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Conditioning in Krylov Space Methods/Arnoldi Iteration (II)
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Demo: Arnoldi Iteration (Part 1) %0, Ly LMQ’NS ;)ﬂ\/ﬁ/{u\-\
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Krylov: What about eigenvalues?

How can we use Arnoldi/Lanczos to compute eigenvalues?
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Demo: Arnoldi Iteration (Part 2)




Computing the SVD (Kiddy Version) s

How can | compute an SVD of a matrix A?
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Demo: Computing the SVD (l*SVD



In-Class Activity: Eigenvalue Computations

In-class activity: Eigm\c%utations



Outline

Nonlinear Equations
Iterative Procedures
Methods in One Dimension
Methods in n Dimensions (“Systems of Equations”)



Solving Nonlinear Equations
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Showing Existence

How can we show existence of a root?
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Sensitivity and Multiplicity

What is the sensitivity/conditioning of root finding?
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How do multipll /roots mfjgct with conditioning?
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Rates of Convergence

What is linear convergence? quadratic convergence?
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About Convergence Rates

Demo: Rates of Convergence
Characterize linear, quadratic convergence in terms of the ‘number of
accurate digits’.




