
Numerical Linear Algebra Assignment 18

Exercise 1. (10 points)

Consider the FD system Ahu
h = fh on the fine grid, i.e.,
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Let H = 2h and define
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Let AH be the FD discretization matrix on the coarse grid. Prove that

AH = IHh AhI
h
H .

Exercise 2. (Programming, 10 points)

Write matlab codes to verify your conclusion in Exercise 1.
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