Gram-Schmidt (complete)

Step 5: Normalize C
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Recall our original venture: find the quadratic function that best
approximates f(t) on [—1, 1], and our proprosal is to project f onto P;.
Now that we have an orthonormal basis of P,, that approximation is

fapprox (t) = (ql, Flai(t) + (g2, F)aa(t) + (g3, F)as(t)
NG
2v/2

3
= + o i‘—|—C3

f (3t2 —1)

Robert G MuncasterUniversity of lllinois at Ui Applied Linear Algebra July 2015 10/1





