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Theorem 2.6 (Minkowski’s inequality) Let 1 < p < 0 and u,v €

R™. Then, -
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Properties, & o aadix movws L A BE R™"

‘@ |All = 0 if, and only if, A = 0 in V;

@ || M\All = |A|||All for all X € R and all v in V;

Ve IA+BIl < lIAl + gl for allw and v in'V (the triangle inequality).

® [Av] < |Allv]l, forallveR".
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ExTeh Crepir,

julia> using LinearAlgebra

julia> A=rand(3,3)

3x3 Matrix{Float64}:

0.727132 0.294341 0.165471 —

0.262967 0.606946 0.745738 julia> opnorm(A,1l)
0.744013 0.961251 0.116066 1.8625378061167959

julia> opnorm(A,2) julia> opnorm(A,Inf)
1.6187518637590053 1.8213304699268678

julia> opnorm(A,3)
ArgumentError: invalid p-norm p=3. Valid: 1, 2, Inf
Stacktrace:
[1] opnorm(A::Matrix{Float64}, p::Int64)
/share/julia/stdlib,
[2] top-level scope
@ REPL[6]:1
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Cxck Cesnir

For extra credit please read

e Nicholas Higham, Estimating the matrix p-norm, Numer. Math., vol 62, 1992, pp.
539-555.

and implement the algorithm to find the Matrix p-norm in Julia. Though it may not help much,
there is a C++ implementation of this algorithm for GNU Octave. I do not know of any native
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