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5 pairs of gamma/sigma curves

1st pair: poles parallel to imag axis

2nd pair: poles on 45 degree line

3rd pair: real poles

4th pair: same as 2nd pair streched by factor 10

5th pair: same as 3nd pair streched by factor 10
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A = 1d Laplacian,  n=100,  b=rand(n,1)
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R=rand(n), A = R−1.01*max(eig(R))*I,  n=200,  b=rand(n,1)
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Heat model: n= 197

eigenvalue plot of A,   cond(A)=7035.5508
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eig−decay of the solution P vs. Chol estimate,  B = rand(n,1)

Heat model: n= 197
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Struct model: n= 348

eigenvalue plot of A,   cond(A)=6866842.8329
0 20 40 60 80 100 120 140 160 180

10
−18

10
−16

10
−14

10
−12

10
−10

10
−8

10
−6

10
−4

10
−2

10
0

eig−decay of the solution P vs. Chol estimate,  B = eye(n,1)

Struct model: n= 348
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4 CD player model: n= 120

eigenvalue plot of A,   cond(A)=17793.0071
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eig−decay of the solution P vs. Chol estimate,  B = ones(n,1)

CD player model: n= 120
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ISS 1r−c04 model: n= 270

eigenvalue plot of A,   cond(A)=9680.1774
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eig−decay of the solution P vs. Chol estimate,  B = ones(n,1)

ISS 1r−c04 model: n= 270
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n= 200,  b=rand(n,1) 
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 Eigenvalue decay of P: AP + P AT + b bT=0

K(A) = 1e12
K(A) = 1e13
K(A) = 1e14
K(A) = 1e15
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n= 601,   Re(eig(A))=−1,   b=ones(n,1)
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 Eigenvalue decay of P: AP + P AT + b bT=0

t = 10 
t = 100
t = 1e3
t = 1e4
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n= 201,   Re(eig(A))=−1, A has clustered eigenvalues,   b=ones(n,1)
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 Eigenvalue decay of P: AP + P AT + b bT=0

t = 10 
t = 100
t = 1e3
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eig−decay of P vs. Cholesky estimate,   B = rand(n,1)
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eig−decay of P vs. Cholesky estimate,   B = ones(n,1)
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 Eigenvalue decay of P :  AP + P AT + B BT=0
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