MA 784, Assignment 3, Due 4/23/09

This is the final assignment. All page numbers refer to theropation book.
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Problems 4.5.1, 4.5.7, and 4.5.9 on page 85.

Problems 5.8.1, 5.8.2, and 5.8.5 on page 108.

Problems 6.4.3 (page 121), 7.7.4 (page 133), and 8.6g¢ (1a0).
Problems 8.6.1 and 8.6.4 from page 159.

Apply BFGS and Nelder-Mead to any problem from your own aesle. Compare the per-
formance and explain why one was better than the other far yablem.

Write an SR-1 quasi-Newton code and use it to solve the déscentrol problem from
§1.6.1. Compare the performance to BFGS.

Write a simple arclength continuation code and use it toldottl solutions of the H-equation
for ¢ = 1/2. Plot the two solutions. Plot the curve [off||; vsc at least as far as you went to
get the two solutions for = 1/2. How far could you proceed with the continuation? What
went wrong when you could go no further?



