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»> etadev = zeros(W);
for 1 = 1:N
for j = 1:N
etadev (i, j) = sum(eta (i,
etadev (3, 1) = etadev(i, i)
end
end

max (max (abs (etadev-diag(diag(etadev)))) )|
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4: [Rl—IRFEFFIBATEE R (0in;) mae = 0.0066,

>> max (max (abs (etadev-diag(diag (etadev)))))

ans =

0. 00686

XTEG error,,,. = 0.0074

3 Code
N = 1000;
f = zeros(N);
for 1 = 1:1000
for j = 1i:1000
f(1,3) = exp(2*(i-J));
‘F(J,l) = 'F(l,j),
end
end
[Ut,lambda] = eig(f);
value = diag(lambda);
min(value)
w = Ut*diag(sqrt(value))*ut"';
x = linspace(1,N,N);
y = linspace(1,N,N);
surface(X,y,w);




23
24
25
26
27
28
29
30
31
32
33
34
35
36
37
38
39
40
41
42
43
44
45
46
47

M = 5%10A75;

eta = zeros(N,M);
for i = 1:N

eta(i,:) = randn(1,M);
end

xi = w*eta;

xibar zeros(N,1);
for i = 1:N

xibar(i) = sum(xi(i,:))/M;

end

max (abs(xibar))

xidev = zeros(N);
for 1 = 1:N
for j = i:N
xidev (i, 3)

xidev(j,i) xidev(i,j);

end
end
delta = abs(f - xidev);
max(max(delta))

sum(xi(i,:).*xi(j,:))/M;
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