (8 g5 13814 £88) 5 (81 = 5 (G104 57 (8) - §r ).
As for error estimates, start with the usual interpolation error
(3)
1) o) = T o ) 2 - 30)
take a derivative (£ is dependent on z) and plug in =0
(4) (4) (4)
1(0)—p'(0) = ! 43'(5) [(0—A)(0—-3A)4+0(0—A)4+0(0-3A)] = %3A2 = %.

So

1£(0) =1 (0)| = O (&%).
I’'m not exactly sure what they want for an example to show this is sharp. You can take something which has a vanishing 3"
derivative and show this is exact, or you can take something silly like f(z) = sin(4z), A = /4 so that p(z) = 0. To me, the

easiest thing to do is just to interpolate another polynomial. Let us say f(z) = z* for x = 0, 1,3, then p(z) = 2(13z — 12).
So f'(0) = 0 and p’(0) = —12. Then



so we have a sharp estimate.

2.4 A multi-step linear method for approximately solving ODEs is given by
7 2 1
n = Yn— h SJn—1 " 5J/n— —Jn— .
Yy Yn—2 + (3f 1 3f 2+3f 3)

(a) Is this method consistent? Of what order? (Show your reasoning)
(b) Is this method 0-stable? Strongly stable? Explain.

Since one of these pops up on pretty much every exam, you oughtta be good at these. (a) is asking for the order, so we
rewrite as

7 2 1
n = Yn—2=h| sfa-1— 5 fa 5 Jn—
Yn — Yn—2 <3f 1= gfa2t3f 3)

and I define (from lowest to highest terms) ag =0, a3 = —1, as = 0 and a3 = 1. Then by = %, by = %2, by = % and b3 = 0.
Then go through the orders as usual:

3
) 14 1, 1 27 1 28 1
4 <4' ST bi>:‘24+8+9‘9:3

It looks to be a 3" order method. For stability, I believe by 0—stable they mean regular stability. So we write the left hand
side in polynomial form as

pz) =2 —z2=2(z-1)(z+1)

and find the zeros are either so that |z| < 1 or are simple, thus this is stable. Strongly stable means the only root with
modulous 1 is z = 1. This is not true (because of z = —1) thus this is not strongly stable.

2.5 Set up the stiffness matrix A and load vector b resulting from discretizing the BVP
—u" +2u=1,te(0,1), u'(0)=2u'(1)=0

using hat functions on a mesh {0,1/2,1}. Your answer should be in the form Az = b with explicit numerical values given
for the entries of A and b. Explain how your x values produce and approximation to u. (NOTE: This is redone, it was not
correct the first time around)

First, you need a variational formulation. We multiply by v and integrate over (0,1) to get

1 1 1
/ —u”-vdw—i—2/ uvdx:/ .
0 0 0

Integrate by parts and use the fact that «/(0) = u/(1) = 0 to get

1 1 1
/ u'v' dx + 2/ uv dr = / .
0 0 0

This first part, fol u'v' dx, is what will form our stiffness matrix upon discretization. The second part would form our mass
matrix. The concept of solving Az = b like the problem states doesn’t make much sense here since we really do have a mass
matrix, so perhaps theyjust want us to derive on the stiffness matrix.

With a finite element method, normally we would define a map from a reference element to the grid and whatnot, but in
1D with four piecewise linears, this is really not necessary. We’re going to have 4 linear basis functions:

on (0,1/2) : Y1 =2z +1, =22
on (1/2,1) : Y3 = -2+ 2, 1y =2z — 1.
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These will turn into 3 basis functions (hat functions):

¢ = —2x+1, x€(0,1/2)

B 2z, v €(0,1/2)
¢2 - {_2;5—}—2,1'6(1/2’1)}

¢s = 2uw—1, ze(1/2,1)

Now, we have that the space for our discrete variational method is the span of these basis functions. So u = a1¢1 + az¢2 +

aspspy . It is these a that we would attempt to solve. The stiffness matrix could now be formed by (¢}, ¢’) = fol ¢i ¢ da.
The solution to the full system Az = b with

(WITH the mass matrix) would give coefficients a1, as and ag so that u = a1¢1 + asds + azds approximates the solution to

the BVP ODE. To actually find A;;, just integrate over the support of the basis fuctions. For example, the stiffness matrix
part of A would be:

1/2
All = / —2.-=2 dl‘,
0

1/2
A12 = / 72’2(133,
0

1/2 1
A22 = / 22dl‘+/ —2'—2d$,
0 1/2

January 2005

1.3 Define a multi-step method for approximately solving ODEs ¢y’ = f(t,y) using (i’'m rewriting the below differently than
stated)

3h
Yn = Yn—3 + ) [fn +3fn-1+3fn2+ fn—3]

(a) Show this method is of order exactly 4. (b) Is this method 0-stable? Strongly stable? (c) Is z = hA = —8/3 in the region
of absolute stability fo this method?

Here we go again with the multistep method. We rewrite this as

3 9 9 3
Yn — Yn-3=h {an + gfn—l + gfn—Z + gfn—S

and I define (from lowest to highest terms) ag = —1, a; = 0, az = 0 and a3 = 1. Then by = %, b =
Then go through the orders:

3
0:) a;i=-141=0
1=0
3
1: > (ia;—b)=3—-3—-3-3-2=0
3z=0
9 9 18 9
2 —
2 z;(wza’_lbz)_Q_S_S_S_O
=
3
1 1 9 9 18 93
3 —=ita; — —i*h; | == — — — — — == =0
lz_;(s'” 2!Z> 2 16 8§ 28
3
1 1 27 19 49 93
4 S PP ) P i )
;(W‘“ 31" ’) 8 68 38 28
3
1., 1, 243 19 29 273 3
: ory i bl = — - - — = - — = = ——
g §<5!” al’ ) 120 243 38 88 807"
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and find this is 4" order (exactly).

As for stability, forming a polynomial out of the LHS, we have
p(z) =22 —1=(z—-1(*+2+1)

which has roots
—-1+iV3

z=1,
2

Since ‘%“/g’ = 1/% + % = 1 we have three simple roots of modulous 1, thus this method is O-stable but NOT strongly

stable (it would have to have only z = 1 as a root of mod 1 to be strongly stable).

A-stability can be found by also writing the RHS as

3 9 9 3
q(z) = gzg + gzz + §Z+ 3

then finding the set of complex numbers Ah so that the roots of p(z) — Ahq(z) lie on the interior of the unit disk. DO NOT
find the region on A-stability. Only see if hA = —8/3 is in this region. We have

8 8 (3 9 9 3
p—3q:z3—1+3<8z3+8z2+8z+8>:322—1—32:0.

This has roots 0 and —1. Since this has a root ON the unit disk, this method is not A-stable for this value.

1.7. Prove that the sequence
1 2
T =—|x — ], n=0,1,2,...
n+1 2 ( n + xn)
with initial value z¢y = 2 is convergent. Determine the rate of convergence.

Again, I’'m not quite sure if this is in your applied analysis or numerical analysis class, but we’ll do a quick solution. Write

=3(e2)-3(222).

then 1 1
I —_— e —
Note that
1 1 <1
2 x2

for 2 < —/6/3 and = > v/6/3. Now, where are the fixed points? Well, solve

x2727
2

g(@) —z=0=

so x = ++/2. Since 29 = 2 and x = /2 are larger than v/6/3 we have convergence by the fixed point theorem (ie |¢’(z)| < 1
on > 1/6/3 so the fixed point converges). Now, generally we have some sort of nice linear convergence, but we just happen

to have the fact that L1
’ @:,_,:0
9(J7 2 2
so the derivative is zero AT the fixed point. In this case we actually see what the 2nd derivative does. We have

Since this is continuous and bounded for z > \/6/ 3 we have quadratic convergence.
1.9 Given that a SVD of a 3 x 3 matrix A is A = UXV* and that the singular values are 01 =4, 0o =1 and 03 = 1/2,

(a) What is the rank of A? (b) What is ||A]|2? (c¢) What is the 2-norm condition number condz(A)? (d) If B € C**3 has
rank 2, give a sharp lower bound for ||A — B||2 and a formula for the matrix B for which the lower bound is achieved.

17



(a) The rank is the number of nonzero singular values, which is 3 in this case. (b) This is quite easy as well, since

lAlly = v/ Amaz (A*A) = maxo; = 4. (c) We have
max o; 4

condy(A) = | Al [[ A7, = =5 =8

mino;  1/2

This is since AA* = UXU* then (AA*)™' = US~'U* and hence

147, = wmaz ((44)7") = VAee &1 = Aml@)

(d) I believe there are a few ways to do this, but none are easy if you don’t actually know the lower bound already. What

you want to use is
|A— B2 > |2 —Xg|ly, > ming; =1/2.

Likely the best way to show this is to use the ideas in Trefethen and Bau and write A as a sum of rank 1 operators. This is
not something I could whip up on the fly by the way, so perhaps there is a trick 'm missing (I'd try writing as vector norms,
then using inner product properties and see if aynthing fun happens). To show this is sharp, just consider B with singular
values 4 and 1. For example, take

4 00
B=U|[0 1 0 |V*

0 00

4 0 0

(assuming ¥ =| 0 1 0 |). Then

0 0 1/2

00 0 1
la=Blh=lv {00 o |vi,=

0 0 1/2

2.2 Let I be the two by two identity matrix. A real matrix, A, is a square root of I if A2 = 1. Thus A=1 and A = —T are
square roots of I. Each of these is a symmetric matrix.

(a) Find infinitely many other symmetric square roots of I. (b) For each of these, find its eigenvalues and eigenvectors. (c)
Describe the geometric significance of these matrices.

We want matrices A with A2 = I, or A2 — I = 0. Since this is 2 x 2 lets just do this out:
ai; Q12 aipz arg \ _ a3y + aizas a11012 + a12022 '\ _
ag1 Q22 a21  G22 a21a11 + Q22621 as a1z + a3,

So a?; + ajz2a2; = 1 implies a;; = + (1 — aj2a21). Then

O =

1)

a11012 + a12a22 = *a12 (1 — a12a21) + a12a20 =0

which implies a12 = 0 or ass £ (1 — aj2a21) = 0. If a;o = 0 this implies asy = £1 and a;; = £1. Then the last equation to
solve would be asjar; + ageasr = az1 (a11 + age) which , if a1; and age are opposite signs, implies as; = C. If they are the
same sign, this implies az; = 0 which gives us back the scaled identities. So one possibility is

+1 0
c F1 )
+1 C
0o F1 /°

For eigenvalues/vectors we’ll do only one matrix since the other is the same. It is clear eigenvalues are +1. For eigenvectors,

we have (e 2 () ==(1) (& %) (cr)-1(en)
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and

-1 0 0\ 1 0 -1 0 1 _ 1
c 1 1) "\1 ) c 1 -Cc/2 )~ —Cc/2 )
As for geometric significance, well, what do these do? Take a vector ( 5 ) and apply one of the matrices

+1 0 T\ +x

c F1 y ) \CxFy )’
So, we flip either = or y and we shift the y component by a scaled amount in z (ie Cz) . Similarly for the other way around.
I’'m not sure what else there is to say.

Similarly for the others.

2.4 Add comments to the Matlab code...

This one returns two matrices given an m X n matrix A, W which it appears is triangular (since W(k : m, k) is only
assigned), and a matrix R. Not really sure what to say on this one, other than an alarm should go off in your head in the
2nd to last line here that this is a Householder QR factorization if not long before that.

2.8 Consider an N x N complex matrix A such that A* = I.

(a) What can you say about the possible eigenvalues of A? (b) Is A necessarily diagonalizable? (c¢) Show that P =
(I + A+ A2 + A3)/4 is a projection. (d) Describe the range of P.

(a) Suppose Ax = A\z. Then z = A%z = A3Ax = A3\x = M\A32 = \2A%2 = ... = \*z. Thus if \ is an eigenvalue of A
then A\* = 1 which means \ = %1, 4.

(b) A is diagonalizable if it is similar to a diagonal matrix. There are many other equivalent properties, such as having
unique eigenvalues. For this one, I think what we’d have to do is show that the rank of the eigenspace is N. I feel this one
is diagonalizable, but I really don’t see a direct way to do this. Perhaps we can try to use an idea similar to the projection
problem from August 2006 (1.9 I believe). We can at least show A? is diagonalizable, since any v € C™ can be written as
v =1 (v+ A%) + 1 (v — A%v) where this first part is in the span of the eigenspace corresponding to A = 1 and the second
to A = —1. Perhaps this can be extended to A. Alternatively, write in Jordan normal form and use that J* = I.

(c) To show a projection matrix we just need P2 = P. Let us go term by term multiplying P by P

Pll—6 = (I+A+ A%+ A%/16

P% = (A+A2+A%+1)/16
A? .

P = (A% 4+ A%+ 1+ A)/16
A3

P = (A2 + 1+ A+ A%)/16.

Each of these is the same, so adding and dividing by 4 gives us P? = P.

(d) Since P = (I + A+ A% + A3)/4 we have P(I — A) = 0 so the null space of P consists of vectors of the form x — Ax.
The range is the complement.

August 2004

1.8. Define a sequence {a,} by

1
= 1 = .
ai ) An41 1+a,
Show that lim a, exists, and find it.
Fixed point theorem? g(z) = ! and ¢'(z) = _71 x = g(x) implies
1+ (1+a)°
1 1++/5
rt=———2’+2-1=0—>1=— \f
1+x 2
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Since for 2 > 0 we have |¢'(z)| < 1 we can apply the FP theorem and the iteration converges to the positive root.

1.10. (a) Use the FEM with pw linear hat functions over a uniform mesh to discretize:

s ((1+x)$>+u:x2—x, u(0) = u(1) = 0

in the form Mv = f. Your answer must specify the values of the stiffness matrix entries m;; and the load vector entries f;
as definite integrals in terms of your hat functions, and give a formula defining the hat functions.

(b) Evaluate m;; explicitly in the case where there are two interior mesh points at « = 1/3 and « = 2/3. (Warning, the
numbers are not pretty)

There has only been one question like this in recent years, so we’ll spend a bit of time doing this. First, get the variational
formulation. We multiply by v and integrate over (0,1) to get

1 1
/ —u"v —u'v— 2 v+ uvdr = / (m2 — x) .
0 0

Integrate by parts at lot and use the fact that u(0) = (1) = 0 (and hence, we will choose v in a space so that v(0) = v(1) = 0):

1 1 1 1
/ —uvdr = / u'v' dz, / —u" - zvdr = / u (v+av') de.
0 0 0 0

Putting these in, canceling and collecting terms, we have

a(u,v) :/01 (1+z)u'v' doe = b(v) :/01 (z° — 2) 0.

The left hand side will define the stiffness matrix and the right hand side will determine the load vector.

We discretize the problem and create basis functions ¢;. We now wish to solve the problem: find u € V; = span {¢; }so
that
a(u,v) = bv) Vv e V.

If u=> a;¢; then we end up solving the system
Ma=f

where
mij = a(di, ¢;), fj =b(d;).

If we wish to do this with piecewise linear basis function, then we simply need to define ¢; as such. I'd use a Lagrange basis
and restrict the support of each function.

(b) P'm going to do this for a general case. Since you have 0 boundary conditions, there should be a nice simplification,
but we won’t use it. We have two interior points, so this will result in 6 piecewise linears. Two form each of the basis
functions for the end points, then the other four form the hat functions for the interior points. Use Lagrange basis functions,

T —x; . . . . .
S0 Y; = * where x, is the neigboring point. We have functions define by:
T — L4

on (0,1/3) : Yy =—=3x+1, s = 3z
on (1/3,2/3) : Y3 =—3x+2,¢Py =3z —1
on (2/3,1): s =3 +3, P =3z — 2.

So, the idea is we now have 4 basis functions from these 6 piecewise linears:

¢ = Y1=-3x+1, € (0,1/3)
_ 3z, z€(0,1/3)
bz = 1/)2U1/J3—{ 3242, z€(1/3,2/3) }

_ [ 3x—-1, z€(1/3,2/3)
93 = WU%_{ 343, ze(2/3,1) }
bs = e =3x—2, v (2/3,1)
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Now, we define a 4 x 4 tridiagonal stiffness matrix (tridiagonal because only neighboring basis functions will have nonempty
support) through

4 1
g_:l/o (1+2) ¢, da.

Just to do a couple rows, we have

my; = (1+2z)-—-3--3dz=

(1+2) —3-3de=—

mi2 =

=
~
w

NI NI N

n
~
w

(1+x)-3«3dx+/ (1+2) —3-—3de=—1
1

ma2 =

~
[ V)

mo3 =

/
/
mo1 = /01/3(1+3U)'3~—3dx:—
/
/

9
(1+x)-—3-3dx:—§

NOTE: Since your boundary conditions are u(0) = «(1) = 0 in this case, and you’re using piecewise linear elements on this
given grid, you should be able to actually reduce this to a smaller system. The idea is that you must have u(0) = u(1) =0
so that your solution for ¢; and ¢4 must be zero. (Sketch out what the basis functions look like... how else are you going to
get a linear combination resulting in zero on the ends?).

1.11 A linear operator A : C"™ — C™ is defined by A = T + 31 + T~!, where I is the identity map, and T is the cyclic shift
operator

T Tm

Z2 Z1
T =

Tm Tm—1

Assuming N is even, what is the condition number ko(A)?

Well, I'd guess N means m in this case. So we need the condition number in the 2 norm. It says to recall

_ Az
ka(A) = [ Al A o, (1Al = sup 12212,
a#0 |1l
You might be able to do this one directly, so compute Az by
Tom, 1 To 3Ty + 22 + T4
. 1 T2 T3 3T2 + 23 + 71
Ar =Tz +3[4+T "z = . +3 . + : = .
Tm—1 Tm T 3T + T1 + Tip—1
Then defining x,,11 = 1 and xg = x,,, we can write:
2 2
A3 = Bay + @i +a51)"
j=1

I guess you can try some sort of maximizing or something like that. I don’t think I could pull it off, so I'd go with a different
approach.

Why not just find T? It’s a nice matrix that just moves each element down while 7~ moves everything up, so they are:

00 --- 01 01 .--- 00
SRR PR
: 0 0 0 0

0 0 10 1 0 0 0
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Then

31 0 0 1
13 1 0 0
A=1 0 1 o0
00 - 3 1
10 0 1 3

Note that A is symmetric and positive definite. Some of you may know how to get eigenvalues straight from here, maybe
using an applied analysis type argument straight from the operator even, but I'm going to use a little trick. We use Geshgorin
circles to estimate the eigenvalues. This says that since the matrix is diagonally dominant, then for each eigenvalue

AE |ai — Z laijl, ai + Z |ai;]
i i
This says A € [1,5] for our case. Further, it is clear we have eigenvectors

1 0 0

31 0 0 1 1 1 3 1 1 1
13 1 0 0 1 1 13 1 0 0 1 1
0 1 0 =5 : [and | 0 1 0 -1

00 . 3 1 1 1 00 . 3 1 1 1
10 0 1 3 1 1 10 0 1 3 -1 -1

80 Amaz = p(A) =5 and A, = 1. Thus

— )\mam
ra(A) = [|Afo[|A7H|2 = T = 5.

1.12 (a) State the definition of a singular value decomposition of an m x n complex matrix. (b) Explain the relation between
the singular values of a matrix and its 2-norm condition number. (c) Give an example of a poorly conditioned matrix all of
whose eigenvalues are equal to one. Explain how you know that your example works. (d) Is there an m X m matrix whose
singular values are all equal to one with eigenvalues \; such that for some j, |A;| # 17 If so, give an example. If not, prove
that it is not possible.

(a) SVD: A = UXV* with, U, V unitary (orthonormal basis) and ¥ is the singular values (like eigenvalues, with Av = ou
and A*u = ov, clearly from U*A = XV* and AV = UX). You should write more here, but we’ve already done plenty of
SVD.

(B) [IA? = p (A% A) = p(VSUUSV*) = p(S°%) = max; 0. Then similarly for A~1. Then rp(A) = 2217

min |o;|
(c) I don’t think I'd even bother using part (a) and (b). What makes a matrix poorly conditioned? Usually a poor ratio
between it’s min and max terms. So consider

(1 N . (1 =N
a=(o )= )

If we use a simple L> or L'norm this is clearly ill conditioned. You can use the L? norm, but that requires a little more
work.

(d) I believe this is not possible. Use the spectral theorem. I think you’ll get \; = 2.
2.7 (a) Show that the 2—step method of the form

Yn = _4yn—l + 9Yn—2 + 4hfn—l + 2hfn—2

is consistent of order exactly 3. (b) Why should this method never be used?

Part (a) should be automatic by now. Why should this not be used? Well, do some stability analysis: p(z) = 2% —4z+5 =
(z+2414) (2 + 2 —4) which will have roots of modulous greater than 1, so it is unstable.

2.8 Add comments to the first code fragment...
It’s an adaptive Runge Kutta (RK45).
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1.6 Let
1 1 1
M=1]111
1 1 1
and define

T(a)=aM + (1 —a)l

where I is the identity matrix and « is a real number. (i) For what values of a is the matrix T'(a) non-negative? (ii) For the
values of a you found in part (i), find a symmetric real 3 x 3 matrix R(a) such that R(a)? = T(a).

This problem is kinda interesting, so I'll go ahead and do it. We have

T(a) =

L L
SIS
—Q

So, my first answer a > 0, since the definition of a non-negative matrix is that all entries are positive. My guess is what they
mean is a semi-positive definite matrix (they really seem to abuse terminology on these qualifiers),

2" T(a)z >0V z € C3.

Well, T'(a) is symmetric. It is positive-definite if it’s eigenvalues are positive. So lets just find the eigenvalues, we get an
eigenvalue equation that factors nicely and get

A=2a+1,1—a,1—a.

So we need 1 —a > 0 and 2a + 1 > 0. The first implies a < 1 and the second implies a > —%, so —= <a<1.

1
2
(ii) You can try to do this by finding R? for a general symmetric R, but I think you can think of something better.
Since T is symmetric, this is essentially asking for the Cholesky decomposition. The easy way to do this is to just get the
diagonalization of T'. Since you already have eigenvalues, try to find the eigenvectors. Pretty easy to see in this case:

1 a a 1 1 1 a a -1 -1
a 1 a 1| =@+ |1 |,|a 1 a 1 |=0-a)| 1
a a 1 1 1 L a a 1 0 0
and _ ~
1 a a -1 -1
a 1 a 0 |[=1-a)| O
a a 1 1] L1

We want A = VDV ! with

1 -1 -1 2a+1 0 0
V=11 1 0 , D= 0 1-a 0
1 0 1 0 0 1-a

oo
vi=Z]| -1 2 -1
3121 21 2
Then R = VDY/2y -1,
1.7. Let A be the n x n matrix of the form
11 0 0]
0 1 0 0
A=190 0 10
: 11
L0 0 0 1 |

Find the inverse of A.
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Well, it does just say to find the inverse, not prove it. I might just show what the inverse is for 2 x 2 up to 4 x 4 and jump
to n x n from that. At least that’s what I'd do to start to make sure I knew what I was trying to prove. The good news is
that you know the inverse of A must be upper triangular and have 1’s on the diagonal. Start with that:

11 - 00 1 bz -+ bip—1 b1,n
01 ' 00 0 1 : :
AA =100 . 1 0[]0 0 " bpons o |=L
Do 11 Do : 1 bo—1m
| 0 0 1710 0 --- 0 1]
We have that b; ;11 = —1 from the i row times the i 4+ 1%tcolumn (for example, 1st row times 2nd column gives b1 +1 =0,

etc). Then work your way up from that

_ - 1 -1 b173 0 bl,n_
Ll 00 0 1 —1 byg - b,
- 01 . 00 0 0 1 1 :
AA7 =100 . 1 0 . =1L
: 11 .
o0 0 0 . -1
—00"'01—_000001_

By the same argument, using the i*" row times the i + 2"¢ column we have b; ;1o = 1, and so on.

1.9 Find constant A, B,C and D and the maximum degree of the polynomial f(x) such that
(a)
Af (~h)+ B (0) + Cf () + Df'( / fla

(b) What is the maximum degree of the polynomial f(x) for which the above quadrature is exact?

I would use the method of undetermined coefficients. Consider f(z) = 1, z, 2%, 23, etc.
f = 1:A+B+C=2h
f = x:—-hA+hC+D=0
f = a%: h?A+h?C +2nD = 21h3/3
f = 2% —R*A+hr*C +30’D =
f = z*: h*A+h*C+4r*D = 210°/5
f = 2°: —=W’A+h°C+5h*D =0

We have 4 unknowns, we we’ll use the first four equations. Let us take the 2nd and 4th equations. We multiply the 2nd by
h? and subtract it from the 4*" to get D = 0. Then A = C. The third equation gives us

2h*A =2h%/3

which would imply that A = h/3. Then C = h/3 and the first equation would give us B = 4h/3. So
h
ens B0+ b= [ s

Note that with these coefficients, the result does not hold for f(x) = z*, thus this method is accurate only to z*. As for the
maximum degree, we have fixed nodes, so I’d say for third degree like we just found.

ou  9%u

ot 0a? N

d
order central differences in the x variable on a uniform grid to get a system of N ODEs of the form d—? = AW where

1.12. Semi-discretize (in space) the PDE — on the interval [—n, 7]with 27 periodic boundary conditions using 274

T
w = (ug,U1,---,un—1) . You may assume N even.

(a) What is A? (b) Finish discretizing the equation using forward differences in ¢ with step size At. (c¢) For what values of
At, in terms of Az, will this produce a scheme so that @ (¢,,) remains bounded for all time? Again assume N is even.
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Discretize using 2" order:
ou  9%u Oui  uip1 — 2u; +ui1

—_— = —
ot 0x? ot Ax?
where it is assume u is a function of ¢. As for boundary conditions, we use periodic, which we will mean to imply that the
point to the left of ug is uy_1 and the point to the right of uy_; is ug. This gives us

-2 1 o --- 0 1
1 -2 1 0
1
Ao 0 1 0
Az?

-2 1 0
0 0 1 -2 1
1 0 0 1 -2

In time, we do a forward discretization, denoting u]* = u (t,,z;) and have

n+1
Uy Y

W =2
At Az? '

For the last part, this is asking for the CFL condition on this finite difference discretization. The idea is that we have a time
dependent DE and this should not blow up in time. We rewrite as

'U/Z-+1 :ui +m (Ui+1 _QUZ +U,L‘_1) = (1— M) Ui +m (ui+l +Ui_1).

Now, there are shortcuts (which I will show) but the idea is we want to do von Neumann stability analysis. So we consider
a single Fourier mode U(x,t) = U(t)e’*® and substitute this into our scheme. We have

Un+1eik7;i — Uneikxi (1 -9 + e—ikAI + At eikAw)
xr i

grtt = gn <1 - 2£ (1 —cos kAx)) =" (1 - 4AA—t sin? (kAx/Q)) .
x

2
Taking the max of sin? (which is 1 of course) we have need to have

t 1
1-4—|<1 — < =
A2 T2

At
Ax?

which implies At < %Awg. The ‘easy’ way to do this one is to take the original iteration

At 2A¢ At
=+ Az (ufy 1 — 2uf +u ) = (1 - ) ui + Ar? (w1 +uiy),

u
Ax?

slap some abs values on it, and call u},,.. = max; u]'. The write

2At 2At
n+1 n
luptt] < (’1 a1k Ax2> Uppy
So we need
- 2At 2At <1
Ax? Ax? —
which is true as long as
2At 1
Azx? ’

2.3. Does there exist a square matrix with all eigenvalues equal to zero and all entries not equal to zero? If so, give a specific
example, if not justify why it cannot exist.

If all eigenvalues are equal to zero then we have a nilpotent matrix, so there exists a k so that A¥ = 0. The simple example

would be
1 1
A ( ot )
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We have
det (A=) =(1-N)(-1=-N)+1=X-1+1=X1=0

and A% =0.

2.4 Consider
v +4u=1, u(0)=u(l)=0, 0<z <1,

where w = wu(z). For this BVP: (a) Find the exact solution, (b) Derive a linear algebraic system that approximates the
solution using pw linear hat function with support of width 2h , where & is the uniform grid spacing. (c) Derive an upper
bound on h that guarantees that the system constructed in part (b) will have a solution.

1 (cos2—1

(a) Does u = 7l G sin 2z — cos 2z + 1) sound about right? (b) This would seem like another FEM problem to me.
in

Discrete variational formulation of: find u € V| such that
1 1 1
a(u,v) = —/ u'v’d$+4/ uv dx :/ vdr =b(u) Vv eV
0 0 0

where Vj = span {qbi}fil are the pw linear hat basis functions. The hat part of the basis functions will look something like
Lagrange polynomials, where on [x;_1,z;;1] we’ll have basis functions making up the hat that look like

T—Ti—1 Tig1 — T
h ’ h

on (zi—1,z;) and (z;,x;41), respectively. (c) I actually don’t know what they’re getting at here. The matrix may be ill
conditioned for large h, but it may be for small i as well. Lets try to just look at some interior row. Let ¢; be some interior
hat function with support on [z;_1,2;41]. Then

Tj 1 Tit1 ] z; e 2 Ti41 . B 2
a(¢5,9;) = —/ ﬁdrf:—/ ﬁd$+4/ (zhx“) dx+4/ (%Hhx> "
Tj-1 T Tj1 .

J J

= ——+-h
h+3
and
Ti+1 1 Ti+l (. — €T — T
a(gji1,0;) = / ﬁdx—kll/ <]+1h )( hj>d:c
2 2
= —+-h
h+3

with a(¢;_1,¢;) = a(@ji1, ¢;) by a symmetry argument. Now what, well, I don’t know. Check your notes and see if they do
anything that resembles this.

_92 .
2.6 For A = ( 101 10_11 ) (a) Find the LU factorization of A, namely A = LU. (b) Find the PA = L'U’ factorization

based on partial pivoting. (c) Use both A = LU and PA = L'U’ with forwards and backwards substitution to solve
Az = b= (1,1)T using arithmetic with 3 significant decimal digits of relative accuracy.

Well, it’s not symmetric, so we use a Doolittle or Crout factorization:
1 0 uir o uiz ) _ U1 U12
lor 1 0 uz larurr  loyuin +uge )
1 0 1072 -1
L‘(m? 1>’U_< 0 102+101)'
1 107!
A= ( 1072 -1 >
0 1 1 0 1 107t
P_<1 0>’L_<102 1>’U_(0 —1—103>'
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If we pivot, then

and



We’re solve for only LU, since the other is similar. Recall that we solve in steps.

LUx=b=Ly=0b

(e ¥)v= (1)

implies 1 = 1, yo = 1 — 10? = —99 which will be exact. Then we want to solve Uz = y.

102 -1 (1
0 102+10-* J*7{ —99

SO Tg = 1021% ~ —0.989. Then z1 = (1 + 22)/1072 = 1.10. You should get a more precise answer for the PLU.
General SVD Problem: Find the SVD of the matrices

so we solve for y first.

0 —1.6 06
100 0 1.2 08
010 |,
0 9 1 0 0 0
0 0 0

Problems where you need to use the SVD pop up 3 or 4 times in the last few years exams, so this is something I would
know VERY well. Recall the SVD is the Singular Value Decomposition. We write the matrix A € C"™*" as A = UXV*
(here V* = VT) where U € C™*™ and V € C"*" are unitary and ¥ € C™*" is a diagonal matrix. This can be used as just
another factorization method in proving many interesting linear algebra theorems, but it has a very important application.
If Ax = b is an underdetermined system, then the minimal solution (in terms of ||Ax — b||2) is given by x = A*b where
AT = VE~1U*. So if we have an SVD, we can find the least squares solution very easily.

100
Start with A= | 0 1 0 |. Thisis a nice square invertible matrix so things should come out pretty easy. To find the
0 2 1
SVD, we first find A*A:
1 00
A*A=| 0 5 2
0 2 1
Now we find it’s eigenvalues/eigenvectors:
1 00 1 1 1 00 0 0
05 2 ol=(o0o],[0 5 2 1+v2 | =3+2v2 1+£2
0 2 1 0 0 0 2 1 1 1

So we have singular values (from highest to lowest) given by the square root of these eigenvalues

1+v2 0 0
Y = 0 1 0

0 0 v2-1

The corresponding normalized eigenvectors become our V' matrix:

0 1 0
1++v2 0 1—-v2

V= ‘/4ﬁ2ﬁ 4-2\2
VAa+ 22 ! 4—22

We then compute u; = o, ! Av; for each column of V to get U. For example, the first row of U is:

= |

0 0
) 100 142 ) 1
u=——101 0 = 442y2
1+v2\ o 2 1 4ﬁ2\/§ 1+vV2 | ‘3198

4+ 2v/2 44 2V/2
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These numbers seem to get messy, but that’s the idea.

0 —-1.6 0.6
0 12 038 . . . . . .
Let A = 0 0 0 . This is not square, so the process for finding the SVD will be a little different then a nice
0 0 0
eigenvalue decomposition like in the last problem. So we write
0 00
A*A=10 4 0
0 0 1
And have the eigenvalues/vectors
0 00 1 1 0 0O 0 0 0 00 0 0
0 40 0O |=0f07],1 0 40 1 =41 1|, 0 40 0 |=4| 0
0 0 1 0 0 0 01 0 0 0 0 1 1 1

This is really nice, since we have singular values 2,1 and 0 forming

2 00
0 1 0
X = 0 00
0 00
with corresponding eigenvectors forming
0 0 1
V=1 00
0 1 0
Then
—-0.8 0.6
1 0.6 0.8
’U,1=§AU1= 0 ,UQ:AUQZ 0
0 0

Since the other singular values are zero, we can choose uz and ushowever we want (so that U is unitary!). The easy choice
is ug = ez and uy = e4. So we get

—-0.8 0.6

0 0 2 00
A— 06 08 0 O 010 8 (1) ?
B 0 0 1 0 0 0 0 10 0
0 0 01 0 0 0

Multistep: Check consistency, stability, A-stablility (if possible) and derive an expression for the local truncation error of
the following multistep methods:

L yis1 =Yz + Sh(fi + fi-1)

2. Yir1 =Yi—1 + sh (fiq1 +4fi + fic1)

1. There is a nice shortcut I ALWAYS use on these problems. The idea is that the multistep method can be written as a
linear functional:

Ly

k
> (aiy (ih) — hby' (ih)) = 0
i=0
where here we assume the starting value is 0 and the method goes up to kh. We can expand this functional about 0 and get
Ly = doy (0) + d1hy’ (0) + doh?y” (0) + ...

Take the Taylor series for y and y':

y(ih) =3 R (0), o (ih) = > R +1) )

J! J!

28



put them into Ly and collect powers of h. This gives us the d values:

do = Zai

@
I
=

dl = (iai — bl)

i2 .
d2 = : <2'a1 — Zbl)

2

i3 i?
ds = <3!ai - 2!bi)

1=

-

@
|
[=)

|
o

[}

For our particular problem, we have four terms i + 1,4,% — 1 and ¢ — 2. So we write in the form:

a-y = asyi41 + a2y + a1yi—1 + aoYi—2 = h (b3 fix1 + bafi + b1 fi—1 + bofi—2) = hb - f.

3 3
a= (a3aa23a17a0) = (150707_1)a b= (b37b2ablab0) = (O O) .

BYDL
We get
dy = —-14+1=0
3 3
d = ?;—2—520
Ca
ds = 5—3—121.

So this method is 2% order. By the way that we defined d, this gives us the actual truncation error term! Since
Ly = doy (0) + dlhy/ (O) + d2h2y// (O) + ...

we have, in this case
Ly = dsh*y™® (0) + O (h*) .

Truncation error is defined as

Yis1 —Yi2 3 1 3
Ti+1 = A e (fi + fifl) = ﬁLy = Zth(?)) (0) + O (hg) :

h 2
k k
For stability, we write the left as a polynomial p(z) = Z a;z'and similarly the right as ¢(z) = Z b;z*. Stability means
i=0 1=0
that all roots of p lie inside |z| < 1 and if a root is such that |z| = 1 then it must be simple. We have
—1+14v3
p(z) =22 -1=0—2 1,%.

These all have modulous 1, and they are all simple roots. This method is therefore stable. In some of the notes they use the
terms O—stability and strongly stable. I believe 0-stability is what we just proved. A method is strongly stable if the only
root with |z] = 1is z = 1. (So this would not be strongly stable). As for A-stability, we let ¢(z) = p(z) — Ahq(z). A method
is A-stable if the roots of ¢ are in the interior of the unit disk for all h > 0 and Re(\) < 0. For this method, we have

3 3
— 3 _1_ 2,2 - —
d(z)=2"—-1 )\h<22 +2z> 0.

Now, we can’t really find the roots (at least I can’t from just looking at it) so the idea here would be that if they ask, you
can verify that a given value is in the region of A-stability.
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2. We have yiy1 = yi 1 + 5h (fir1 +4fi + fio1), s0

141
a= ((12,(11,(10) = (170771)3 b= (anblabO) = (37 ga 3) .

Compute the d values:

dy = —-14+1=0

1 4 1
dy = 2—3—2—3:0
R
R
di = 3757970
oo A2 11

1 5 5
We have a 4" order scheme with 7,1 = f%h‘ly(") (0) + O (h°).

We have
p(z)=22—1=0— 2z ==1.

This method is therefore stable (but not strongly stable). As for A-stability, we have

1 4 1 Ah 4\h Ah
=22-1- 2242 )=0=22(1-22 - —1-").
d(z) =2 /\h(gz +3z+3) 0 z( 3)+z(3>—|—< 3>

This is not going to be A-stable. Consider Ah = —3, then
H(z) =222 +42=22(2+2)=0

which has a root of z = —2.

Aug03, 2.3: Consider a system of ODEs

approximated on a staggered grid by the following FD method,

n+1 n
U —u ontL/2
At
n+3/2 n+1/2
g
At

Determine the values of At that are necessary and sufficient for stability of the above discretization.

Let us write this a little differently first:

unJrl - " +At’l}n+1/2
Un+3/2+AtU,n+l _ ,Un—&-l/Q.

1 0 w1 At u”
At 1 vn+3/2 - 0 1 U"+1/2
or AU = BU™. We get

- 10 1 At u” 1 At
n+1 __ 1 n __ —
v =A BU_(—At 1)(0 1)(1}”“/2)_(—At 1—At2>'

Writing as a system, we have

By stability, I assume they mean values so that U"*! does not blow up. Why should it not blow up? Well v’ = v so
v’ = «”’ = —u which has solutions u = asin(x) + bcos(z) so this should not blow up. This corresponds to the matrix
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having eigenvalues less than one (Do a eigen decomposition and write A = PDP~!, then A* = PD*P~!). Computing the
eigenvalues, we get
(I=XN(1=AF =X+ AP =N+ (A =2)A+1=0

which, using the quadratic formula, gives us

2 2 _

If At* —4At? < 0 or —2 < At < 2 then the eigenvalues are imaginary and have modulous 1. If At = 42 then we have double
roots which means we will not have a stable method. If At > 2 then we need to have |A| < 1 for both roots, but

At? At? — 4
A=1— — 4+ At——
2 + 2
will be always decreasing for At > 2, and it starts at A = —1, which implies we must have a root with absolute value greater

than one. Same goes for At < —2.

Jan 03 1.11: Find a relation b/t the positive parameters o and 8 such that the Gauss-Seidel method is convergent when
applied to the linear system Ax = b with matrix A of the form

I
e ’
Recall Richardson, Jacobi, and Gauss-Seidel are all iteration methods based on matrix partitioning:
_ (a0 (0 0\ (07
A_D_L_U_<o a) (a 0) (0 0)

The idea is that Az = Dx — Lz — Uz = b. We choose some of the x values to be explicit ™ and others to be implicit z"*1.
The more implicit the system is, the more work is done per iteration. If each z is ”*! then we are just inverting the matrix.
Jacobi iteration uses only the diagonal as implicit: Dz"*t! — Lz™ — Uz™ = b so

Jacobi:Dz" ! = La™ + Uxz™ 4 b.
Gauss-Seidel also uses one of the triangular blocks as implicit. Usually we choose the lower: Dz"t! — Lz"t! — Ux™ = b so
Gauss-Seidel: (D — L) 2" ™! = Uz™ + b.

The actual solution to this problem is, of course

p
e L (e AN (ny 1 (el
r=4 ba(a—ﬁ)<a a)(b2> (a—ﬁ)( b1+0;)2 )

Gauss-Seidel for this problem results in

or

o= (1) (o
()

anrl _ xn —

Q= 9=
N
— =
_= O
N———
(=)

So we need



which implies |8/a| < 1 or |3] < |a|. Note that this implies the original matrix is strictly diagonally dominant, which is a
theorem for Gauss-Seidel (strictly diagonally dominant implies convergence).
2

d
Jan 03 2.5: Consider the continuous eigenvalue problem —d—z = \u, on x € [0, 7] with u(0) = u(r) = 0. The continuous
x

problem is discretized by a centered finite difference approximation and results in the following discrete eigenvalue problem:
—Ujy1 +2Uu; —Uj—1 = :\QhQUj, j=1,...(N-1),

with ug = uy = 0. (a) Write down an explicit expression for the truncation error. (b) Find all eigenpairs for both the
continous and discrete problems. (c) Show that ‘5\1 - )\1‘ =0 (h?) as h — 0.

Use Taylor series:

h? h3 B
Ujt] = Uy + hu; + 7u” + (3) + = (4) +0 (hs)

31" ar
SO 52
—Uj4+1 + QUJ' —Uj—1 o 2 4
% =-u; = EU( 1 (&)

Our truncation error is

P2u Uiy 4 QUi —Uiq h? <
T(Ij) _ 7@ _ )\2 ( Uj—‘rl h;lfj U] 1 _ >\2UJ> _ EU(ZL) (5]) 4 ()\2 _ )\2) u;.

To find the eigenpairs for the original problem, just solve it. What is the solution to u” + A%u = 0?7 Isn’t it u(x) =
asin Az + bcos Ax? Then u(0) =0 — b =0. u(m) = asin A\r = 0 implies sin \m = 0 so A € Z. As for the discrete system, if
I remember correctly, there is a nice little trick. We consider eigenvectors of the form [sin (a;l) and (3 cos (a;l), here o is
some parameter that can vary depending on the row, (3 is some constant, and [ is the column index. Applying the matrix to
this eigenvector, for a general row, we get

B (2sin (a;l) —sin (o (I — 1)) —sin(a; ({4+1))) = [ (2sin(oyl) — 2cos (o) sin (a;l))
= [sin(o l) (2 —2cos(a;))

and

B (2cos (ajl) — cos (aj (I — 1)) — cos (e (I + 1))) B (2cos (ajl) — 2 cos (a;) cos (al))

B cos (ajl) (2 — 2 cos (o))

which means the eigenvalues are 2 — 2 cos (o) and the eigenvectors are linear combinations of the sinand cos term. To find
o, we apply the boundary conditions:

Il = 0-3=0

I = N—>ﬂsin(o¢jN):0—>aj:N

so the eigenvalues are 2 — 2 cos (4F) with eigenvectors v; = Bsin (471). (c) P'm thinking that 0 is still the smallest eigenvalue
(maybe u = C?), then

on] = oz (3)] = -2 (3)] = (B - () +o0m

= 7T2h2+0( )
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