Numerisk Analys, MMG410. Lecture 5.



Vektornormer

-1
5 Ixll. = =1+ [2]+[38[+|-5=11
X = ;
_g Il = (=12 +22+32 + (=5)% = /39

[Ix[loo = max(| =1, [2],[3],| = 5[) = 5.

En vektor x &r normerad om ||x|| =1. x #0 = ﬁ
!
xTx=[12,3 -5 | 3 |=(-1)(-1)+2-2+3-3+ (-5 =30
-5
Il = V39 )
X -1 2 3
V=2 = S —, = V|2 =1
X~ |vae vae vae vas| Vil




Matrisnormer

_IAX
[|A|| = max——
x#0 ||X||
m
Al = maxd arsK
[|All. = max\/A(ATA)
lAlle = max Jar, k]
k=1
1 -2 -3 [[Alls = max(|1] + (6] + [9],| — 2| + |4+
A=|6 4 2|, +| =6, —3]+ 2|+ |3]) =
9 -6 3 = max(16,12,8) = 16
[[Allc = max(|1] + | — 2|+ | —3],[6] + [4] + [2],
9] + | — 6] + |3]) = max(6,12,18) = 18




Matrisnormer

1 =2 =5
A=|6 4 2
9 -6 3
|A]|]2 = max \/A(AT A)
16 9 118 —32 36
AT=| -2 4 —6 |, ATA=| —32 56 —4
-3 2 3 36 -4 22
8.9683
T AN\ — - maxy/A(ATA) = max(2.9947,6.7322,
MATRS | A | g 11.9042) = 11.9042
141.7089




Matrisnormer

A1=1, A =1; [|A]]2 = max/A(ATA) = max(1,1) =1




