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Q The Gram-Schmidt Process
<\),§\”' $ Given a basis ixp, ..., ¥, for a nonzero subspace W of R”, define

.V
N Vo =% — xh lV[
Vi= Vv v
I Vi - V2
V3 =% — = Vi — V2
. Vi=V) V2: V2
: KN F KN
ovl ov2 ov -
T A IS a0 RSO o/ =
I ViV Va2 V2 Vp—1*Vp—1
Then {v;...., V| is an orthogonal basis for W. In addition
N Span {vy,..., vi} = Span{x,.... X} forl <k <p (1)
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