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Lecture 5 Sample Problem Solutions
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which exceeds 0.95D¢? if M = 5.
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Problem 5.4

f=moflo + (1 — mo)fa
R = mo(1 = mo) (o — fir)(fio — fi)"

The first orthonormal eigenvector, ¥, is

- o

1o — fix |
and the corresponding eigenvalue is
A = mo(1 = 7o) || fio — fi ||?

The remaining eigenvalues are

=0, d>1

and have eigenvectors which are orthogonal to #/;.



