ZVA pre ¢vg/u BUDUCNOST

TECHNICKA UNIVERZITA
V KOSICIACH

Moderné vzdelavanie pre vedomostnu spolo¢nost’/
Projekt je spolufinancovany zo zdrojov EU

MATEMATIKA 1
MATHEMATICS 1

Fakulta elektrotechniky a informatiky

Stefan Berezny

* @ %
v'

\\ —
Ag entura A Operany program ~
Ministerstva Skolstva, vedy, vyskumu a Sportu SR L\'LVZDELAVANlE Q,i

\

pre Strukturalne fondy EU < v S
=

Eurdpska unia

Eurdpsky socidlny fond




Tato publikacia vznikla za finanénej podpory z Eurépskeho socialneho fondu v ramci
Operaéného programu VZDELAVANIE.

Prioritna os 1 Reforma vzdelavania a odbornej pripravy

Opatrenie 1.2  Vysoké Skoly a vyskum a vyvoj ako motory rozvoja vedomostnej spolo¢nosti.

Nazov projektu: Balik prvkov pre skvalitnenie a inovaciu vzdelavania na TUKE

NAZOV: Mathematics 1 (Matematika 1)
AUTOR: RNDr. Stefan Berezny, PhD.
RECENZENTI: Mgr. Jan Busa, Ph.D.,

RNDr. Kristina Budajova, PhD.,
prof. RNDr. Jozef Dzurina, PhD.

VYDAVATEL: Technicka univerzita v KoSiciach
ROK: 2014

ROZSAH: 170 stran

NAKLAD: 100 ks

VYDANIE: prvé

ISBN: 978-80-553-1788-5

Rukopis nepresiel jazykovou upravou.
Za odbornu a obsahovu stranku zodpovedaju autori.



ZVA pre ¥vg/u BUDUCNOST

TECHNICKA UNIVERZITA
V KOSICIACH

Moderné vzdelavanie pre vedomostni spolo¢nost’/
Projekt je spolufinancovany zo zdrojov EU

MATEMATIKA 1
MATHEMATICS 1

Fakulta elektrotechniky a informatiky

Stefan Berezny

; x X x
** ** * . *
b X x ~
** % ** ..ﬁ.gentﬂl ra Operacny program
% Ministerstva Skolstva, vedy, wwskumu a Sportu SR * VIDELAVANIE *
Euré ini z : ¥
Ulops e Tnia pre Strukturalne fondy EU * X *







TECHNICAL UNIVERSITY OF KOSICE
FACULTY OF ELECTRICAL ENGINEERING AND INFORMATICS

MATHEMATICS 1

University Textbook

Kosice 2014



TECHNICAL UNIVERSITY OF KOSICE
FAcULTY OF ELECTRICAL ENGINEERING AND INFORMATICS
DEPARTMENT OF MATHEMATICS AND THEORETICAL
INFORMATICS

Mathematics 1

University Textbook

Stefan Berezny

Kosice 2014



MATHEMATICS 1

First Edition

Author: © RNDr. Stefan BEREZNY, PhD., 2014

Reviewed by: Mgr. Jén BUSA, Ph.D.
RNDr. Kristina BUDAJOVA, PhD.
prof. RNDr. Jozef DZURINA, PhD.

Editor: Technical University of Kosice
Faculty of Electrical Engineering and Informatics

ISBN: 978-80-553-1788-5

Za odbornu a jazykovi stranku tejto vysokoskolskej ucebnice zodpoveda autor.
Rukopis nepresiel redakénou ani jazykovou tpravou.






Preface

The textbook Mathematics 1 contains an overview of the theory, solved
examples and unsolved tasks for subject Mathematics 1 for bachelor’s de-
grees students at Applied Informatics, Faculty of Electrical Engineering and
Informatics, Technical University of Kosice. The textbook consists of five
chapters. Each chapter is divided into sub-chapters in particular areas of
Mathematics. At the end of each chapter are subsections Solved Examples,
Unsolved Tasks and results of them.

In addition to numerical mathematics are in this textbook the theory and
examples of basic information from mathematical analysis and linear algebra,
as this required course of study Applied Informatics.

This textbook is available on CD and on the web site DMTI FEEI TUKE
(KMTI FEI TU) and Moodle system, which is managed by the FEEI TUKE.

Kogice, 315 of August 2014 Author
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Chapter 1

Real Function

1.1 Real Number

Natural (denoted by N) Natural numbers are the counting numbers N =
{1,2, 3,4, ...}. Natural numbers are called also positive integers. The
whole numbers {0,1,2,3,4,...} are denoted by Ny and are also called
non-negative integers. These numbers represent the cardinality of sets.
For natural numbers applies the principle of complete mathematical
induction. If N is any set of positive integers that contains the number
1, and that with each natural number n contains the number n + 1,
then set N contains all natural numbers, i.e. N = N.

Integer (denoted by Z) Integers are the natural numbers, zero and their
negatives Z = {... —4,-3,-2,-1,0,1,2,3,4,... }.

Rational (denoted by Q) Rational number is a number that can be ex-
pressed as a fraction of an integer numerator m and a non-zero integer
number denominator n. Fractions are written as two numbers, the nu-
merator and the denominator, with a dividing bar between them. In

the fraction written
m numerator

n  denominator’

m represents equal parts, where n equal parts of that size make up
m wholes. Two different fractions may represent the same rational

IMathematicians use the term “natural” in both cases.

17
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number. For example:
2 4 —6

3 6 9
If the absolute value of m is greater than the absolute value of n, then
the absolute value of the fraction is greater than 1. Fractions can be
greater than, less than, or equal to 1 and can also be positive, negative,
or 0. The set of all rational numbers includes the integers, since every
integers can be written as a fraction with denominator 1. Formally

@Z{Qiqzz;m,neZaHdn%O}.

A rational number is a real number that is the quotient of integers.
Each rational number can be written in lowest terms, that is, as a
quotient of integers with no common factor larger than 1.

Irrational (denoted by I or I,.) Irrational numbers are real numbers that
cannot be written as a simple fraction. Irrational means not rational.
These are numbers that can be written as decimals, but not as fractions.
They are non-repeating, non-terminating decimals. Famous irrational
numbers are T, e, v/2.

Real (denoted by R) Real numbers is the set which is denoted by the letter R.
Every number (except complex numbers) is contained in the set of real
numbers. When the general term “number” is used, it refers to a real
number. Real numbers are all the numbers on the continuous number
line with no gaps. Every decimal expansion is a real number. Real num-
bers may be rational or irrational, and algebraic or non-algebraic (tran-
scendental). Real numbers 7 = 3.14159... and e =2.71828... are
transcendental. A transcendental number can be defined by an infinite
series. Real numbers can also be positive, negative or zero. The square
root of minus 1 (y/—1 = i) is not a real number, it is an imaginary
number. Infinity (0o) is not a real number.

Complex (denoted by C)? Definition of complex numbers you can see in [1,
4,11].

Properties of real numbers:

2Each of the number set mentioned is a proper subset of the next number set. Sym-
bolically, NCZ Cc QcR cCC.
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(a) Commutative laws:  Va,b€R:a+b=0b+a,
Va,beR:a-b=10b-a,

(b) Associative laws: Va,b,c e R: (a+b)+c=a+ (b+c),
VYa,b,ceR:(a-b)-c=a-(b-c),
(c) Distributive laws: Va,b,ceR:a-(b+c)=a-b+a-c,

Va,bceR: (a+b)-c=a-c+b-c,
(d) YaeR: a+0=a,
() VaeR: a-1=aq,
(f) For each real number a there exists a real number —a, such that
a+(—a) =0,
(g) For each real number a # 0 there exists a real number a~! € R, such
that a-a™' = 1.

The real number line is like an actual geometric line. A point is chosen
on the line to be the “origin” (zero = 0), points to the right will be positive,
and points to the left will be negative. A distance is chosen to be “1”. We
choose a starting point, a unit length and a positive direction (the direction
from 0 toward 1). Then we mark the points 2,3,4,... to the right and the
points —1, —2, -3, —4, ... to the left of the starting point. To complete the
labelling, we must make a fundamental assumption. We take it as an axiom
that there is a one-to-one correspondence between the points on the line and
the system R of real numbers. Any point on the line is a real number.

More precisely:
e Bach real number a corresponds to a point P, on the line.
e Each point P on the line is correspondent of a single real number a.

e If P, is left of B, then b — a is the distance between the points P, and
by,

Because of the close association of the real number system R with the set
of points on a line, it is common to refer to a line as the real number system
and to the real number system as a line: the real line or the number line (see
Figure 1.1).

Remark 1.1 In general, the rules for order of operations are as follows:

e Parentheses — perform operations that are in parentheses first, working
from the inside out.
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e Exponents — evaluate all powers.
e Multiplication and Division — multiply and divide from left to right.

e Addition and Subtraction — add and subtract from left to right.

Pa Pb

1,5 2

ﬁw,
I
8

O =4
ol 4

Figure 1.1: The real number line.

Definition 1.1 If a real number a is positive, then we write a > 0. If a
real number a lies to the left of real number b (or real number b — a > 0 is
positive), then we say that “a is less than b” and we write:

a <b.

Alternatively, if a real number a lies to the right of real number b (or real
number a — b > 0 is positive), then we say that “a is greater than b” and we
write:

a > b.

The notation a < b, which is read “a is less than or equal to b”, means that
either a < b or @ = b. The same condition can be written b = a, then it
is read “b is greater than or equal to a”. The relations less than and greater
than and so on impose what is called order on the real number system (see
Figure 1.2).

S
— R
N+ o
NS
8

Figure 1.2: The relations: a < b and ¢ > d.
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Theorem 1.1 (Properties of Order)

(a) Reflexivity: Va € R: a £ a,
(b) Anti-symetry: Va,b € R: if a £ band b < a, then a = b,
(c) Transitivity: Va,b,c e R: if a < band b < ¢, then a < ¢,
(d) Trichotomy: If a and b are real numbers, then exactly one
of these three relations holds:
(I)a<d
(2)a>b
(3) a=0.
(e) The arithmetic operations +, —, - and + are closely linked to the order
relations

(1) Va,be R: a+beR

(2) Va,beR: a—beR

(3) Va,beR: a-beR

(4) Va,b e R: a+beR.

(f) If @ < b and if ¢ is any real number, then a +c¢c <b+canda—c <b—c.
(g) Va,b,ceR: a <bAc>0= ac < bc.

(h) Va,b,c e R: a <b A c<0= ac> bc.

(i) Va,b,c,d e R: a<bANc<d=a+c<b+d.
(J)If0<a<bora<b<0,then1/b<1/a.

(k) The statement a < b is equivalent to the statement b —a > 0.
(1) If z is any real number, then 2? = 0. If 22 = 0, then x = 0.

Theorem 1.2 We can order rational numbers as follows: If ¢, € Q, ¢ = a

b
and r = g, where a,c € Z and b,d € N, then holds:

(1) g<r,ifa-d<b-c,
(2) g=r,ifa-d=b-c,

(3) g>r,ifa-d>b-c.

Definition 1.2 Algebraic numbers are those that can be expressed as the
solution to a polynomial equation with integer coefficients. The complement
of the algebraic numbers are the transcendental numbers. Real number «
is called algebraic, if « is root of some algebraic equation of the form a,, -
"+ g T e T2 Gy T+ -+ ay -+ ap = 0 with
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rational coefficients aq,as,as,...,a,. If number « is not algebraic, then it
called transcendental. Transcendental numbers are for example 7 or e and
SO on.

Definition 1.3 The set K C R of real numbers is called bounded from above,
if there exists real number U such that, U is greater then or equal to every
numbers of set K. Number U is called upper bound of set K. A set K
with an upper bound U is said to be bounded from above by that bound.
The set K C R of real numbers is called bounded from below, if there exists
real number L such that, L is less then or equal to every numbers of set
K. Number L is called lower bound of set K. A set K with a lower bound
L is said to be bounded from below by that bound. The set K is called
bounded (bounded set), if there exist upper and lower bound simultaneously.
Let K C R. Upper bound of set K is called every real number U € R:
Ve e Kisx S U. Let K CR. Lower bound of set K is called every real
number L € R: Vo € K is x = L.

Definition 1.4 Least upper bound of set K C R is called suprema of set
K. It is denoted by sup(K). Greatest lower bound of set K C R is called
infima of set K. We will denote it by inf(K).

Theorem 1.3 Every nonempty set of real numbers bounded from above
has suprema. Every nonempty set of real numbers bounded from below has
infima.

Definition 1.5 If set K contains an upper bound then that upper bound is
unique and is called the greatest element of set K (mazimum). It is denoted
by max(K).

Definition 1.6 If set K contains a lower bound then that lower bound is

unique and is called the least element of set K (minimum). It is denoted by
min(K).

Theorem 1.4 The greatest element of K (if it exists) is also the least upper
bound of K (suprema of K). Let K C R. Maximum of set K is real number
M € K, for which holds: Vz € K is < M. If M = max(K) exists, then
sup(K) = max(K).

The least element of K (if it exists) is also the greatest lower bound of
K (infima of K). Let K C R. Minimum of set K is real number m € K,
for which holds: Vo € K is ¢ 2 m. If m = min(K) exists, then inf(K) =
min(K).



23 1.1. REAL NUMBER

Theorem 1.5 Between two different real numbers lie infinitely many ratio-
nal numbers and infinitely many irrational numbers.

Remark 1.2 Let set K C R is given. For set K holds: inf(K') and sup(K)
may or may not belong to the set K. This follows from the Theorem 1.4.

Definition 1.7 The absolute value of real number a, written |al, is the dis-
tance on the real number line from a to 0. It comes to this, that:

g = a ifa=0,
] —a ifa<O.

For any real numbers a and b, we say that b is larger in magnitude than a if
[b] > [al.

Theorem 1.6 Rules for absolute value are:

(1) | —a| = lal,

(2) la-0f = lal - 0],

(3) 3] = % where b # 0,
(4) la+b] = [a] + [b],

(5) la =0 = |al + 0],

(6) la] = 1b] = la — 0],

Definition 1.8 The set of all numbers between two fixed numbers is called
an interval on the number line. The interval may include one or both of its
end points, or neither. The interval that includes both end points is called a
closed interval. We use the notation: (a,b). The interval that excludes both
end points is called an open interval. We use the notation: (a,b). We also
need notation for hybrid intervals called half-open or half-closed intervals.
Let a,b € R, a < b, and then the suggestive notation for these intervals is:

e (a,b), for all points x € (a,b) satisfying: a <z < b,
e (a,b), for all points z € (a,b) satisfying: a < x < b,

e (a,b), for all points = € (a,b) satisfying a < z < b,
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e (a,b), for all points x € (a,b) satisfying a < = < b.

The intervals that we have defined so far are bounded. We also deal with
unbounded intervals, these are, intervals that go off indefinitely in one direc-
tion or the other. We use one of the following notations: (—oo,b), (—00,b),
(a,0), (a,00) and (—o0,00). This is shown on the Figure 1.3.

Remark 1.3 Using absolute values and inequalities, we can develop nice
shorthand to express geometrical facts about distances and intervals.

e The inequality |x — a| < r describes the open interval (a — r,a + 1),
e The inequality |x — a| < r describes the closed interval (a — r,a + r).

We can think of |z —a| < r as representing the open interval with “center” at
a and “radius” equal to positive real number r. In calculus, the Greek letter
¢ (epsilon) generally denotes a small positive real number, so |z — a| < €
describes a small interval centered at a (neighbourhood or e-neighbourhood
of point a, O(a) or O.(a)). These terms can be used to express a simple, but
important principle:

If |z| < e for every € > 0, then x = 0.

—0

L +——Oe
—e
—F0

Figure 1.3: Display of the intervals on the number line: (a,b), (¢, d),, (a,e),
(0, d).

1.2 The Real Function of One Real Variable

Definition 1.9 Let the symbol x represents any real number belonging to a
certain set D C R of real numbers. Suppose there is a rule f that associates
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with each such x a real number y. Then this rule f is called a function whose
domain is the set D = D(f). We can think of a function as a “black box”,
that is a machine whose inner workings are hidden from us. We input an x
from D, the “black box” outputs a y. The set of all numbers y that a function
assigns to the numbers z in its domain is called the range of the function
(R = R(f)). We sometimes say that a function maps its domain onto its
range (f: D — R). The symbol used to denote a typical real number
in the domain of a function is sometimes called the independent variable.
The symbol used to denote the typical real number in the range is called
the dependent variable. Generally, but not always, variables are denoted
by lower-case letters such as x,y, z,t,... Functions are generally denoted
by f,g,h, and capital letters. If f denotes a function, z the independent
variable, and y the dependent variable, then it is common practice to write
y = f(x), which reads: “y equals f of ” or “y equals f at z”. This means that
the function f assigns to each x in its domain a number f(x), which is also
written y. Given a function f, we can construct a geometric picture of the
function. For each number x in the domain of f, we find the corresponding
number y = f(z) in the range and then we plot the point [z, y]. The set of
all such points is called the graph of function f(z).

Remark 1.4 Suppose D C R and mapping f : D — R is a real function
of one real variable, then domain, range and graph are the following sets:

e D(f)={zeR:3yeR:y=f(x)}.
e R(f)={yeR:JzeR:y=f(x)}
o G(f) ={lz.y] eR*: y=f(z); 2 € D(f)}.

Definition 1.10 Let f be a function and D(f) is its domain and M C D(f).
If for each of two real numbers x1, x5 € M such that x; < x5 holds:

(a) f(x1) < f(z2), then the function f is called increasing on M,
(b) f(z1) > f(x2), then the function f is called decreasing on M,
(¢) f(z1) £ f(xz), then the function f is called non-decreasing on M,

(d) f(z1) = f(xz), then the function f is called non-increasing on M.
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If function f is non-increasing or non-decreasing on M, then f is called
monotonic on M. If f is increasing or decreasing on set M, then f is called
strictly monotonic on M.

Remark 1.5 We can write this more formally:

is increasing on M if Vi, 20 € M: 11 < o = f(21) < f(22),

(o) f
(b) f is decreasing on M if Vi, 20 € M: 71 < 29 = f(21) > f(22),

(¢) f is non-decreasing on M if Vry,z9 € M: x1 < 9 = f(21) £ f(29),
(d) f is non-increasing on M if Vay, 20 € M: 71 < 29 = f(21) 2 f(22).

A function which is increasing on its whole domain is called shortly increasing
(without a specification where). Similarly, one can introduce the notions of
a decreasing, non-increasing, non-decreasing, monotonic and strictly mono-
tonic function.

Definition 1.11 Function f: y = f(x) is said to be one-to-one (unique) if
for all z1, 29 € D(f) such that x; # x5 holds: f(x1) # f(z2).

Definition 1.12 Let f be a function and D(f) be its domain. If for all
x € D(f) is also —z € D(f), then function f is called:

(a) even, if for all € D(f) holds: f(—z) = f(x),
(b) odd, if for all z € D(f) holds: f(—z) = —f(x).

Remark 1.6 The graph of an even function is symmetric with respect to
the y-axis and the graph of an odd function is symetric with respect to the
origin, i.e. point O = [0, 0].

Definition 1.13 Let f be a function and D(f) be a domain of f. Let p be
a positive real number. Function f is called periodic with period p if

(1) Yz € D(f): v +p € D(f) and
(2) Vo € D(f): flz+p) = flz).

The smallest positive real number p with the above properties is called a pe-
riod of the function f.



27 1.2. THE REAL FUNCTION OF ONE REAL VARIABLE

Definition 1.14 Let functions g: z = g(x) g : A — C and f: y = f(x)
f:C — B (where A, B and C are subsets of real number set) are given.
If functions f and ¢ are such functions that R(g) C D(f), we can define
a function F: y = F(z) by the equation y = f(g(z)) for x € D(g). The
function F' : A — B is called the composite function of functions f and g.
We use the notation F' = f og. The function f is called the outside function
and the function g the inside function of the function F'.

Definition 1.15 Let f: y = f(x) be a one-to-one function and D(f) be
a domain and R(f) be a range of function f. Function that assigns to each
real number y € R(f), such that for real number z € D(f) applies that
y = f(z) is called the inverse function of a function f, and denoted by the
symbol f~!. There are inverse mappings to one-to-one mappings, there are
also called inverse function to one-to-one functions.

Remark 1.7 The graphs of the functions f~! and f are symmetric with
respect to the axis of the 15 and 3'% quadrant (i.e. straight line p: y = z).
For all x € D(f) applies that f~'(f(z)) = z and for all y € D(f~!) applies
that f(f~'(y)) = y. For functions f~' and f applies that D(f~1) = R(f)
and R(f~!) = D(f). Inverse function exists only for one-to-one function. A
strictly monotonic function is one-to-one and so an inverse function exists.

Definition 1.16 Function f is called bounded from above (upper bounded)
if there exists a real number K € R such that (Vx € D(f): f(z) £ K).
We can define analogously a function bounded from below (lower bounded).
Function f is called bounded if f is bounded from above and below. Assume
further that M C D(f). Function f is called upper bounded on the set M if
there exists a real number K € R such that (Vz € M: f(z) £ K). We can
similarly define the notion of a function lower bounded on the set M and the
notion of a function bounded on the set M.

Definition 1.17 We say that function f has its mazimum at the point xq €
D(f)if (Vz € D(f): f(z) = f(x0)). Analogously, function f has its minimum
at the point xy. The maximum and minimum of function f are both called
extreme value of f. Suppose that M C D(f). We say that function f has its
mazximum on the set M at the point zg € M if Vo € M: f(z) £ f(xo). We
can also define the minimum of function f on the set M at the point xo € M
if (Vo € M: f(z) 2 f(0)).
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Definition 1.18 The supremum of the set of values of function f (i.e. of
the set R(f)) is called the supremum of the function f and it is the least
upper bound of f. The infimum of the set of values of the function f (i.e. of
the set R(f)) is called the infimum of the function f and it is the greatest
lower bound of f.

1.3 Elementary Functions

1.3.1 Constant Function

The general form of a constant function f is f: y = k, where k € R. The
domain of the constant function is the set of all real numbers, D(f) = R.
Range is a single element set with element k, R(f) = {k}. Graph of the con-
stant function is a straight line parallel to the axis of z, which intersects the
axis of y in point [0, k|. See the Figure 1.4.

1.3.2 Linear Function

The general form of a linear function fis f: y = a-x + b, where a,b € R
and a # 0. The domain of the function f and the range of the function f
is the real number set, D(f) = R(f) = R. The graph of the linear function
is a straight line. The coefficients of the linear function a and b have the
following meanings:?

a =tgy — slope of the line, which is a graph of a linear function,

a>0 — linear function is increasing,

a <0 - linear function is decreasing,

b — section which is cut off by the straight line on the y-axis,
b=10 — the graph of linear function is passing through origin

of the coordinate system,
a=10 — straight line is parallel to the axis x.

In this case (a = 0) it is not a linear function, but the function is constant.

3¢ is the angle formed by a straight line (linear function graph) with positive orientation
of axis x.
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Figure 1.4: Function fi(x) is given by formula f; : y = 3 and function fy(x)
is given by formula fo : y = —2.

Functions shown in the Figure 1.5 are examples of linear functions. The
function f; is given by the rule y = x. Graph of the function f; is a straight
line that intersects the y axis at the point [0,0] and the function f; is in-
creasing. The function fy is given by the rule y = x + 2. The graph of
the function f; was created by moving the graph of the function f; in the
positive direction with respect the y axis by 2. The graph of this function is
a straight line that intersects the y axis at the point [0, 2] and the function f;
is increasing. The function f3 is given by the rule y = —x — 1. The graph is
a straight line that intersects the y axis at the point [0, —1] and the function
f3 is decreasing.

1.3.3 Quadratic Function

A quadratic function f has the form f: y =a-2?>+b-x +c, where a,b,c € R
and a # 0. The domain of the function f is the real numbers set, D(f) =R
and the range of the quadratic function is set:
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Figure 1.5: Linear function: graphs of functions fi(z) = z, fa(x) = z + 2,
and f3(z) = —z — 1.

(a) R(f):<c—£a,oo>,ifa>00r

2

) R = (e 1

>, if a <0.

The graph of a quadratic function is a parabola whose axis is parallel to
the y axis. For the positive values of the parameter a is the parabola open
upwards and for the negative values of the parameter a is the parabola open
downwards. The peak V' of parabola has coordinates:

—b b?
V—[M’C—M]'

The special forms of quadratic function:
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y=a-x’ — parabola with the peak at the point V' = [0, 0],
y=a-2°+c — parabola with the peak at the point V' = |0, ¢,
y=a-(x+d)? — parabola with the peak at the point V' = [—d, 0],

y=a-(z+d)?+k — parabola with the peak at the point V = [—d, k],

y=a?>+p-xv+q — standardized parabola with the peak at the point

v=|-5a-(3))

Figure 1.6: Quadratic Function: graphs of functions fi(z) =4 —z°, fo(x) =
72, and f3(x) = 2* — 4.
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Three graphs of quadratic functions (parabolas) fi(x), fo(z) and f3(x)
are shown in the Figure 1.6. The function fo(z) is given by the rule fo: y = 22
and the peak is at the point [0, 0], which is the minimum of the function f,.
The function f3(x) is given by the rule f3: y = 2* — 4 and the peak is at the
point [0, —4]. This peak is the minimum of the function f;. The function
fi(z) is given by the rule fi: y = 4 — 22, The function f; has the maximum
at the point [0, 4].

1.3.4 Power Function

A power function f has the form f: y = a-2*, where k € N, and a € R—{0}.
The domain of the power function is the set of all real numbers, D(f) = R.

e for a > 0 and k = 2n, n € N; the graph of the function f is a parabola
of k-th degree with the peak at the beginning of the coordinate system
V' =0, 0], which is open upward and the range is the set of non-negative
real numbers, R(f) = (0, c0),

e for a < 0 and k = 2n, n € N; the graph of the function f is a parabola
of k-th degree with the peak at the beginning of the coordinate system
V' = [0,0], which is open downwards and the range is the set of non-
positive real numbers, R(f) = (—o0,0),

e for a > 0 and £ = 2n + 1, n € N; the graph of the function f is
a parabola of k-th degree, which lies in the first and the third quadrant,
where the center of symmetry is the origin of the coordinate system,
point V' = [0,0]. The range of the function is the set R(f) = R,

o for a < 0 and £ = 2n + 1, n € N; the graph of the function f is
a parabola of k-th degree, which lies in the second and the fourth
quadrant, where the center of symmetry is the origin of the coordinate
system, point V' = [0, 0]. The range of the function is the set R(f) = R.

If the exponent k can have a negative value, we obtain a function in the form
fry=a-27% where k € Nand a € R — {0}. The domain of this function
is the set of all real numbers excluding zero, D(f) =R — {0}.
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e for a > 0 and k = 2n, n € N; the graph of the function f is a hyperbola
of k-th degree, which lies in the first and the second quadrant. The
range of the function is the set of positive real numbers, R(f) = (0, 00),

e for a < 0 and k£ = 2n, n € N; the graph of the function f is a hy-
perbola of k-th degree, which lies in the third and the fourth quad-
rant. The range of the function is the set of negative real numbers,

R(f) = (=00,0),

e for a > 0 and k = 2n + 1, n € N; the graph of the function f is a hy-
perbola of k-th degree, which lies in the first and the third quadrant,
where the center of symmetry is the origin of the coordinate system,
point V' = [0,0]. The range of the function is the set R(f) =R — {0}.
For n = 0 we obtain the function y = % (inversely proportional = low-
ers with raising), for which it holds: f = f~!. Its graph is a equiaxed
hyperbola,

e for a < 0 and k£ = 2n + 1, n € N; the graph of the function f is
a hyperbola of k-th degree, which lies in the second and the fourth
quadrant, where the center of symmetry is the origin of the coordinate
system, point V' = [0,0]. The range of the function is the set R(f) =
R — {0}.

If the exponent k is chosen from the set of rational numbers, we get graphs
of functions that correspond to the square roots of real numbers. Example
of such functions can be functions shown in the Figure 1.7. These functions

have the following forms: fi: vy = /x, fo: y =& —2, and f3: y =2 — /x.

1.3.5 Exponential Function

An exponential function f has the form f: y = a”, where a > 0 and a # 1.
The domain of the exponential function is the set of all real numbers, D(f) =
R. The range of the exponential function f is the set of positive real numbers,
R(f) = (0,00). The graph of the exponential function is an exponential curve
that passes through the point [0, 1].The function is one-to-one. The function
is increasing for values of parameter a > 1 and the function is decreasing for
values of parameter a € (0,1). The most important of exponential functions
is the function y = e, where e = 2,7182818 ... (well-known Euler’s number),
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Figure 1.7: Function of the square root: the graphs of the functions f(x) =

Vz, fo(z) = Vo — 2, and fi(z) =2 — /.

which is called the natural exponential function. Exponential function is one
of the transcendent functions.

Examples of graphs of exponential functions are shown in the Figure 1.8.
The function f; has the form y = e®. It intersects at the point [0, 1] the y
axis and it is increasing. The function f, has the form y = e5. The function
fo intersect the y axes at the point [0, 1] and it is also increasing and the
one-to-one function. The function f3 has the form y = 4 — e*. The function
f3 intersect the axis of y at the point [0,3]. The function f3 is decreasing
and it is the one-to-one function.

1.3.6 Logarithmic Function

A logarithmic function is the inverse function of the corresponding exponen-
tial function. The general form of the logarithmic function is f: y = log, z,
where a > 0 and a # 1. The domain of the logarithmic function is the set
of all positive real numbers, D(f) = (0,00). The range of the logarithmic
function is the real numbers set, R(f) = R. The graph of the logarithmic
function is a logarithmic curve passing through the point [1,0]. The function
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Figure 1.8: Exponential function: graphs of functions fi(z) = e®, fo(x) = €3,

and f3(x) =4 —e".
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is one-to-one. The logarithmic function is increasing for a > 1 and decreas-
ing for a € (0,1). The most important logarithmic functions are functions
y = log,x = Inz, where e = 2,7182818. .., which is called the natural loga-
rithmic function (natural logarithm) and y = log,, # = log z, which is called
the decadic logarithm. Logarithmic function also belongs to the transcendent
functions.

Figure 1.9: Logarithmic function: the graphs of the functions fi(z) = Inz,
fo(z) =2 -Inz, and f3(x) =2 —Inx

Examples of logarithmic functions are shown in the Figure 1.9. The
function fi: y = In x intersects the x axis at the point [1, 0] and it is increasing
function. The graph of the function fo: y = 2 - Inx intersects the z axis at
the point [1,0]. It is increasing and one-to-one function. The function fs:
y = 2 — Inx is decreasing and one-to-one function.

1.3.7 Trigonometric Functions

Trigonometric functions is the common name for the functions sine (formally

y = sinx), cosine (y = cosx), tangent (y = tgzr = %)4, and cotangent

4Tn English texts is used such labelling of tangent function: y = tanx
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(y = cotgz = £22)° The domain of the sine and the cosine functions is
the set of all real numbers, D(f) = R and the range is the closed interval
between —1 and 1, R(f) = (—1,1). The domain of the tangent function
is the set D(f) = R — {5 + km,k € Z} and the domain of the cotangent
function is the set D(f) = R — {km, k € Z}. The range of functions tangent
and cotangent is the real numbers set, R(f) = R. Trigonometric functions
are periodic. Functions sine and cosine have the period 27 and the tangent
and cotangent functions have the period w. For these functions holds, the

following equality for all z € D(f):

sinz = sin(z + 27 - k) for Vk € Z,
cosx = cos(z + 27 - k) for Vk € Z,
tgr =tg(x+k-m) for Vk € Z,
cotgz = cotg (x + k- ) for Vk € Z.

Graphs of trigonometric functions are:

fi={lz,y]ry=sinz,z e Ry € (-1,1)} (sinusoid),

fa={[z,y] :y=cosz,z e R,y e (—1,1)} (cosinusoid),

fa={lz,y]:y=tgz, s e R—{§ +km ke Z},y<cR} (tangentoid),
[, y] (

cy=cotgzr,r € R—{km, k€ Z},y € R} cotangentoid).

Graphs of trigonometric functions sine, cosine, tangent, and cotangent
are shown in Figures 1.10, 1.11, 1.12, and 1.13. The function sin x is shown
in the Figure 1.10 as a function f;. The function f; has the form y = 1+sin .
The graph of the function f3 has the form y = —2 - sin z.

The function cos x is shown in the Figure 1.11. The graph of the function
f1 has the form y = cosx. the function f5 has the form y = 1+ cosz and the
graph of the function f5 is given by the form y = 3 - cosz. The graph of the
function f: y = tgx is shown in the Figure 1.12 and the graph of the function
f+ y = cotgx is shown in the Figure 1.13. Points that do not belong to the
domain of these two functions are shown by dashed lines perpendicular to
the axis z.

5In English texts is used such labelling of cotangent function: y = cot
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Figure 1.10: Function sine: the graphs of the functions f;(z) = sinz, fo(x) =

1 +sinz, and f3(z) = —2 - sinz.

Figure 1.11: Function cosine: the graphs of the functions fi(x) = cosz,
fa(z) =1+ cosz, and f3(x) =3 - cosx.

1.3.8 Cyclometric Functions

Inverse trigonometric functions:

Trigonometric functions are not one-to-one in their domain of definition,
therefore, to them, there are not inverse functions. If we turn our attention
to the domain of a suitable interval so that it was a one-to-one function, then
we can define the inverse function of it. Thus created inverse functions of
trigonometric functions are called inverse trigonometric functions.

1. Function arcsine: The function y = sinz is increasing and one-to-
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Figure 1.12: Function tangent: the graph of the function f: y = tgx.

one on the closed interval (—7,7) and is mapping this interval to a

closed interval (—1,1). The inverse function to the function sinz, for
r € (—%,5) € D(f) is the function arcsine, y = arcsinz. The domain
of the function y = arcsinx is the interval D(f) = (—1,1) and the
range of the function is the interval R(f) = (=7, 7). The function is

increasing and is one-to-one on the interval (—1,1).

2. Function arccosine: The function y = cosz is decreasing and one-
to-one on the closed interval (0,7) and is mapping this interval to a
closed interval (—1,1). The inverse function to the function cosz, for
x € (0,7) C D(f) is the function arccosine, y = arccos z. The domain
of the function y = arccosz is the interval D(f) = (—1,1) and the
range of the function is the interval R(f) = (0, 7). The function is

decreasing and one-to-one on the interval (—1,1).
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Figure 1.13: Function cotangent: the graph of the function f: y = cotgz.

3. Function arctangent: The function y = tgx is increasing and one-to-
one on the opened interval ( ) and is mapping this interval to the

set of all real numbers (—o0, 00). The inverse function to the function

tg x is the function arctangent, y = arctgx, for x € (—g, g) C D(f).
The domain of the function y = arctg x is the real numbers set D(f) =
R and the range of the function is the interval R(f) = (—g, g) The
function is increasing and one-to-one on the set (—oo, 00).

4. Function arccotangent: The function y = cotgx is decreasing and
one-to-one on the opened interval (0,7) and is mapping this interval
to the real numbers set (—o0, 00). The inverse function to the function
cotgz is the function arccotangent, y = arccotgz, for z € (0,7) C
D(f). The domain of the function y = arccotgx is the set of all real
numbers D(f) = R and the range of the function is the interval R(f) =
(0, 7). The function is decreasing and one-to-one on the set (—oo, 00).
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1.3.9 Polynomial Function

A polynomial function (polynomial):
The polynomial of the n-th degree is the function:

P(I):CL0—|—CL1';U—|—a2'I‘2+a3.x3+...+an_1,xnfl_i_an_xn,

where ag, aq, as,as, ..., a, are real numbers and a, # 0. Specially, if n = 0,
then P(x) is called the constant function, if n = 1, then P(x) is called
the linear polynomial (linear function), if n = 2, then P(x) is called the
quadratic polynomial (quadratic function) and if n = 3, then P(z) is the
cubic polynomial (cubic function).
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1.4 Limit of Function

Definition 1.19 We say that the function f: y = f(z) has a right side
limit (Right Hand Limit or Limit from the right) at the point a equal to
real number L, if following holds: (Ve > 0)(3d > 0)(Vz € (a,a + J): (0 <
v —a| <0 =|f(x) — L| <¢)). We write:

a:l—i>1£l+ f(x) =1L

and it is said the limit of the function f as z approaches a from the right
(above) is L.

Definition 1.20 We say that the function f: y = f(z) has a left side limit
(Left Hand Limit or Limit from the left) at the point a equal to real number
L, if following holds: (Ve > 0)(39 > 0)(Vz € (a — d,a): (0< |z —a| < 6 =
|f(z) — L| <¢e)). We write:

lim f(z) =L

and it is said the limit of the function f as z approaches a from the left
(below) is L.

Definition 1.21 Let f: y = f(x) be a function with a domain D(f). Let
a be a point of the real axis such that D(f) contains points different from a
that are arbitrarily close to a. Let L be a real number. Then the limit as x
approaches a of f(x) is L:
lim f(z) = L

if for each number ¢ > 0 there exists a number § > 0 such that |f(x)—L| < ¢
for all  in D(f) that the inequality 0 < | — a| < § holds. Formally, it is
written as follows: (Ve > 0)(30 > 0)(Vz € (a—d,a+0): (0<|z—a| <=
|f(z) — L| < €)).This means that there are the same two one-sided limits.

Remark 1.8 It does not mater whether a is in the domain D(f) or not.
Even if a is in D(f), the value of f(z) at a itself does not enter into the
definition, because we consider only points z for which 0 < |z — a|. The
definition depends only on the values of f(z) for x near a.
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Remark 1.9 The domain D(f) must contain points different from a but
arbitrarily close to a. The most important case are when D(f) is an interval
and a is the point of D(f), and when a is an end point of D(f) but not
necessarily in D(f). The expression “arbitrarily close to a” means that,
given any positive §, no mater how small, there is a point x in D(f) such
that 0 < |z —a] < 9.

Remark 1.10 In practice, the definition works this way. If provided with
a arbitrary e, you must determine a suitable 4. You must be able to do so
for every € > 0, not just a particular €. Note that the ¢ you produce will
depend on the e you get. A § that works for one particular e will not work
for a different (much smaller) e, generally.

Remark 1.11 Limits involving infinity: Suppose a function f(z) is defined
on a domain that includes arbitrarily large real numbers, and suppose L is
a real number. We define lim f(z) = L to mean that for any € > 0, there

exists a real number N, such that |f(z) — L| < € for all z in the domain of
f(z), such that x > N.

If a = 00 or a = —o0, then for a real function f(z), the limit of f as z
approaches infinity (the limit of f(z) as x approaches negative infinity) is L,
denoted:

J fle) =L
or
lim f(z)=L.

Theorem 1.7 If lim g(zr) = M and g(z) # M in a certain neighbourhood
of the point a and li% f(z) = L, then lim flg(z)) = L.
z—> r—a

Theorem 1.8 If a function f(z) is real-valued, then the limit of f(x) at
the point a is L if and only if both the right-hand limit and the left-hand
limit of f(x) at a exist and are equal to L. i.e.

lim f(z) = lim f(z) =lim f(z) =L

T—a~ T—a T—a



CHAPTER 1. REAL FUNCTION 44

Theorem 1.9 (Basic Limit Rules) Let functions f: y = f(x) and g: y =
g(x) be given. Let lim f(z) =L eRand lim g(z) = M € R. Then:

(1) lim [f(z)] = |L],

r—a

(2) lim (f(z) + g(x)) = lim f(z) + lim g(z) = L + M,

r—a r—a r—a

(3) lim (f(z) = g(x)) = lim f(z) = lim g(z) = L — M,

Tr—a T—a T—ra

(4) lim (f(2) - g(x)) = lim f(z) - lim g(x) = L - M,

Tr—a r—ra r—a

(5) If for all = from the neighbourhood of the point a is g(z) # 0 and
(f(x)) A

g(x) M

lim g(z) # 0, then lim

r—a

lim g(z) M

Theorem 1.10 Let functions f: y = f(x) and g: y = g(x) be given. Let
lim f(z) = 0 and the function g be bounded. Then lim (f(x)-g(x)) =0.

Theorem 1.11 Let functions f: y = f(z) and ¢: y = g(z) be given. Then:

(1) if lim f(z) = oo, then lim (—f(x)) = —oo0,

r—ra T—a

(2) if lim f(x) = —oc, then lim (—f(x)) = oo,

(3) if lim f(z) = —o0 or lim (—f(x)) = oo, then glclgll;|f(x)| = 00,

r—ra r—a

(4) if lim f(z) = oo and the set R(g) (range of the function g¢) is bounded

r—a

from below, then lim (f(z) + g(z)) = oo,

(5) if f(z) > 0 and glﬁlg(llf( x) =0, then lim f(l) 00,

(6) if lim [f(2)| = oo, then lim f(l) 0.
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The basic formulas for calculating limits:

sin x
=1

(1) lim =

.oet—1
@) I =

@) i (1+ i) e

1

T—00

1 X
(4) lim <1+) —e
T——00 €T

1
(5) lim — = does not exist

z—0 g
(6) lim
im —=—
z—0~ T >
1
(7) lim — =00
z—0t+ I

(8) lim a" = oo, for a > 1
(9) lim a®* =1, fora=1

T—r 00
(10) lim a* =0, for a € (0,1)
(11) lim a®" =0, fora>1

T—r—00

(12) lim a®"=1,fora=1

T—r—00

(13) lim a® = oo, for a € (0,1)

rT——00

(14) lim e = o0

(15) lim e* =0

T——00

(16) lim Inx = —oc0
z—0*t

(17) lim Inz = o0
T—r00

61n square brackets is written the type of the limit.
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(18) lim 2" = o0, forn €N

(19) lim 2" = oo, for n € N, n even
T——00

(20) lim 2" = —oo, for n € N, n odd

T—r—00

1
(21) lim — =0,forneN
z—+oo ph
(22) lim — = oo, for n € N, n even
z—0 ™

1
(23) lim — = does not exist, for n € N, n odd

z—0 ™

1
(24) lim — = —o0, for n € N, n odd

x—0— "

1
(25) lim — = oo, for n € N, n odd

z—0+ ™
(26) lim tgz = oo
(27) lim gz = —00

(28) lim cotgx = —o0

rz—0~

(29) lim cotgx = oo

z—0t

, 7r
(30) lim arctgz = 5

: 7r
(31) limarctgr = —5
(32) lim arccotgz =0

(33) lim arccotgz ==

(34) lim sinz = does not exist

(35) lim cosxz = does not exist
r—+o0

[cotg 0]

[cotg 0]

[arctg oo]
[arctg — o]
[arccotg o]
[arccotg — o0
[sin £o0]

[cos 00]



47 1.4. LIMIT OF FUNCTION

Remark 1.12 When calculating the limit of the function lim f (x) we can
get the following results:

(1) lim f(z) =0, b€ R —ie. there exists the real limit b of the function
f(z) (bounded limit),

(2) lim f (x) = 200 — i.e. there exists infinite limit of function, but rather
we say that the limit is infinity, the proper thing is to say that the
function “diverges” or “grows without bound”. It is said the limit of
f(x) as z approaches a is infinity (negative infinity) (unbounded limit).

(3) The limit lim f (x) does not exist, but exist one-side limits, such that
the following property holds: lim f(z) = L and lim+ f(z) = M and
r—a~ r—a
L#M.

(4) The limit does not make sense (is not defined), because the function
f(z) is not defined in the neighbourhood of the point a, the neighbour-
hood on the right, or the neighbourhood on the left side of the point
a, respectively.

Definition 1.22 Let the function f be defined in some neighbourhood of
the point @ € I C D(f). It is said that a function [ is continuous at the
point a, if the following property holds: lim flz) = f(a),i.e. (Ve >0)(30 >
0)(Ve € I:|z—a|l <)(|f(z)— fla)] < ¢e). It is said that a function f is
continuous at the point a from the right, if mlgg f(z) = f(a). Tt is said that

a function f is continuous at the point a from the left, if lim f(z) = f(a).
Tr—a—

Therefore a function f is said to be continuous at the point a if it is both
defined at a and its value at a equals to the limit of f as x approaches a.

Definition 1.23 A function f is continuous if it is continuous at each point
of the domain of the function f. The function f is continuous on set I C
D(f), if it is continuous at each point of the set I.

Definition 1.24 It is said that a function f is continuous on an open interval
(a,b), if it is continuous at each point of this interval. It is said that a function
f is continuous on a closed interval {(a,b), if it is continuous at each point of
this interval (a,b) and, moreover, is continuous at the point a from the right
and continuous at the point b from the left.
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Remark 1.13 A function f is continuous at the point «a if and only if the
limit of f(x) as = approaches a exists and is equal to f(a). If f: M — N
is a function between metric spaces M and N, then it is equivalent that f
transforms every sequence in M which converges towards a into a sequence
in N which converges towards f(a).

Remark 1.14 If N is a normed vector space, then the limit operation is
linear in the following sense: if the limit of f(x) as x approaches a is L and
the limit of g(z) as x approaches a is M, then the limit of f(x)+ g(z) as x
approaches a is L + M. If « is a scalar from the base field, then the limit of
a - f(x) as x approaches a is a - L.

Theorem 1.12 If a function f is continuous at a point a from the right and
also from the left, then the function f is continuous at the point a.

Theorem 1.13 Let functions f: y = f(z) and ¢g: y = g(x) be continuous
at the point a € D(f) and let a € R. Then the functions f+g, f — g, a- f,
f g, |f] are also continuous at the point a. If it is true, that g(a) # 0, then

the function 5 is continuous at the point a.

Theorem 1.14 Let a function f: y = f(z) be continuous at the point a and

a function ¢g: y = g(x) be continuous at the point f(a), then the function
y = f(g(x)) is continuous at the point a.

Theorem 1.15 Each elementary function is continuous on its domain of
definition.

Theorem 1.16 Let a function f : y = f(x) be continuous on a closed inter-
val {(a,b). Then the function f attains its minimum and maximum at interval
{a,b) and the function f attains every value between the minimum and the
maximum.

Theorem 1.17 Let a function f y = f(x) be continuous on a closed interval
(a,b) and let f(a)- f(b) < 0. Then there exists a point ¢ € (a,b) such that

f(e) = 0.
Remark 1.15 If glﬁl_rg f(z) = L, then one of the following statements is true:

(1) If f(a) = L, then the function f is continuous at the point a.
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(2) If f(a) # L, then the function f is not continuous at the point a, but
the function f is defined at the point a.

(3) If exists lim f(z) = L, but f(a) is not defined, then the function f is
not continuous at the point a and also the function f is not defined at
the point a.

Remark 1.16 For infinite limits are used the following rules:
(1) L+ oo = o0 for L # —o0,
(2) L-co=00if L >0,
(3) L-oco=—-00if L <0,

L
(4) — =0 for L # +oo.
00

1.5 The Derivative

Definition 1.25 Let a function f: y = f(x) be given and defined in the
neighbourhood of the point zq € D(f). Derivative of the function f at the
point zq is the real number:

f'(wo) = Jim f(m; — icéxO) (1.1)
resp. ,
f'(ao) = fim TP = S0 (1)

Definition 1.26 We say that a function f: y = f(x) has at the point x5 € R
left-hand derivation if it is defined in the same left neighbourhood of the point
xo € D(f) and exists the limit:

£ o) = tim L D é%) (1.3)
resp. .
' (an) =t TR T (0] (1.4
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We say that the function f: y = f(x) has at the point zo € R right-hand
derivation if it is defined in the same right neighbourhood of the point xy €
D(f) and exists the limit:

resp.
fi(@o) = lim flxo + h})l — f(zo) (1.6)

Remark 1.17 We also usually use the terms: one-sided derivative, left deriva-
tive, right derivative, left-hand derivative, right-hand derivative, one-sided
limat.

Theorem 1.18 If a function f has derivative at a point x(, then the function
f is continuous at this point.

Theorem 1.19 Let a function f: y = f(z) be given and the point zq € D(f)
be an internal point of the domain of the function f. The function f has
at the point xy derivative f'(zo) if and only if the function f has at the
point g left derivative f’ (x¢), right derivative f’ (o) and holds equality:
fL(wo) = fi(xo).

Theorem 1.20 Let a function f: y = f(x) and a point T' = [z, yo], where
zo € D(f), yo € H(f) and yo = f(zo) be given. If there exists derivative of
the function f at the point z¢ (f'(zo)), then the tangent line (tangent) t to
the graph of the function f at the point T" has the equation:

t: y—yo=f(z0) (x—0) (1.7)

Theorem 1.21 Let a function f: y = f(x) and a point T = [zg, yo], where
zo € D(f), yo € H(f) and yo = f(xo) be given. If there exists derivative of
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the function f at the point o (f'(z0)) and f'(zo) # 0, then the normal line
n to the graph of the function f at the point 7" has the equation: 7
-1
n: — Yo =
Y—Yo (o)

(x — xo). (1.8)

Theorem 1.22 (Fundamental Differentiation Rules) Let functions f: y =
f(z) and g: y = g(x) have derivatives f'(x¢) and ¢'(x¢) at the point xy . Let
c € R. Then holds:

(1) (c- f(x0)) = c- f'(0),

(2) (f(zo) + g(x0))" = f'(x0) + g'(wo),

(3) (f(zo) = g(wo))" = f'(x0) = ¢'(x0),

(4) (f(zo) - g(wo))" = f'(z0) - (o) + f(0) - ¢ (0),

Theorem 1.23 (The Derivative of a Composite Function or Chain Rule)
Let a composite function h: y = f(g(x)) be defined on an interval (a,b)

and xy € (a,b). Let a function g has derivation ¢'(z() at the point xy and
a function f has derivation f’(zy) at the point zg = g(x). Then the function
h has derivation h'(zg) = f'(20) - ¢'(z0) at the point .

Fundamental Formulas for Differentiation:

(1) (c)" = 0, where c is real constant ¢ € R,

(2) (z) =1,

(3) (#™) =n-2"! for n € R,

"Normal line to a curve: The line perpendicular to the tangent line to the curve at the
point z( of tangency is called the normal line to the curve at that point zy. The slopes of
perpendicular lines have product —1, so if the equation of the curve is y = f(x) then the

. . —1
slope of the normal line is YUeDE
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(4) (sinz) = cosx, for x € R,

(5) (cosz) = —sinx, for x € R,

1
6) (tgz) = ——, forz eR - {%, keZ},
cos?

1
(7) (cotgz) = . for v € R — {km; k € Z},

sin
(8) (arcsinz) = \/11—7:152’ for x € (—1,1),
(9) (arccosx) = ﬁ, for z € (—1,1),

(10) (arctgz) = ] —|—1x2’ for x € R,

(11) (arccotgx)’ = ﬁ, for z € R,

1
(12) (Inz)" = e for z € (0, 00),

1
(13) (log, z) = o where a > 0 and a # 1, for z € (0, 00),
r-Ina

(14) (%) =e*, for z € R,

(15) (a*)" = a” -Ina, where a > 0 and a # 1, for v € R.

We show how to make derivative of the function that has the form y =
f(2)9® where f(x) > 0 for all z € D(f).

y = f(x)gw))’ _ <eln(f(x)-"(’“)))l _ (eg<x>-1nf<x))’ — (2@ /@Y. [g(z) In f(x)}’ —
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We got additional differentiation formula of the form:

xX ! x g x
(Fp ) = ey | @) 1)+ 45 p)] . )
Theorem 1.24 Let f: y = f(x) be given and (a,b) C D(f). Suppose [ has
in an internal point ¢ of the interval (a, b) the greatest or the smallest value,
respectively. If the function f has the first derivative at the point ¢, then

F(e) = 0.
Theorem 1.25 (Rolle’s Theorem) Let a function f: y = f(x) be continuous
on a closed interval (a,b) and has the first derivative (f be differentiable) on

the open interval (a,b), and f(a) = f(b). Then there exists at least one point
¢ in the open interval (a,b) for which f'(¢) = 0.

Remark 1.18 The tangent to a graph of the function f, where the derivative
is “hidden”, is parallel to the z-axis, and also with the straight line joining
the two “end” points (a, f(a)) and (b, f(b)) on a curve on the graph of the
function f. Thus Rolle’s theorem claims the existence of a point at which
the tangent to the graph is parallel to the given horizontal straight line.

Theorem 1.26 (Mean Value Theorem, Lagrange’s Theorem) Let a function
f: y = f(x) be continuous on a closed interval (a, b) and has the first deriva-
tive (f be differentiable) on the open interval (a,b). Then there exists at
least one point £ in the open interval (a,b) for which

R (U ()

Remark 1.19 The Mean Value Theorem (MVT) claims the existence of a
point at which the tangent is parallel to the straight line joining (a, f(a)) and
(b, f(b)). Rolle’s theorem is clearly a particular case of the MVT in which f
satisfies an additional condition: f(a) = f(b).

Theorem 1.27 (Cauchy’s Theorem) Let functions f: y = f(z) and g: y =
g(x) be continuous on a closed interval (a,b) and have the first derivative
(f, g be differentiable) on an open interval (a,b). Suppose ¢'(z) # 0 for
Vx € (a,b). Then there exists at least one point £ in the open interval (a, b),
such that
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Theorem 1.28 (L’Hospital’s rule) Let functions f: y = f(z) and ¢g: y =
g(x) have the derivatives over the neighbourhood of the point a € RU{=+o0}.

Suppose lim f(z) = lim g(x) = 0 or lim |g(z)| = +oo. If lim g:gg has a finite
value or if the limit is +-00, then exists also the limit :ltll}(ll % and holds:
/
lim 7f(3:) = lim fz)

T—a g(l’) T—a g,(l') ’

Remark 1.20 L’Hospital’s rule is also called Bernoulli’s rule, uses deriva-
tives to help evaluate limits involving the indeterminate forms. L’Hospital’s
rule tells us that if we have an indeterminate form % or i% all we need to
do is differentiate the numerator and differentiate the denominator and then

take the limit.

Theorem 1.29 Let a function f: y = f(z) be continuous on an interval [
and has a derivative at all internal points of the interval I. Then:

(1) If the function f is on the interval I non-decreasing, then f'(x) = 0 for
each inner point of the interval I.

(2) If the function f is on the interval I non-increasing, then f’(z) < 0 for
each inner point of the interval I.

(3) If the function f is on the interval I increasing, then f'(z) > 0 for each
inner point of the interval I and f’ is nonzero on each open subinterval
of the interval I.

(4) If the function f is on the interval I decreasing, then f’(z) < 0 for each
inner point of the interval I and f’ is nonzero on each open subinterval
of the interval I.

Theorem 1.30 Let a function f: y = f(x) be continuous on an interval [
and has a derivative at all internal points of an interval I. Then:

(1) if f'(x) > 0 for each inner point of the interval I, then the function f
is increasing on the interval I,

(2) if f'(z) < 0 for each inner point of the interval I, then the function f
is decreasing on the interval I,
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(3) if f(x) =2 0 for each inner point of the interval I, then the function f
is non-decreasing on the interval I,

(4) if f'(x) = 0 for each inner point of the interval I, then the function f
is non-increasing on the interval I.

Definition 1.27 We say that a function f: y = f(x) has in the inner point
xg € I, where I C D(f) the local mazimum, if there exists a neighbourhood
of the point z(, such that for all points of given neighbourhood the following
applies: f(z) < f(zo).

We say that a function f: y = f(z) has in the inner point xy € I, where
I C D(f) the local minimum, if there exists a neighbourhood of the point
xp, such that for all points of given neighbourhood the following applies:
1) 2 flao).

We say that a function f: y = f(z) has in the inner point xy € I, where
I C D(f) the strictly local mazimum, if there exists a neighbourhood of
the point x(, such that for all points of given neighbourhood the following
applies: f(z) < f(x).

We say that a function f: y = f(z) has in the inner point xy € I, where
I C D(f) the strictly local minimum, if there exists a neighbourhood of
the point x(, such that for all points of given neighbourhood the following
applies: f(z) > f(x).

A function f has an absolute mazimum at a point xy € D(f), if f(x¢)
f(z) for all z in the domain of the function f.

A function f has an absolute minimum at a point xo € D(f), if f(x¢)
f(z) for all z in the domain of the function f.

Together, the absolute minimum and the absolute maximum are known
as the absolute extrema of the function f.

The point zq is called the stationary point or the turning point of the
function f: y = f(z), if there exists f’(zo) and holds: f'(z) = 0.8

1\

A

Theorem 1.31 Let f'(z) exists. If the function f has local extrema at the
point zg, then f'(xy) = 0.

8Maxima and minima are points where a function reaches the highest or the lowest
value, respectively. There are two kinds of extrema: global and local (absolute and rela-
tive), respectively.

9Condition f’(x¢) = 0 is only a necessary condition for the existence of local extremum.
From this condition does not automatically follow that the function f has at the point xq
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Theorem 1.32 (Extreme Value Theorem) If a function f is a continuous
function on the closed interval (a,b), then the function f attains both an
absolute maximum and an absolute minimum on the closed interval (a, b).

Definition 1.28 The function f: y = f(z) is called convex (concave up) on
the interval I C D(f), if for each set of three points x1, x5, x3 € I, such that
1 < Ty < x3, the point [xq, f(x2)] lies below or on the straight line, which
is determined by the points [z, f(z1)] and [x3, f(x3)].

The function f: y = f(z) is called concave (concave down) on the interval
I C D(f), if for each set of three points x1, x5, x3 € I, such that 1 < x5 < x3,
the point [zq, f(x2)] lies above or on the straight line, which is determined
by the points [z, f(z1)] and [x3, f(z3)].

The function f: y = f(x) is called strictly conver (purely concave up)
on the interval I C D(f), if for each set of three points xy, x5, x3 € I, such
that x; < 29 < x3, the point [xs, f(22)] lies below the straight line, which is
determined by the points [z, f(2z1)] and [z3, f(z3)].

The function f: y = f(x) is called strictly concave (purely concave down)
on the interval I C D(f), if for each set of three points xy, x5, x5 € I, such
that 21 < xy < x3, the point [za, f(z2)] lies above the straight line, which is
determined by the points [z, f(z1)] and [x3, f(x3)].

Theorem 1.33 Suppose the function f: y = f(z) has derivative f’ in all
internal points of the interval I C D(f). If for each pair of points xg,z; € I,
such that zg # x1, the point [z, f(z1)] lies above the tangent line to the
graph of the function f at the point T' = [xq, f(x0)], then the function f is
strictly convex.

Theorem 1.34 Suppose the function f: y = f(z) has derivative f’ in all
internal points of the interval I C D(f). If for each pair of points xg, z; € I,
such that zg # x1, the point [z, f(z1)] lies below the tangent line to the
graph of the function f at the point T' = [xg, f(x0)], then the function f is
strictly concave.

Theorem 1.35 Let a function f: y = f(x) be continuous on an interval [
and the second derivative be defined in all internal points of the interval I.
Then:

local extremum.
The function f can have a local extrema at the points which are not stationary points
of the function f, i.e. even at the points where the function f has no derivative.
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(1) if f”(x) > 0 for each inner point of the interval I, then the function f
is strictly convex on the interval I,

(2) if f"(x) < 0 for each inner point of the interval I, then the function f
is strictly concave on the interval I,

(3) if f”(x) 2 0 for each inner point of the interval I, then the function f
is convex on the interval I,

(4) if f”(x) £ 0 for each inner point of the interval I, then the function f
is concave on the interval I.

Definition 1.29 Let a function f: y = f(x) be continuous on an interval
I CD(f). Apoint zy € I is called the inflection point (the point of inflection,
theinflexion) of the function f, if the function f is strictly concave (strictly
convex) in some left neighbourhood of the point zy and is strictly convex
(strictly concave) in some right neighbourhood of the point z.

Theorem 1.36 Suppose f”(zg) is defined. If z is the point of inflection of
the function f, then holds f”(x¢) = 0. 0

Theorem 1.37 Let f”(z9) = 0 and f"(x¢) # 0, then the point z; is the
point of inflection of the function f.

Theorem 1.38 Suppose that a function f: y = f(z) has the nonzero n-th
derivative £ (z) # 0, for n > 2 at an inner point x, of an interval I C D(f)
and f'(zo) = f"(z0) = -+ = fD(z9) = f® Y (29) = 0. Then holds:

(1) If n is an even number and f™(zy) > 0, then the function f has the
strictly local minimum at the point z.

(2) If n is an even number and £ (xy) < 0, then the function f has the
strictly local maximum at the point xg.

(3) If n is an odd number, then the function f has a point of inflexion z.

0Condition f”(x) = 0 is a necessary condition for the existence of an inflection point,
because from this condition does not automatically follows that the point zq is the inflec-
tion point of the function f.
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Remark 1.21 A global maximum of a function is a point in which the func-
tion takes the largest value on the entire range of the function, while a global
minimum is the point in which the function takes the smallest value on the
range of the function. On the other hand, local extrema are the largest or
smallest values of the function in the small neighbourhood of extrema.

A global extremum is always a local extremum too. It is also possible to
have a function with no extrema.

For each extremum, the slope of the graph is necessarily zero. The graph
must stop rising or decreasing at an extremum, and begin to continue in the
opposite direction. Because of this, extrema are also commonly called sta-
tionary points or turning points. Therefore, the first derivative of a function
is equal to zero at extrema.

However, a slope of zero (f’(z) = 0) does not guarantee existence of
a maximum or a minimum. It could be a stationary point which is called a
point of inflection (inflection point).

Method to classify a stationary point is called the extremum test, or
the 2"¢ derivative test. The second derivative of the function tells us the
rate of change of the first derivative. If the second derivative is positive at
the stationary point, then the gradient is increasing and it is a minimum.
Conversely, if the second derivative is negative at that point, then it is a
maximum.

If the second derivative is zero, we have a problem. It could be a point
of inflexion, or it could still be an extremum. We differentiate a function f
until we get, at the (n 4 1)-st derivative a non-zero result at the stationary
point. If n is odd, then the stationary point is a true extremum. If the
(n + 1)-st derivative is positive, it is a minimum; if the (n + 1)-st derivative
is negative, it is a maximum. If n is even, then the stationary point is the
point of inflection.

Critical points are the points where a function’s derivative is 0 or not
defined, or the endpoints on given closed interval of a function f that is
continuous on that interval.
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1.6 Solved Examples

Example 1.1 Find the domain of the function f defined by

3
fiy= v 9+1n(x+4)—\/16—x2, z € R.

T2 —

Solution.:

For this function we have three conditions. In the first summand the denom-
inator must not be zero. In the second summand must be the argument of a
logarithmic function positive and the third summand must have nonnegative
expression under the square root. Formally, it is written as follows: 22 —9 #
OAz+4>0A16—2% = 0. Resolving these inequalities we get the following
sets: © € R—{—3,3} Az € (—4,00)Ax € (—4,4). Intersection of these sets is
the resulting domain of the function f i.e. D(f) = (=4, —3)U(—=3,3)U(3,4).
See Figure 1.14.

0

4 4 4 4 4 4 4
+ + + + + +

4 _3 1 0 1 2 3 4 s

Figure 1.14: Domain of the function:f : y = ;fg +In(z+4) — 16 — 22,
\/
Example 1.2 Find the domain of the function:

r+3

F= g vio-=

2
+ arcsin (J;—é—>7 x €R.

Solution:

We will write all conditions that must be satisfied for the function f to be
defined. 2 =9 # 0A -1 < #2 < 1TA16—2% Z 0A16—2? £ 0. We
rewrite these conditions to the following form: 22 —9 #0 A -6 S o+ 2 A
r+2=<6A 16— 22> 0. Resolving these inequalities we get the following
sets: £ € R—{—3,3} Az € (—8,00) Az € (—00,4) Az € (—4,4). Intersection
of these sets is the resulting domain of the function f,i.e. D(f) = (—4, —3)U
(—3,3) U (3,4). See Figure 1.15.
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z+3

Figure 1.15: Domain of the function:f : y = o) Vi

+ arcsin (

Example 1.3 Calculate the derivative of the given functions:

3 9 T 3 1 2

Ty =x° — 2 - - 4 —

fHhy==x a:+5+e x4+5x
4 x? 1

o o N S
2—-3
fa:y=a>(3—2-Inz)+ f
:L‘_

fi:y=In(e —e*)

f5 : y = arccos (\/ 1— a:2>

Solution:

We successively calculate the derivative of the each function:

(o3 , T 5 1 2\
f{.y/—<$ —2931+5+e—$4+5x)—2
— (l’g),—2(l‘2)/—|—5~$,—|—63~(1)/—(1‘_4),+5-(I_1)/
1 2
:3332—433—1—5—1—63-0—(—4)x_5+5-(—1)33_2:

1 4 2
_ 2
= 3z —41’—1—54—;—@

5

z+2
6

).
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1 1 1
= %xé_l —1—1595%_1 —4 (—22 R <x§>/ —e 7 (—a) =
= 2317é + 5C;§ -+ 2(E2§ -+ 5356?3 — e:(—l) =
e —\3/ 2 —_

2\/§+5\5/x4+x x+3 x+ex

The function f is the sum of two functions g and h, where f : y = g+ h.
The function g is the product of two functions 2% and (3 — 2 - Inx), and the
function h is the ratio of two functions 2 — 3z and x — 1. We use the product
rule (4) in Theorem 1.22 for g and the quotient rule (5) in Theorem 1.22 for
h to differentiate f as follows:

2 — 3z’

fé:y’z(mz-(3—2~lnx)+ :13):

xr — /1
9 / 2 — Sx)
— (2 (3-2-1 ( -
(:c ( n:c)) + p—

(22 (3-2In 1) +2% (3-21n x)’—l—(2 —3z)(zr—1)— (2 —3x)(z — 1) _

(x —1)2
—2-(3—2-Inxz)+a°- <0 _9. D I —(i)_—l()‘i — 3z)(1)

We expand and group the results to obtain f'(x) as follows:

fs:y =4x — 4z -Inx +

(x —1)?
/ o2 r 1 (o—o20Y — 1 N
faty (hl(e )) (e — o) ( ) (e — o) 0 (2x)")
B 2621
_(6_62;1@)
1 = fvs (V) - )
Jl—(m
1 N | ) -
:m ((1—$)) \/ﬁ 3 S(1—2?)2 N1 —2?) =
—1 1 +1
:m'm(o_sz 1 — 2 v
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Example 1.4 Calculate the first and the second derivative of the function

f given by
(2 — 3)2

(1—22)3"

Solution:
We use the quotient rule (5) in Theorem 1.22 on the page 51 to differentiate
f as follows:

(22 —3)2\"  (2z-3)%) (1 —22)* — (20 —3)%- (1 — 22)3)

F@ =122y (1= 22))?
2-(2x-3)"-(2z-3)-(1-22)>— (22 —-3)*-3- (1 —-22)*- (1 —2x)

- (1 — 220 -

42z -3)- (1 —22)° — (22 —3)*- (—6) - (1 — 2x)°

B (1 —2z)8 B

(-2 420 —3)-(1—22)+6- (22— 3)7

B (1 —2z)6 B

42 —42® —3+46x) +6- (42?2 —12249) 8 —40x + 42

B (1 —2z)4 (1 —2x)t

() 822 — 40z + 42\ 3222 — 2241 4 296
xTr) = g
(1— 2z) (1—22)5

Example 1.5 Find the derivative of a function f given by

fry=am"

Solution:
We use the formula (1.9) on the page 53.

Foy = (2 = () [anx)f Izt MW]

T
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1.7. UNSOLVED TASKS

1.7 Unsolved Tasks

1.1 Find the domain of the following functions:

33—z
a)fy—4[[‘2—1

(bx +1) -sinx
b Sy =
) fry 223 + 3w

et — 2z

c cy=vr+ar2—V4—a24+ — "
) [y Py

Ty =

—1
:y:ln(x )
1+x

. 2*—bx+6
T Time 1
5%

cy=In{—) —1In (1 —

4 n<8x2+1) n 7)

\/1 1 \/1+1 10z

Cy = — = — /= — arccos ———

y T T 16 + 22

In(1 —2)-In(x +1)

A 3x2 + 2

B In [In(ln z)]

© 3e3T 4 22 o7 4 1
~e”-arccos(l + )
= T+ 3+ 2x
cy =1In(3x —6) - Vdr — a?

\/(ln x) - arccos (6x — 5)
14 22

o 2 —1
Y= \ 2 + 32 + 22
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n) f

1.2 Find the first derivative of each of the following functions.

Y

\/log% (22 —2x +1)
- 8 + a3

4

a) f:y:3x5—%+7x—6+2$3-ln2—00s1

B

) 1

:y:2—x3—7 \3/@—4\/5
:yz(l—ﬁ)-(l%—x)

o 1-a?

Ly = 7

:yzaj;-<lnzx—1>—(x_2)2

5

T — COoSx-sinx

2
xr 1422 aret
Y == — -arctg x
Y 5 9 g
' _e””+1
x4 e? — 1
y=e" 2% cosx
1<2+x)
sy =lIn
y 2—x
cy = (22° — 4)°
; z—1 ; 1
= arctg —— — arctg —
gm+1 gx
1 . \/§x
1y = ———= - arcsin

V2 1+ 22

T

:y:ex-<x3—3x2+6x—6>
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1.3 Find the second derivative of each of the following functions.
a) f:y=42® — 2

22 —2In(z —1)
2

¢) f:y=2x+In(cosx)

b) fry=

2

X
d fy= "
7+ a?
°) f:y:3+:c2
2+ 1
Div=1"p

h) f:y=ux+arctgx

1.4 Write the equation of the tangent ¢ to the function f at the given point
T = [LU(), Z/O]:

22
a) f:yzﬁ,akx0:3
b) f:y=arctgzx, ak g = —1

1
c) f:y:%,akxoze

20 +1
d) fry=—73"

e) f:y:\/l—iﬁ,akxoz—g

Find all points on the graph of y = 3 — 3z where the tangent line is
parallel to the = axis (or the horizontal tangent line).

Find a and b so that the line y = —3x + 4 is tangent to the graph of
y=ax®+bratz=1.

,ak xg = —2
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1.8 Results of Unsolved Tasks

1.1 a) D(f) = (=00, =2) U (=2,2)U(2,00) b) D(f) =R —{0} c) D(f) =
(—2,-1)U(0,2) d) D(f) = (—00,—1) U (1,00) ) D(f) = (¢, 1) U (1, 00) f)
D(f) = (0,1) 8) D) = (~s0,—8) U (=2, —1) U(1,2) U (8.0) h) D(f) =
(_171) 1) D(f) = (67 OO) ) D(f - <_%>_1> U (_170) k) D(f) = (274> 1)
D(f) = (~3,0) m) D(f) = (—00,~2) U(L,00) n) D(f) = (0,1) U (L,2)

1.2 a)y = 15954 223 + 622 - In2+7b) y = —%“—E—ﬁ—%
c)y—l m—ﬁd)y— 2;/5 SVre)y =z' -lnz -1+ %
f) y =23 ¢ g) vy =sin?z h) ¢ = —z - arctgr i) y = (6;26123)y

a?-e" - (x-cosx+3cosx —asinz) k) y = 7 1) v = 302%(22° — 4)* m)

zt-1

/I 2 I __
V=2 mY =

z—1)2—
1.3 a)y”:12:1:-(2—x)b)y”—((li)fc)y”—w d) y” = GoIp 1)3 e)
Y=g )y =4 B )y = 2—deta?) e h) Y = oy

1.4 a)T:[3,%],t:3:7c—4y+9=0b)T:[—1,%],t:2x—2y+2—7r:0
)T =[e,i],t:e-y—1=0d)T =[-2,-3],t :x+4y+5=0¢e)
T=[- %,%] tix—y+v2=0



Chapter 2

Approximate Solution of a
Nonlinear Equation

In this chapter we will show some basic numerical methods for solving of
the equation of one real variable f(z) = 0. We show whether the methods
converges to the solution always, or only under certain conditions. We will
insinuate the speed of convergence of these methods.

2.1 Separation of Roots

Let be given a non-linear equation f(x) = 0. We are trying to find such
points ¢ € R, for which applies f(c¢) = 0. These points ¢ are called the roots
of the equation f(x) = 0. When solving the equation f(z) = 0 we try to
determine how many roots does this equation have and we are determining
intervals in which there is exactly one root of the equation. The process of
finding these intervals is called the separation of the roots of the equation
f(z) = 0. We say that the roots of the equation f(z) = 0 are separated, if
holds:

(1) D(f) = <a17b1> U <CL2, b2> u---u <@n717 bn71> U <an7bn>a !
(2) (CLZ',@') N (CLj,bj) = @, for Z,j S {1,2, R ,TL}, 1 #]

(3) Each interval (a;, b;), i € {1,2,...,n} contains not more than one root
of the equation f(x) = 0.

'We assume that b; = a;41 for i € {1,2,...,n — 1} and a; < a; for i < j.

67
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Once we have roots separated, we approximate them by one of the ap-
proximations methods described below. For finding the roots of equations is
useful following theorem.

Theorem 2.1 Let a function f: y = f(z) be given and let (a,b) C D(f). If
the function f is continuous on an interval (a,b) and holds:

fla) - f(b) <0, (2.1)

then on the interval (a, b) is situated at least one root of the equation f(x) =
0.

Remark 2.1 Condition (2.1) in the Theorem 2.1 means that the signs of
functional values at points a and b are opposite. On a given interval (a, b)
can also be more than one root. But if the condition (2.1) in the Theorem
2.1 is not satisfied, then the interval (a,b) may contain roots of the equation
flz)=02

To be able to separate the roots of the equation, it is appropriate to exam-
ine the characteristics and properties of functions f and based on these char-
acteristics determine the intervals of separation. For easier to find the roots
we can use the basic properties of the elementary functions, therefore it is
appropriate to modify the equation f(x) = 0 to the form g(z) = h(z), so
that the graphs of the functions g and h are easier to draw. We draw both
graphs of functions g and h into the same coordinate system. Searched roots
of functions f are the points where the graphs of functions g and h intersect.

2.2 Bisection Method

The Bisection method (or the method of the half-partitioning of interval)
is the simplest numerical method for solving non-linear equations. In this
section we describe the algorithm how to find an approximate solution of
non-linear equations using the bisection method.

Let a continuous function f: y = f(z) be given on an interval (a,b),
which is the interval of separation of the equation f(z) = 0 and it contains
one root ¢ exactly. Our task is to find the root ¢ or find such approximate
¢k, which is sufficiently close to the root c.

2For example, the equation 2 = 0 has the root ¢ = 0, but at any interval {(a,b)
condition (2.1) can not be satisfied.
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We suppose that on the interval (a,b) holds: f(a) - f(b) < 0. We denote
this initial interval as the interval (ag, by). We divide this interval (ag, by) in
a half. We denote its centre as ¢y. For the middle point from the interval
{ag, by) holds: ¢y = % We created two new intervals (ag, ¢p) and (¢, by).
From these two intervals we choose one in which is the root c. That we can
find out by conditions for endpoints of both intervals. If f(ag)-f(co) < 0, then
we denote this interval as (a1, b1), i.e. a; = ag and by = ¢o. If f(ag)- f(co) >0
and f(co) - f(bo) < 0, then we denote the interval {(cg,by) as (aj, by), where
a; = co and by = by. If f(ag)- f(co) = 0resp. f(co)- f(bo) = 0, then we know,
that f(cp) = 0. We have found the root ¢ = ¢y and we end the iterative
process. If we did not found the root ¢, then the new interval (aq,b;) will
be devided in two again and we proceed by the same way in marking new
elements and in next decision-making. This procedure creates a sequence of
intervals (ag, bo), (a1, b1), (az, bs), ..., {ag,bg), ... Each subsequent interval is
obtained dividing the interval (ay, by) to half and denoting the middle point
cp = 2 for some k € N. If f(ag) - f(ck) <0, then we denote this interval
as (Gkt1,bp11), i€ bpyr = ¢ If flag) - f(eg) > 0 and f(cx) - f(br) < O,
then we denote the interval (ck,by) as (axi1,brr1), where agyy = ¢ If
flag) - f(cr) = 0 resp. f(ck) - f(bg) = 0, then we know that f(cx) = 0. We
have found the root ¢ = ¢, and we can end the iterative process. If we did
not found the root ¢, then we create a new interval (ax. 1, bgy1) of half-length
until its length is less than the number 2 - ¢, for given small real number
e>0,ie3

bk—ak <2-e. (2.2)

Approximate solution of an equation f(z) = 0 corresponds to the value of
the middle point of the last k-th interval:

b
cmck:ak;— k. (2.3)

We estimate the error of the obtained solution of our equation. We know that
the root ¢ of the equation f(z) = 0 is inside the interval (ag, b). Therefore,
the approximate value ¢, can be from the exact value c at a distance at most
half of the length of the interval (ay, by), i.e. about the value €. Therefore,
for the estimation of the error of the bisection method applies that the form

31f the real root c lies within the interval (a,b) and ¢; = %2, then |c — ¢1] < 252, i.e.
¢ is the approximate value of the root ¢ with an accuracy b*T“.

If for some point x holds f(x —¢) - f(z +¢€) <0, then |z —¢| < e.
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of the error estimation after the k-th iteration is:

b—a
o — c| = St <e (2.4)

The bisection method converges to the root of the equation whenever the
interval (a, b) contains the root c. If, in the interval are more roots, then this
method finds one of them. The disadvantage of the bisection method is that
this method converges to the root slowly. It is therefore appropriate to use
this method to reduce the length of initial interval, where is the root ¢, and
then use one of the faster methods. Four iterations of the bisection method
are shown in Figure 2.1.

We can use the Table 2.1 on the page 71, to visualize the process of solving
an equation f(z) = 0 by the bisection method. In this table are entered four
iterative steps of the bisection method.

Figure 2.1: Four iteration of bisection method.

We fill the Table 2.1 on the page 71 until the value in the last column will be
less than 2 - e. Finding the approximate solutions by the bisection method
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Table 2.1: Table for the bisection method.

k ag bk Ck |bk - ak’

0] ag=a [ by=0b [co=20| by—ag | senf(co)=senf(bo)
llai=ag | by=cy | c1 = ll12ibl by —a; sgnf(c1) = sgnf(a1)
2l ay=c1 | by =b; | o = @241;2 by — as | senf(c2) = sgnf(az)
3lazg=cy | b3=0by | c3= %THB bs — a3 | sgnf(cs) = sgnf(bs)
4 ay = asg b4:C3 042042#174 b4—a4

5)

with a given accuracy does not depend on the form of the function f(x). It
can be shown that improving the result on one decimal place requires always
next three to four steps of this method.

2.3 Fixed Point Iteration Method

The fized point iteration method for solving one nonlinear equation of one
real variable is the application of the general method of successive approxi-
mations, which we describe now.

Definition 2.1 We say that g is a mapping from the set A to the set B (we
write g: A — B), if for each element x € A it assigns just one element
y € B using g, such that the following applies: y = g(z).

We are interested in sets which are mapping to themselves and in elements
that are mapping them to themselves.

Definition 2.2 An element z € A is called the fized point (fizpoint) of the
mapping g: A — A, iff

g(x) =z (2.5)

If the set A = R, then the mapping g: R — R is a real function of
one real variable. For example, the quadratic function f: y = 2 has two
fixed points. These are the points at which the graph of f intersects the line
y = x. This is true for points x = 0 and z =1, or 0> =0 and 12 = 1.
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We ask whether each mapping has a fixed point and if it does how to find
it. It can be proven that some mappings have a fixed point always, and there
exists a procedure to find the fixed point.

Definition 2.3 Let A C R be a metric space with metric d. We say that
the mapping g: A — A is contractive (contraction) if there exists a real
number « € (0, 1), such that for every two points z,y € A holds:

d(g(x),9(y)) < - d(z,y). (2.6)
Number « is called the coefficient of contraction.

Contraction, (narrowing) may be freely interpreted in the way that con-
traction mappings have images (functional values) closer than were their
patterns.

Theorem 2.2 Let A be a complete metric space and let mapping g: A —
A be contraction. Then there exists exactly one fixed point of mapping g
(denoted by z,), for which the following applies:

rp = lim 2, (2.7)

where {x,}2, is a sequence of approximations, which is defined as follows:
To is any element of a set A and the other members of the sequence are

defined by:

Ty = g(xg), k=0,1,2,... (2.8)
and, moreover, for all non negative integers n holds:
(2, T0) € —— - d(Tn, Tn_1), (2.9)
l-«
Ay, ) < 1Oina d(zo, 1), (2.10)

where « is coefficient of the contraction of the mapping g.

The Theorem 2.2 gives us instructions how to find a fixed point of given
mapping g. We choose an arbitrary point o € A. The point z is called the
initial approximation. Then we calculate the other members of the sequence
according to the relation (2.8) in the Theorem 2.2. This calculation is called
an iterative process, and the k-th member of a sequence {z,}>°, is called the
k-th approximation.



73 2.3. FIXED POINT ITERATION METHOD

According to the relation (2.7) in the Theorem 2.2 a fixed point of map-
ping g is the limit of the sequence {x,}5°,. Successive approximations are
approaching to the fixed point z,. So if we could perform this iterative pro-
cess indefinitely, we would obtain by this procedure the exact value of the
fixed point z,. In real conditions it is not possible, because after a certain
number of steps we stop the iterative process and we approximate the fixed
point by the last member of the calculated sequence {z,}72,.

When to stop the iterative process depends on the accuracy with which
we have a fixed point z, to calculate. For this we can use the relation (2.9)
or the relation (2.10) in the Theorem 2.2, which bounds the distance of the
n-th approximation from the fixed point z,.

Let us return to solving the equation f(x) = 0, with that we will use
above-mentioned facts. We modify the equation f(z) =0 to the form:

r = g(x). (2.11)

The function ¢ is called the iteration function. After this modification,
searching for the root ¢ of the equation f(z) = 0 will be the same as finding
a fixed point z, of a function g(z). We choose the initial approximation
co € D(g). We calculate the following approximations of the fixed point (or
solve the equation) according to the formula:

Cr1 = 9g(ck), (2.12)

for k =1,2,3,... We create a sequence of approximations {c,}>°,, which in
general case does not need to converge. Therefore, we will show when fixed
point iteration method converges to the solution.

Theorem 2.3 Let the function g maps the interval (a, b) into itself and has
the first derivative of this function on this interval. Then, if there exists a
real number o € (0, 1), such that

ld' ()] £ « Va € (a,b), (2.13)

then the mapping g(x) is a contraction with coefficient o and there exists a
fixed point z, of a function ¢ in the interval (a,b) and sequence of approx-
imations obtained by relation (2.12) on the page 73 converges to this fixed
point for any initial approximation zy € (a,b). For the error estimates holds:

«
1—

lex = apl = 7 lex = exal; (2.14)
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Ozk

1—

|Ck: - $p| < o : |Co — Cl|a (2-15)

We can use the error estimates (2.14) and (2.15) from the Theorem 2.3
when deciding about termination of the iterative process. However, the ver-
ification of condition (2.13) in the Theorem 2.3 may be in general case com-
plicated. In such case we can use as stopping condition:

lcp — cr—1] < e, (2.16)

which does not mean that holds: |c¢; — z,| < €. It is therefore often used
criterion:

flex—¢€) - flerp+¢) <O, (2.17)

2.4 Newton’s Method

The Newton’s method (also called tangential method) is the method that
approximates the solution of the equation f(x) = 0 using the tangents to the
graph of the function f: y = f(x).

The basic principle of the Newton’s method is the construction of tangents
to the chosen, respectively calculated point. We choose the initial approxi-
mation x, of the solution ¢ of the equation f(z) = 0. We calculate the value
of the function f(z(). We construct a tangent line t, to the graph of the
function f at the point [z, f(x)]. We denot the intersection of the tangent
line tg with z-axis as the point ;. The point z; is a further approximation
of the solution of the equation f(x) = 0. Again we calculate the value of the
function f(x;) and construct a tangent line ¢; to the graph of the function f
at the point [z1, f(x1)]. In this way we continue in creation of the sequence of
approximations xg, r1, To, ... Let the function f has a first derivative. Then
the equation of the tangent line ¢ to the graph of the functions f at the point
T =[xk, yx] reads (see 2.2):

troy — k= f'(ax) - (x — ). (2.18)

The intersection of the tangent line ¢, at the point [z, f(xy)] with z-axis
is computed using the formula:

f(xx)

Tgy1 = T — f’(l‘k)

(2.19)
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|
!
|
!
|
!
|
|
c o b x

to

Figure 2.2: First iteration of Newton’s method.

The Newton’s method also can be derived using the Taylor formula. Sup-
pose that we have the k-th approximation xj, of the root ¢. Then we can write
the following relation:

fe) = f(ax) + f'(zx) - (¢ — xx) + ER,

where F'R is the residue in Taylor’s formula.

If we neglect residue £ R and we realize that f(c) = 0 because c is the root
of the equation f(z) = 0, then from the previous equation we can express
approximately the root ¢ as follows:

f(x)
fr@e)’
which corresponds to the approximation zy, .

From Taylor’s formula we can also derive the error estimates for the k-th
approximation of the root ¢ obtained by Newton’s method. If the function
f on the interval I has the second derivative, where x;, € I and ¢ € I, then
the following relations hold:

cC= T —

M.
(o — xk—1)2, lc— x| = :

M.
[ e g— <
2-m1

:2-m1

(e—x1)? (2.20)

where My = max,cr | f”(z)] and my = minge; | f'(z)].
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Based on the Lagrange’s Theorem 1.26 on page 53 between points x; and
¢ lies such a point &, for which holds f'(§) = [ =/ \Whereas for the

TE—C
root ¢ is true f(c¢) = 0, we have |z — ¢| = f}’ffé’“)", then for each number m,
0<m < |f'(€)| applies estimate:
o — ) < L@ (2.21)
m

The best estimation we get for m = my.

Another way to express the relation of a calculation of the k-th approxi-
mation of the root is to combine knowledge from the theory of fixed point and
Newton’s method. We try to express z from the equation f(z) = 0, which
is the basic principle of the fixed point iteration method. Let us divide this
equation by derivative of a function f. We get the equation in the form j:,((z)).
We multiply this equality with —1 and we add = to the both sides of the
equation. Then we get the relation:

i@

f'(z)’
which corresponds to Newton’s method and it is a special case of fixed point
iteration method.

The Newton’s method is from by us considered methods for solving non-
linear equations most effective, but it does not always converge. Conver-
gence of the Newton’s method often depends on the choice of the initial
approximation zy. Therefore we describe the conditions that guarantee us
the convergence of Newton’s method.

xr =

Theorem 2.4 (Fourier’s condition) Let a function f be continuous on an in-
terval (a,b) and there be exactly one root ¢ of an equation f(z) = 0 in this
interval. Let the first and the second derivative of the function f be contin-
uous on the interval (a,b) and let the function do not change sign on this
interval.? If we choose for the initial approximation a point xq satisfying:

f(l'o) . f,/(l'o) > 0, (222)

then the Newton’s method will converge to the root ¢, where g € (a,b).

4The condition that the first derivative of the function f does not change sign on the
interval (a, b) means that the function f is growing or decreasing all over the given interval.
The condition that the second derivative of the function f does not change sign throughout
the interval (a,b) indicates, that the function f is concave up on the interval, or concave
down.



s 2.5. SOLVED EXAMPLES

2.5 Solved Examples
Example 2.1 Solve the given equation by bisection method, perform 8 it-
erations and estimate the error:

§—2+ln3x20.

Solution:
Separating the roots () In(3z) = 2 — § <= g(z) = h(x)) is easy to find the
interval in which lies the root, see Figure 2.3.

Y
4--

Figure 2.3: Separating the roots of the equation In(3z) = 2 — .

Let us denote as the function f the left side of the equation, f: y =
¢ — 2+ In3z. We verify that the root c lies in the interval (1,2). The
function f is continuous on the interval (1,2) and f(1) - f(2) < 0. Thus the
root ¢ € (1,2). We will create the Table 2.2 based on the Table 2.1 on page
71, using which we find approximation of solution ¢ of the given equation.’

5Sign in circles in Tab 2.2 is the sign of the functional value of the function f at those
points. For example, 1,75 © means that f(1,75) < 0.
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Table 2.2: Solving equation by bisection method.

’/{3‘ ar S ‘bk @‘ Cp ‘ ]bk—ak| ‘
0110 2,0 1,5 © |10
111,56 2,0 1,75 © 10,5
21,75 2,0 1,875 o 10,25
31,875 2.0 1,9375 @ | 0,125
411,875 1,9375 | 1,90625 © | 0,0625
5 | 1,90625 1,9375 | 1,921875 © | 0,03125
6 | 1,921875 1,9375 | 1,9296875 © | 0,015625
7 11,9296875 | 1,9375 | 1,93359375 © | 0,0078125
8 | 1,93359375 | 1,9375 | 1,935546875 @ | 0,00390625

Based on the last row in the Table 2.2, we get the approximation of
the solution to the equation cg = 1,935546875. The error estimate of the
solution reads:

b—a 2-1 1

s — ¢ =

v

Example 2.2 Solve the given equation by Newton’s method with the accu-
racy € = 5-107%:

T
——24+1In3z=0.
3 + Inox

Solution:

Similarly to the previous example, we see easily that the root of the equation
¢ € (1,2). Let us denote as the function f: y = f(z) the left side of
the equation, f: y = § — 2+ In3x. In order to investigate the conditions
for the convergence of Newton’s method we need to know the first and the
second derivative of the function f.

f: yz%—?—l—ln?)x,

, , x 1 1
. = *—2 1 = — —
f Yy (8 +n3x> 8+x’
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ey = (;Jrl)/:—l

x x2

The second derivative of the function f is negative (and thus f” does not
change the sign) on the interval (1,2). It is true that f(1)-f”(1) > 0, therefore
we choose as the initial approximation of the solution the point ¢o = 1. We
write the iterative relation whereby we fill a table with approximations of
the solution of our equation.

flew) § —2+1n(3c)

C = Cp. — =

We create the table:

Table 2.3: Newton’s method for solving of equation.

’ \ Ck \f(Ck—S)'f(CkJr@)‘

1 I
1,690122410
1,920801430
1,934036886
1,934073692

=W N = O T

OHOHOHO)
SSHONONO)
O|D|D| D

Whereas the stopping criterion has been met (the second column in Ta-
ble 2.3), the approximate solution of our equation for a given accuracy is the
number ¢y = 1,934073692. For this solution we will estimate the error.

Holds:

my = min> |f'(z)| = 0,625,

xe(1,2

lc —c4] < el 2,8974- 107" < ¢.
my

v

Example 2.3 Separate the roots of the equation x-vx + 1 = 1, verify that
the conditions of convergence of fixed point iteration method are satisfied.
Make 3 steps of this method and estimate the error of the approximate
solution after the third step.
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Solution:
To separate the roots we can modify our equation to the form:

1
ver+1l=-—.
€T

Figure 2.4: Separating the roots of equation v/x + 1 = %

From the graphs of elementary functions that make up the right and left
side of the equation, we can easily guess that the root ¢ lies in the interval
(%, 1), see Figure 2.4. We will verify that the root ¢ is really within that
interval. Let us denote f: y = x-+vx +1— 1. Function f is continuous on
interval (£, 1) and applies that f(3)- f(1) = (5 - \/g —1)-(v/2—-1) < 0. We
have shown that ¢ € (3,1). Let us now express the function ¢ modifying our
equation to the form x = p(x).

1 1 1
_ = f € <,1>
t= AT T fWe e rrel

We calculate the first derivative of the function ¢:

1 3 —1

/ _ 1 / )
S0()_<WE+1> 2 2 /(x + 1)3
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Function |¢'(z)| is a decreasing on the interval (1,1). Therefore, we can
bound it:

-1 3 1
(@) = | —— | <2 <1 forx6<,1>.
2/(x+1)3] — 10 2
The mapping ¢ is contractive on the interval (%, 1) and o = 1%, so the

iterative method will converge. As an initial approximation we choose the
point ¢y = % and we express iterative relation:

1

R/

We create a table into which we write the results the above iterative
relation.

Table 2.4: Iterative methods for solving of the equation.

F] o [lo—a]
0] o0 —
1] 1 1
2 10,7071 | 0,2929
31°0,7654 | 0,0583

We still need to estimate the error of our solution. We know the value «
and we use the relation (2.14), which is shown on page 73.

o
’Ck - C’ § m : |Ck - Ckfl’7

«
1—

’C3_C|§ a'|03—02|,

N | =

les —¢| = -0,0583 = 0,0583.

11

2
We got the approximate solution c3 = 0,7654, where the upper bound of the
error of this solution is 0,0583. vV
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2.6 Unsolved Tasks

2.1 Separate the real roots of the given equation and solve the given equa-
tion by bisection method for the specified root. Make n steps of the iterative
method and estimate the upper bound of the error.

a) 2° = 6x* — 1, where n = 10 and choose the smaller positive root,

b) 2° = 4z* + 2, where n = 14 and choose the positive root,

c) z' = 7 — 8z, where n = 15 and choose the greatest root,

d) 2* =2 — 42?, where n = 10 and choose the greater negative root,
e) e® + 2x = 2, where n = 12 and choose the positive root,

f) 2? +Inx = 4, where n = 12 and choose the positive root.

2.2 Separate the real roots of the given equation and solve the given equa-
tion by fixed point iteration method for the specified root with an accuracy
of . Estimate the upper bound of the error calculation.

a) 2° — 1 = 12x, where ¢ = 1072 and choose the lowest root,

3
b) 2* —1 = 1222, where ¢ = 10~2 and choose lower root,

¢) Inz =4 — 2z, where e = 1072 and choose the positive root,

)
)
)
d) e** — 9 =z, where ¢ = 10~* and choose the positive root,

e) 42° +1 — 2® = 0, where £ = 1073 and choose the lowest negative root.

2.3 Separate the real roots of the given equation and solve the given equa-
tion by Newton’s method for the specified root with an accuracy of €. Esti-
mate the upper bound of the error calculation.

a) 2 + 2 = 3, where ¢ = 1073 and choose the positive root,

z* 4+ 3 = 523, where € = 107* and choose the greatest positive root,
Inz = 2 — 2, where ¢ = 10™* and choose the greatest negative root,
e** = 8z, where ¢ = 10™* and choose the lowest negative root,

2° +4 — 2* = 0, where £ = 10~* and choose the negative root.
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2.7 Results of Unsolved Tasks

2.1 a)0,4111328125 € (0,1) b) 4,0076904296875 € (3,5) c) 0,81881713867188 €
(0,1) d) —0,7900390625 € (—1,0) e) 0,314697265625 € (0, 1) f) 1,841064453125 €

(1,2)

2.2 a) —3,505 € (—4,—3) b) 0,29 € (0,1) ¢) 1,727 € (1,2) d) 1,0374 €
(0,2) e) —0,24490799644825 € (—1,0)

2.3 a) 1213 € (1,2) b) 49756 € (4,6) c) 3,1462 € (3,4) d) 0,17870 €
(0,1) e) —1,2056 € (—2,0)
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Chapter 3

Approximation of Functions

It is often the case, that the function is not specified by any functional
expression and we know only its functional values in some of its points,
which are often received from different measurements. For such functions
it is difficult to obtain the functional values in other than the given points,
find its derivative, or integrate it. Therefore it is appropriate to replace this
function by another function, which is similar to given function and it has
the functional expression and it is easy to do calculations with it.

The most commonly used in approximation as the polynomial function
(polynomial of the n-th degree), which is defined on the set R. A polynomial
function is easily differentiable and integrable on the set R. The require-
ments on the function, by which we want to approximate the given function
may be various. If we use interpolation for approximation of function, we
demand that approximate function has the same functional values (and/or
derivatives) at selected points as original function. Using the least squares
method is not necessary for approximative function to directly pass through
given points, just that in a certain sense, to be as close as possible to given
points of original function.

3.1 Interpolation

Formulation of the problem: Let the function f be given by n + 1 each
other different points zg, z1,...,x,. These points are called nodes (nodes of
interpolation). We denote the function values at those points as yo, y1, - - - , Yn,

where yo = f(z0), y1 = f(z1), y2 = f(22), ..., Yo = f(zs). Let us find the

85
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polynomial P,(x) of degree at most n, such that the node points take the
same functional values as the function f i.e. P,(z;) =y; fori =0,1,2,...,n.

Theorem 3.1 Let nodes [z;,y;] for i = 0,1,2,...,n be given and z; # z;
for ¢ # j. Then there exists a polynomial P,(z) of degree at most n, such
that P,(x;) = y; for i =0,1,2,...,n.

Construction of the interpolation polynomial

Below we describe the construction of a polynomial, which satisfies the
conditions of Theorem 3.1, and is called Lagrange’s interpolating polynomial.

The nodes [z;,y;] for i = 0,1,2,...,n are given and z; # x; for i # j. We
construct polynomials p;(x) for i = 0,1,2,...,n, such that:

1 fori=y,
pi(;) _{ 0 fori# j.
Then the Lagrange’s interpolating polynomial has the form:
Ly(x) =po(x) - yo + p1(2) - y1 +p2(x) - y2 + -+ + Pp-1(@) - Yno1 + Pu() - Y-

It is easy to see that so defined function L, (z) satisfies allegation of the
Theorem 3.1. It only remains to show the construction of the polynomial
pi(x) itself.

(=) (x—22) (¥ —3) -+ )
po() = (o — 1) - (v0 — 22) - (20 — 73) (20 — @)
(2= w0) - (2 = 22) - (& = 05) -+ (& — )
pi(z) = (1 — x0) - (17 — xa) - (11 — 23) (71 — @)
(x —x0) (v — 1) (T —3) -+ -+ - (2 — 25)
pa2(x) = (o — x0) - (w9 — 1) - (T2 — 3) (9 — )
)
)

(Tn_1 — ) - (T — 1) -~ (X1 — Tpo)  (Tp1 — xp)’
(x —@o) - (x—p) -~ (z — @p—2) - (T — Tp_1)
Pa(T) (X —x0) - (T — 1) - -+ - (Tp — Tp2) - (T — Tp_1)

It is easy to see that these functional expressions satisfy the definition of
the polynomial p;(z) at node points z; for i, j = 0,1,2,...,n. After substi-
tuting into the expression of the L,(z) we obtain Lagrange’s interpolating
polynomial:
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- zn won) (31)

In a similar way we can define the Inverse Lagrange’s interpolating poly-
nomial. Let nodes [x;,y;] for i =0,1,2,...,n be given and y; # y; for i # j.
We construct polynomials p;(y):

1 fori=j
pi(yj)_{o for i # j.

Then the Inverse Lagrange’s interpolating polynomial has the form:

LaI’an(y> = pO(y) ) +p1(y) A +pn71(y) *Tp—1 +pn(y) * T

By similar procedure as in the construction of the Lagrange’s interpolat-
ing polynomial we get for the node points [z;,y;] for i« = 0,1,2,...,n, and
y; # y; for i # j: L™(y) — Inverse Lagrange’s interpolating polynomial:

=0 yz)

L™ (y f:f[ s = ) - ;. (3.2)

3.2 The Least Squares Method

In experiments measurements are often carried out several times under the
same conditions, which is contrary to the assumptions of interpolation, re-
quiring that all nodes are different from each other. Also, in measurements
we receive data containing errors. This date is therefore not appropriate to
interpolate as this would propagate these errors. Therefore, if we know at
least a little about the functional relationship (linear, quadratic, logarithmic,
exponential, etc.), we can approximate that function so that from the sup-
posed type of functional dependency (the set of all linear function or the set
of all quadratic functions, etc.) we choose such a function, which is to given
points in a sense, as close as possible.

Formulation of the problem: Let nodes zq, x1, 22, ..., 2, and correspond-
ing function values o, Y1, ¥, - . ., yn be given . Let functions g, ¢1,..., ©m,
where m < n + 1 be given. Then, from all functions of the form (linear
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combination of functions g, 1, 2, ..., Pm):

m

fm(x) = ao - 0o() + a1 - o1(x) + -+ @ - Pm(z Z

we are looking for such a function, for which the quadratic error:

n

g(a’07a17"'7 Z fm .Z'Z (33)
=0
obtains the minimum value. Unknown variables ag, aq,...,a,, are from the

set R. The quadratic error g expresses the sum of the squares with a length of
side |y; — fim(x;)|, for i = 0,1,2,...,n. The function for which is obtains the
minimum is called the best approximation of the experimental data yo, . .., yn
in a given class of functions in the sense of the least squares method.

Determination of the best approximation:

The points [z;,y:], ¢ = 0,1,2,...,n and functions ¢;, j = 0,1,2,...,m
are given, therefore the quadratic error:

glag,ar, ..., an Z — fm(x))” =

=0

i — (a0 - o(x:) + ar - @1(s) + -+ + g - P(@))]?

I

=0

depends only on the coefficients ag, ay, ..., a, of the function g. From the
differential calculus of functions of several variables we know, that a necessary
condition for the function g(ag, ai, . .., a,) to obtain a minimum, is fulfilment
of the conditions expressed by the following equations:

% _ z”: (a0 - @o(:) + a1 - 1(x;) + -+ + am - om(2:))]| =0,

aa] aay i=0
for j = 0,1,...,m. After differentiation, we get a system of m + 1 linear
equations:

32— a0 ala) 1)+ )] ()| =0

1 99

Ba; means g'(a;).



89 3.2. THE LEAST SQUARES METHOD

for 57 = 0,1,...,m. We divide all equations by number —2 and we split
them into individual sums. Then we get the following system of m + 1 linear
equations with m + 1 unknown variables:

n

3 (4 0y(2) z Cpo(@) 0y (@) — =3 (- i) - 5(2)

i=0 =0

for j =0,1,...,m. In each sum we can move the corresponding coefficient
ay in front of the sum and after this modification we receive so-called normal
equations for unknown variables ag, @, ..., Gy:

ag - Z (SOO(xi) ' on(xi)) + ot ay Z (Qom<$z SOJ xz Z QOJ xz s
i=0 i=0 i=0
(3.4)
for y=0,1,...,m

In this way we obtain system of m + 1 linear equations with m + 1 un-
knowns ag, ai, . . ., @, which we already know easily to solve.

We will show a special case of approximation by the least squares method
using algebraic polynomials. Let us choose the functions ¢; as: p;(x) = 2,
fori=0,1,2,...,m, i.e.

wo(r) =1, @i(x) =2, @x)=2% ..., @n(x)=21"
We denote the approximate function f,, as polynomial P,,:
Pu(r)=ag+a,-x+ay 2°+ - +ay, z™. (3.5)

We receive the sums from the system of normal equations:

> (pol@i) - po(x:) = (polwi)) ZZ() le (n+1),
=0 1=0

=0

zn: (po(ws) - p1(x3)) = Zn: (55? ‘ le) = éxm

> (eo(m) - alm)) = 3 (ot a%) =3t

Z 907“ xz * Ps l‘l)):Z(.ZE:xf):Zx:—i_S’ T,SG{O,l,...,m}
1=0 i=0 1

(2

=0,
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The system of normal equations is in the form:

n n m _ n

ag - (n+1)+ar- Tiloi+ -+ am - il ] = Xiso Vi

n n 2 n m-+1 o n
aO‘Zi:oxi‘i‘al' im0 L T A Qi T = 2.i=0%; " Y

n 2 n 3 n m—+2 _ n 2 .
Ao~ Do T + a1 Do Ty F o F At X T = 2.i=0T; " Yi

n m n m+1 n 2m _ n m
Qo+ Yo" a2 ilox; T Gt 20 T = Do Y

For the approximation by linear function (straight line) P (z) = ap+a; -z
we get system of normal equations in the form:

ap-(n+1) + a-Xior = Xl
ap St or + ar-Yror o= Sromicy

and for the approximation by quadratic function (parabola) Py(x) = ag+ay -
2

x4+ ag - r° we get system of normal equations in the form:
a-(n+1) + a-Xlew + a- Xl = Yiloy
Q- YioTi +oar Yo% + a2 Xior = Xilowiyi
ao - 2izg %2 + ar- X xf’ + a3, x? = 0 %2 " Yi

Besides polynomials the trigonometric functions also are used, if we as-
sume periodic behaviour of the approximated data. For example, we can
choose the functions ¢; as follows (assuming period is 27):

wo(r) =1, ¢1(x) = cosz, po(x) =sinz, p3(r) = cos2x, @4(x) =sin2z, ...

3.3 Solved Examples

Example 3.1 Write the Lagrange’s interpolating polynomial for the func-
tion f, which is given by node points:
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zi | —1]0]1]2
i | 3 [2]1]6"
Solution.:
From the assignment we see, that n = 3. The Lagrange’s interpolating
polynomial has the form:

“TD-0-(D-D-(y-2 °F
NIRRT
NS
e e

_Be (@ —30+42)  (P—1)-(20—4)

v

Example 3.2 Solve the equation f(x) = 0 using the inverse Lagrange’s
interpolation polynomial if the function f is given by node points:

zi [0 1] 3| 4

w5512
Solution.:
To solve the equation f(z) = 0 using the inverse Lagrange interpolating
polynomial, it means to determine the value of this polynomial at point
zero i.e. L™(0).2 From the assignment we see, that n = 3. The inverse
Lagrange’s interpolating polynomial has the form:

1) = 3T (2 s =

2We suppose that f(x) = 0 if and only if z = f=1(0) = LV (0).
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=3 y—-(=1) y—(=2)
653 6-(1) (6-(2) "
(=5 (- (1) y—(=2)
Bos (1) B-(2)
n (y—=5)-(y—=3)-(y—(=2)) 34

(=1 =5 ((=1)=3)-((-1) = (-2))
(y—5)-(y—=3)-(y—(=1)) 4

((=2)=5)-((=2) =3) - ((=2) = (-1))

In this case it is not necessary to know the functional formula of this

polynomial, it is enough to calculate the value of the polynomial at the point
zero, i.e. we calculate:

+

Lgnv([)) = Z H ( ]

(D=5 (-D-3)-(-D-(2)
4 0-5-(0-3) - 0=(=1) A
((=2) =5)-((=2) =3) - ((=2) = (=1))

— —1 1 1 1
:85-0+_£-1+;’2.3+_;-4:4+22—22:76:2,29571.
We get LI™(0) = 2,29571, therefore L3(2,29571) = 0, therefore the solu-

tion of the equation f(x) =0 is x = 2,29571. vV

Example 3.3 For the values which are given in the table

z| 01 |05 [07 |12

y | 14,61 [ 3,39 ] 2,14 | 0,47
determine by the least squares method the optimal coefficients a and b if the
function f: y = f(z) is given by y(z) ~ 2 +b-In(x). Write out a theoretical
and numerical matrix of the system.
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Solution:
The function fy(x) is given by fo(z) = a-po(z) +b-1(z) =a- 1 +b-In(x),
where po(z) = * and ¢;(z) = In(z). The theoretical matrix is:

Z?:1 Yi - 900(%‘) ) _
S i ()

Z?lyz % )
zlyl ( )

Table 3.1: The Least Squares Method for y(z) ~ ¢ +b - In(x).
p
T Yi (i) (In(z,))* % In(zi) | oy % yi - In(z;)

Siei(@) - polm) Ty er(@i) - o)

:< (8 vh L)
()L T () |2

Creation of the calculation table:

( oy (i) - polzi)  Timy pol@i) - @1 (i)

?

1 1,0 | 14,61 | 1,000 0,000 0,000 | 14,610 0,000
2 0,5 3,39 | 4,000 0,480 —1,386 | 6,780 —2,349
3 0,7 2,14 | 2,041 0,127 —0,509 | 3,057 —0,763
4 1,2 0,47 | 0,694 0,033 0,152 | 0,392 0,086

SUM | 3,4 | 20,16 | 7,735 0,641 —1,744 | 24,839 —3,027

Based on the values in Table 3.1 (last row), we can write the numerical
matrix of the system of normal equations:

7,735 -1,744
1,744 0,641

24,839
-3,027

The solution of this system of normal equations is a = 11096112(11(27 5,551985

and b = 1199819684%15 = 10,383214. We can approximate the function f: y = f(z)
by formula:

5,551985
y(r) ~. — 4 10,383214 - In(x).
T
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3.4 Unsolved Tasks

3.1 Construct the Lagrange interpolating polynomials for the function f(x),
which are given by the following tables:

) & -1| 0]1]2
ST BN T PN
by 201050712

y[727]36[24]08"

)gv =20 0] 213
Dy A 21

x| —2 113

x| -3|-2]1
y| 12] 0]4]-15"

f)

3.2 The function f(z) is given by table. Approximate the function f by
linear function ¢g: y = ax + b by the least squares method.

z||-1][2]3]5

2
S P R

z | -01]05]07]12

b) y 72136]24]08"°

c)

z|-1]0]2] 3] 5
y| 6]2[0]—6]-12"

3.3 The function f(z) is given by the table:

z | 0] 05| 1,1] 20

y | 1751053095125
By the least squares method approximate the function f by the function g:
y=a-+b-e".
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3.5 Results of Unsolved Tasks

3.1 a) Ly(z) = —f2%+ 322 + [z — 1 b) Ly(z) = — P’ + Bg? — 13075 4 8
c) Ly(x) = 32° + 322 — Br — 1 d) Lo(x) = 32* — §x —3e) Ly(x) =
Sat =222 — Le+ 10 f) Ly(x) = —152° — 322 + Lo + 3
3.2 a)g: y = 0482+3,92b) g: y = —2,89473684210526+3,21052631578947

c) g: y = —4,99135446685879x + 6,3700288184438

3.3 ¢ y=—0,8085+ 0,3231 - 7
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Chapter 4

The Calculation of Definite
Integrals

4.1 Antiderivative

With the concept of derivation we met in section 1.5. In this chapter we will
discuss the inverse process to differentiation of a function. We are looking for
such a function, which will be equal to the derivative of the given function.

Definition 4.1 Let a function f with a domain D(f) C R be given. A func-
tion F' is called an antiderivative of the function f on an interval I C D(f),
if for all z € I holds: F'(xz) = f(x). We assume that in the end points of the
interval I, the function F' has at least one-sided derivatives.

The consequence of the definition of antiderivative of the function f is
the fact that each antiderivative of the function f is the continuous function
F on the interval I, because it has the first derivative on the interval I.

Theorem 4.1 Let a function F : y = F(z) be antiderivative to a function
f:y= f(x) on the interval I C D(f) C R and let ¢ € R be a real constant.
Then also the function G = F + ¢ is an antiderivative to the function f on
the interval I.

Theorem 4.2 Let the functions F' and G be antiderivatives to a function f
on the interval I C D(f) C R. Then the function H = F' — G is a constant
function on the interval .

97



CHAPTER 4. THE CALCULATION OF DEFINITE INTEGRALS 98

4.2 Indefinite Integral

Definition 4.2 The set {F'+c¢:c € RAF' = [} is called the indefinite
integral and it is denoted by symbol [ f(x)dx = F(z) + ¢. Finding the
antiderivative to the function f is called integration (integration of the func-
tion f, integrating the function f), the argument x is called the integration
variable and the constant c is called the constant of integration (integration
constant).

Remark 4.1 Following relations are valid:

2) [ f(@)dz=f(z)+e

b) ([ f@)ar) = s,

Theorem 4.3 Let a function f : y = f(x) be continuous on an interval I C
D(f) C R. Then for the function f on the interval I exists the antiderivative
F:y=F(x).

4.2.1 Integration Rules
(1) /(a f@) de = a- /f(;z:) dz, for & € R
@) [ (/@) +9@) d= [ f@)da+ [ g(x) da
(3) [ (@)= g@) do = [ f@)de~ [ gla)da

(4) /;8 de = In|f(2)| +¢, c €R

4.2.2 Integration Formulas

(1) /1dx:x—|—c, ceR

(2) /kdx:k~x—|—c, for k,c € R

1
m-x”“—l—c, forn#—-1,ceR

(3) /x” dz =
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1
(4) /axdle—-ax—i—c, fora>0Na#1,ceR
na
(5) /emdx:ex—i-c, ceR

1
(6)/—dx:1n|x|+c, ceR

T

(7) /sinxdm =—cosr+c¢, ceR

(8) /coswdx:smx—{—c, ceR

1
(9)/ dr =tgz+c, ceR

cos? x

1
(10)/,2 dz = —cotgxr +¢, ceR
sin?

=arcsinx +c¢, c€R

(11) / \/11—7:,;2 da

1
(12) /1+x2dx:arctga:+c, ceR

1 1 1+

1
(14) /mdlen‘x—l—sz—f—a?‘—kc, ceR

1
(15)/\/ﬁdx:1n‘x+\/9&2—a2‘+c, ceR
2 —a

4.2.3 Integration by Parts

As we may notice between the rules for integrating we lack rules for integrat-
ing the product and the division of two functions. Unlike by derivatives, by
integration there does not exist universal rule for integrating such functions.
Integration by parts' allows us to integrate a product of some functions and
the elementary functions that are not among the formulas for integration.

Tt also usually be called per-partes method.
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Theorem 4.4 Let the functions u : y = u(z) and v : y = v(z) have contin-
uous the first derivative on the interval I C R. Then holds:

4.2.4 Integration by the Substitution Method

The Substitution method allows us to integrate many composite functions,
the product of some functions and often fraction of functions.

Theorem 4.5 Let a function g : y = g(x) be defined on an opened interval
I = (a;b) € D(g) C R with range Iy = (¢;d) C H(g) CR (i.e. g: (a;b) —
(¢;d)). Let the function g be continuous and differentiable. Let a function
F :y = F(x) be antiderivative to a function f : y = f(x), which is defined
on an interval J = Iy = (¢;d) € D(f) € R. Then the function F(g(x)) is
antiderivative to the function f(g(z)) - ¢’(x) on the interval I = (a;b).

We can formally rewrite Theorem 4.5 into the form:

[ flo@) - g@)da

g,(x‘;<§2: . |: JEGLE (4.3)

4.3 The Definite Integral

Definite integral is one of the base instruments that we can use to calculate
the area of surface (plane figures).

Definition 4.3 Let be given a non-negative and continuous function f :
y = f(x), where f : (a;0) — R, (a;0) € D(f) € R. The partition D,
of the interval (a;b) is given, which is given by n separate points D, =

{zo;x1;29; .. .;xp}, where a = 29 < 21 < 29 < -+ < Ty < x, = b and
(a;b) = U (x;_1; ;). Denote Ax; = x; — x;_1 the length of the i-th interval
forv =1,2,...,n. For each positive integer n we can create some partitioning

D,, of the interval (a;b) and we get a sequence of partitioning {D,,}5°, of
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interval (a;b). Denote the norm of the partition D,, as a number ||D,|| =
max{Azy, Axs, ..., Ax,_1, Ax,}. Assume that the sequence of partitioning
{D,}52, is normal (i.e. lim,_, ||Dy|| = 0). Let & be an arbitrary point of
the interval (z;_1;x;) for i =1,2,3,...,n. Denote S(f, D,,) the integral sum
of the function f for partition D, of the interval (a;b) and for any choice of
points &1; ;... &, where S(f, D,) = S0, f(&) - Az Then if exists the
number

S = lim S(f, D,) (4.4)

n—oo
(the limit of a sequence of integral sums of the function f on the interval
(a; b)), it is called the definite integral (Riemann integral) of function f on
the interval (a;b). The definite integral is denoted by the symbol [° f(x) dz.?
The number a is called the lower limit and the number b is called the upper
limit of the definite integral.

Definition 4.4 Let a function f be defined and bounded on a closed in-
terval (a;b). The function f is integrable on the interval (a;b), if for every
normal sequence {D,,}°, on the interval (a;b), the sequence of integral sums
{S(f, Dn)}>2, of the function f for partitioning D, of the interval (a;b) and
arbitrary selection &;;&s;. .. 5 &, for the partition D,, is convergent.

Remark 4.2 If we mark a planar shape — curvilinear trapezoid as a set of
points K = {[z,y] e R®:a S 2 < bA0 <y < f(x)}, then the surface area
of this region is equal to the real number S, i. e. value of the definite integral

J2 f(z) da.

Theorem 4.6 The function f is integrable on (a,b) with integral S if and
only if lim, . S(f, D,) = S for every sequence {S(f, D,)}>, of Riemann
sums associated with a sequence of partitions {D,}2%, of (a,b) such that

|| Dynl|| — 0 as n — 0.

Remark 4.3 Based on the Theorem 4.6 we can express the definite integral
S as the limit:

[[Dn|=0

2The set of points {£1;&s;...5&,} is called a selection for the partition D,,.

3The summing definition of integral introduced Cauchy for continuous functions and
Riemann for discontinuous functions. Title definite integral introduced Bernoulli and
symbol [ is actually the letter S as the first letter of the word sum which used Leibniz,
Bernoulli’s teacher. Therefore, the definite integral is called the Riemann integral or the
Cauchy-Riemann integral.
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Theorem 4.7 (The Newton-Leibniz Formula) Let a function f : y = f(x)
be integrable on a closed interval (a,b) and let it has on the interval (a,b)
antiderivative F': y = F'(x). Then holds:

/ f(z)de = [F(2)] = F(b) — F(a). (4.5)

4.3.1 Properties of Definite Integrals
Theorem 4.8 Suppose that functions f and g are integrable. Then holds:

W [ f@ae == [ s

@ [ r@de=o.

@) [(@) +o@)de= [ f@det [ o) d,
@ [[a-f@dr=a- [ f@)dr, whae a € R,

(5) /ab f(z)de = /acf(x) dm—k/ff(x) dz, where ¢ € (a, b).

Theorem 4.9 (Ezistence of the Integral) If a function f : y = f(z) is contin-
uous on an interval (a,b), then the function f is integrable on this interval.

Theorem 4.10 Let a function f : y = f(z) be bounded and has a finite
number of points of discontinuity on an interval (a,b). Then the function
f:y = f(x) is integrable on the interval (a, b).

Theorem 4.11 Let a function f : y = k be the constant function (k € R).

Then holds: ,

/kdx:k.(b—a).

a
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Theorem 4.12 Let a function f : y = f(x) be integrable and non-negative
on an interval (a,b). Then holds:

/ f(a)dz = 0,

a

Theorem 4.13 Let functions f : y = f(x) and g : y = g(x) be integrable
on an interval (a,b). Let f(x) < g(z) for all values x € (a,b). Then holds:

Theorem 4.14 (Integration by Parts) Let functions u : y = u(x) and v :
y = v(z) be continuously differentiable on a closed interval (a,b). Then

holds: , ,
/u(x) v (x)dae = {u(a:) : v(a:)}b — /u’(w) v(x)dz. (4.6)

Theorem 4.15 (Substitution) Let a function f : y = f(x) be continuous on
a closed interval (a,b). Let a function g : y = g(x) has a continuous the
first derivative on bounded and the closed interval (¢, d), while it maps the
interval (c, d) to the interval (a,b). Then holds:

[r@de = [ flo0)-g@at, (4.7)
where g(c) = a and g(d) = b.

4.3.2 Aplication of Definite Integrals

Definition 4.5 Let functions f : (a,b) — R and g : {(a,b) — R be
continuous and let for each =z € (a,b): f(z) < g(x). Then the set D =
{[r,y) eR?* :a Sz S bA f(z) £y < g(x)} is called the elemental area
(region) in R?* with respect to the z axis o,.
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Definition 4.6 Let functions ¢ : (¢,d) — R and ¢ : (¢,d) — R be
continuous and for each y € (¢, d) is ¢(y) = ¥ (y). Then the set H = {[z,y] €
RZ:c<y<dAoély) <z < (y)} is called the elemental area (region) in
R? with respect to the y axis o,.

Theorem 4.16 A surface area of the elemental area D from Definition 4.5
is calculated by the formula:

P = / (g(a:) - f(x)) dz. (4.8)

Theorem 4.17 A surface area of the elemental area H from Definition 4.6
is calculated by the formula:

P = [ W) - o) dy. (4.9)

Theorem 4.18 If the curve 7 is a graph of the function f : {(a,b) — R,
having a continuous the first derivative, then for its length d holds formula:

d:/ 1+ (f(2))2 da. (4.10)

a

Theorem 4.19 Let a function f : y = f(x) be continuous and non-negative
on a closed interval (a,b), which creates in a plane curvilinear trapezoid L
over the interval (a,b). By rotation of curvilinear trapezium L in the space
R? with axes o,, 0,, and o, around an axis o, arises rotating shape whose
volume V' is computed using the volume formula:

V = lim Zﬂ' &) - Az =7 - /f (4.11)
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Theorem 4.20 Let a function f : y = f(z) be continuous, differentiable and
non-negative on the closed interval (a, b), which creates in a plane curvilinear
trapezoid L over the interval (a,b). By rotation of curvilinear trapezium L
in the space R® with axes o,, 0,, and o, about the axis o, arises rotating
shape whose surface area of rotating area S is computed using the formula:

b

S:2-7r-/f(x)~ 1+ (f'(x))? da. (4.12)

a

4.4 Numerical Integration

As we already know from previous chapters, not every function must have
a primitive function (antiderivative), or to find the primitive function can be
very complicated. Unfamiliarity of primitive function does not allow us to
use the Newton-Leibniz formula to calculate the definite integral. We can
still use the definition of the definite integral, but its use is not very practical
for calculations. It is therefore appropriate to suitably adjust the definition
of the definite integral so we can approximate it more easily. For this we use
the so-called Newton-Cotes formulas.

4.4.1 Newton-Cotes Formulas

We want to calculate the definite integral of a function f: y = f(z) on
an interval (a, b):

/ (@) d. (4.13)

We obtain the Newton-Cotes quadrature formula (quadrature formula) by
integrating the interpolating polynomial with equidistant nodes, which ap-
proximates the integrand f (the expression to be integrated). These formulas
can be divided into two basic groups:

a) closed formulas, where we take the interval endpoints for quadrature
nodes,
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b) open formulas, where we do not take the endpoints for quadrature
nodes, but the nodes are symmetrical according to the centre of the
interval.

In this chapter we will discuss one open formula (rectangular method) and
two closed formulas (trapezoidal method and Simpson’s method). The differ-
ence between these methods is by which polynomial function is the integrand
f approximated. When we apply the rectangular method we use the polyno-
mial of the zero degree (constant function). When we apply the trapezoidal
method we use the polynomial of the first degree (linear function — straight
line), and when we apply the Simpson’s method we use the polynomial of
the second degree (quadratic function — a parabola).

We know that the definite integral of a positive function f on the interval
(a,b) corresponds to the surface area of the plane, which is surrounded, from
above by the function f, from below by the x axis o, and on the both sides by
the straight lines x = a and z = b. With the rectangular method we calculate
the area of the rectangles that approximate that area. With the trapezoidal
method we calculate the surface area of trapezoids that approximate the
given area, and with Simpson’s method we calculate surface of areas that are
bound from above by parabola.

Let the integral (4.13) be given. We divide the interval (a, b) into the n

equal parts, using n 4+ 1 nodal points xg, 1, To, ..., x,. We say the partition
D,, = {xo, 1,22, ..., x,} is reqular. Let h € R, for which holds:
h—
pe =9 (4.14)
n

Then we can express the nodal points using the constant h as follows:
Tiyr1 = X4 -+ h, (415)
where 1 =0,1,2,...,n—1 and 2y = a, x, = b.

Remark 4.4 As explained in Definition 4.3 | the choice of &; can be anything
within the interval (z;_1, ;). Depending on our choices, we can have a vast
variety of sums. However, there are three main sums that relate and are
usable to our cases:

(1) Left Riemann Sum: Siep(f, Dy) = i f(zi—1) - A, we choice the left
i=1
endpoint & = x;_1 (the left endpoint sum),
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(2) Right Riemann Sum: Syign(f, Dy) = Z f(x;) - Ay, we choice the right
endpoint §; = x; (the right endpoint sum)

(3) Middle Riemann Sum: Sya(f, D) = f: f(&) - A;, we choice the mid-
i=1

Ti—1+Z;

5 (the midpoint sum).

point & =

4.4.2 Rectangular Method

Let the integral (4.13) on page 105 be given. We approximate the function
f by the constant function f;: y = f (m) fori=0,1,2,...,n—1 at
each interval (x;, z;11), for ¢ = 0,1,2,...,n — 1. The area of the rectangle
over the interval (x;, z;11), for 1 € {0,1,2,...,n—1} can be expressed by the
formula:

$i = (i1 —x;) - f (W) .

Then for the sum of the of all n areas of rectangles applies:

(4.16)

n—1 . .
Zsz—me—:ci)-f(:BHr;Z“).
=0

Given this relations (4.14) and (4.15) we can modify the sum in to the fol-
lowing form:

Zh f(x’+x2+h>:h-j§§f<xi+g>. (4.17)

The resulting relation for calculation of the integral by the rectangular method
with number of subintervals n has the form:

/abf(x)dx%s(n):h-zn:f<a+(2i—1)-Z). (4.18)

=1

For estimation of the error holds:

M, (4.19)

where M, = MaXge (q,b) |f"()].
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Remark 4.5 The formula (4.18) is also called Midpoint Rule, if we use the
Middle Riemann Sum. If we use the Left-handed Riemann sum, then we say
Rectangular Rule (the left endpoint of the subinterval is used). Then the
formula (4.18) is written as:

b n—1
[ 1@ de sy =h-Y fla+i-h).
a i=0
For estimation of the error holds:
b (b a)?
— dz| < M
s(n) — [ f@)da| £ S,

where M; = MaXze(a,b) |f'(z)].

4.4.3 'Trapezoidal Method

Let the integral (4.13) on page 105 be given. We divide the interval (a, b)
on n equal parts, by n + 1 nodal points xg,z1,xs,...,2,. The length of
each interval (z;, z;41) is equal to the number h € R, for which the relation
(4.14) holds. Then we can express the nodal points by using the relation
(4.15), where i € {0,1,2,...,n — 1}, 90 = a and z,, = b. We approximate
the function f by a linear function f;: y = f;(x), which passes through
the points [z;, f(z;)] and [z,41, f(x;11)] at each interval (x;,x;1) for i =
0,1,2,...,n — 1. We approximate the surface of the original area over the
interval (z;, x;1) using the area of trapezoid over the interval (x;, x;, ) for
i€{0,1,2,...,n — 1}, which can be expressed by the formula:

so= g e () + flran). (4.20)
Then for the integral (4.13) holds:
/bf(a:)dx _ / f(:c)d:c+/IQf(x)dqu/xBf(a:)der~~
---+/xn_1f(x)d:£+/xn f(x)dz ~

XNSgt+S1+S2+ -+ Sp—2+ Sh—1 =
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M (Flaa) + ) +

D) + )+

2

=5 - (f(wo) + (1)) +

h
2

(Pl + ) o () + () =

oS

[ (Flxo) + F@)) + (F (1) + flw)) + (f(w2) + flws)) +
s (f@na) + f@n) + (f@nr) + fl@n) | =

. {f(xg)+2-f(:c1)+2-f(x2)+2-f(x3)+- . ~+2-f(xn,2)—i—2-f(xn,1)—|—f(:vn)].

o

Thus:

/ Foyde xS+ o) 12 S fw)|. o)

The following holds for the error estimation:

- M,, (4.22)

where My 2 MaX e (q,b) | " (z)].
For estimation of errors we also use the relation in the form:

/f

where My 2 maxge () | f” ()]

o < ) h? - M, (4.23)

4.4.4 Simpson’s Method

In Simpson’s method we proceed similarly to the trapezoidal method. We
determine the approximate value of the integral (4.13) on page 105. Let
us divide the interval (a,b) to the even number n = 2m, m € N of equal
parts, by n 4+ 1 nodal points xg,z1,xs,...,x,. The length of each interval
(x;, xi11) is equal to the number h € R, for which the relation (4.14) holds.
Then we can express the nodal points by using the relation (4.15), where
i€{0,1,2,...,n — 1}, xg = a and x, = b. We approximate the function
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f by the quadratic function f;: y = f;(x), which passes through the points
[ais f(@2:)], [T2041, f(@2i41)], and [2i42, f(22i12)] at each interval (zg;, Tai42),
fori=0,1,2,...,m — 1. We replace the area of the original region over the
interval (xg;, T9;419) by the area of a curvilinear trapezoid over the interval
(X4, Tojya), fori € {0,1,2,...,m—1}, which can be expressed by the formula:

S; =

che (f(@s) + 4 f(@in) + f(@ir2)) - (4.24)

4.13) holds:

—~

Then for the integral
/bf(a:)dm _ /mf(:c)der/mf(x)d:cnt/%f(az)der~~~

---+/xinjf(x)dx+/::n2f(m)dxz

XSyg+S1t+Se+ -+ Sm 9t Smo1=

= 0 (Fw) +AF) + F(a) + o (Fa) + 4F () + )+

P (@) + 4 ) + Sl + ot

g ) + 47 s) + (n2) + 5 - (Fna) + 4 (@) + (o) =

w|> wl >

[ (Flwo) +4f (21) + f(2)) + (f(2) + 4f (ws) + f(a)) +
+ (f(2q) +4f(25) + f(26)) + -+
 (f (@) + 4f (@n-g) + f(2n-2)) + (f(Tn2) + 4f (2ao1) + fa)) | =

— Z {f(xo)+4~f($1)+2-f(x2)+4'f(373)+' : '+2‘f($n72)+4'f<xn*1)+f(x”)}'

Thus:
/abf(a:)dmg- o) + flan) +4-5 F (wae) +2-3° f (wa)| . (4.25)
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For the error estimate holds:

O g, (4.26)

where M, = MaXge (q,b) |f(IV)($)|-

For estimation of errors we also use the relation in the form:

(b (l) 4
< . .

s(n) — /ab f(x)dx

where M, 2 max,c(p | fV)(2)].

When we want to use the Simpson’s method we must not forget that the
number of dividing points of the interval (a,b) must be always the odd (i. e.
n is the even). This follows from the relation (4.24) on the page 110. We
must pay attention, when we estimate the number of dividing points n for a
given ¢, because the nearest larger non-negative integer can be also the odd
but we need the even n.

4.5 Solved Examples

Example 4.1 Calculate the following indefinite integrals:

(a) /<4x2—2x+3—f—

o 2,

x3

1 d

(c) /:c2 -cosxdx,

(@) /(arctg z)? .

241

Solution.:
(a) Integral is rewritten using the rules for integration so that we can use the
integration formula.
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1
/(4x2—2x+3— T \4/?> dox =

:4-/dea:—Z-/xdx+3-/1dx—/a:%dx—/m_%dx:

22+ ol p3tl ratl

—4. —9. 3.0 — _ —
SR I W A e vy S
x3 x? R

4 2
:§$3—x2+3$—§@—4\‘7§+c.

(b) We modify the integrand to such form that we can use the rules for in-
tegration and integration formulas.

(2 —x)? 4 —2x + x? 4 2x  a?
e e e L AR A
:/—dx—/ dx—l—/—dxzél/ Sdr-2- [ -de+/ dz =

-3+l -2+
—4 9 1 R -
371 _2+1+n\:€]+c 5 1+n]a:|+c

-2 2
=—+—+Infz[+c
x x
(¢) Integrand is the product of a polynomial and trigonometric function cos .
In such cases, we integrate this function using the integration by parts.

u=21z> v =cosx

PP
/ -cosxdr = .
v =2x v=sinz

:x2~sinx—/2x~sinxdx =

u=2x v =sinx
W =1 v=—coszx

) . PP
:a:2-smx—2-/x~smxdx:

=2%-sinz —2- [:c-(—cosx)—/l-(—cosx)dx

:x2-sina:—|—2-:1c-cosx—2-/cosxda::

=2?.sinz+2x-cosx —2-sinx + c.
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(d) If we look at integrand and we realize what it is equal to the derivative
of the function arctan x, so for the calculation of indefinite integral is conve-
nient to use the substitution method.

/ (arctg z)? Ly S arcicg:z: = 1 /t5 U $5+1 N
—adxr = — —= CcC =
2+ 1 1—|—x2d$ = 1d¢t 5+1
£ 1 1
:g—l—c:6~t6+c:6-(arctgx)6+c. V

Example 4.2 Calculate the given definite integral by the trapezoidal method
with the accuracy ¢ = 1073:

2
/ln (2% +4) dz.

1

Solution.:

Denote integrand as the function f: y = In (22 4 4). To determine the num-
ber of subintervals n, we need to calculate the first and the second derivative
of the function f, and then to use the estimate of the error (4.22) in calcu-
lating the definite integral by the trapezoidal method.

Z/,:<1n(l’2+4))/: 2 ”_< 2 )/_(8—2x2

72 + 4 w2 +4) (22 +4)2
We calculate the value:

8 — 22
(iL‘Z + 4)2

To determine the number of dividing n we use the relation (4.22) on page
109, from which we express the variable n. We get the inequality:

M 2 max [f"(z)| =

= max =0,24.
z€{a,b) z€(1,2)

(b—a)? - My 130,24 _
= = V20 = 4,47
12-¢ 120,001 ’

S
1\

We know that n € N therefore, from the inequality n = 4,47 implies that it
—4 0,2. We create the

n
table for the calculation of function values (see Table 4.1).

is sufficient to choose n = 5. For h holds: h =
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Table 4.1: Trapezoidal method.
k] o [y = fl) |

0] 1,0 1,609438
11,2 1,693779
2 [ 1,4 1,785071
311,6 1,880001
41,87 1,979621
52,0 2079442

We can calculate the approximate value of the specified definite integral based
on the values from the Table 4.1:

| =

2 4
/1n(x2+4)d$% . (yo—l—y5)+2-2yi] =

1 i=1

0,2
= é -{(1,609438+2,079442)—|—2-(1,693779+1,785071+1,880991+1,979621)}
=0,1-18,36780216 = 1,83678.

The approximate value of the definite integral is:

2
/ In (22 + 4) do ~ 1,83678.

1

We estimate the upper bound of the error of our calculation using the relation
(4.22):

(b—a)® (2—1)°
< M, — L0924 = 1.
S o Ma= "1+ 024.=0,0008 < 0,00

s(5) — /abf(m) do

v
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4.6 Unsolved Tasks

4.1 Calculate the given indefinite integrals.

a) /(m6—4-x3+3) dz,

b) /(1—2-x2)2 dz,
c) /(x_g)?) dz,

x2

Y

d) /de
e) /(5 -sin*z - cos x) dz,
f) /tgm dz,

2) /tgzxdx,

h) /e$-($2+3-$—4)dx,

k) /e1_4"’32 2z dx,
1) /(1 — 62) - In(22 — 62%) du,

3x2 + 2
m) /x3+2x—6dx’

lnz
—d
) 20 U

In?x

dz,
6x

0)
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p) /lnxdx,

r) /(x3+3x)-lna:d:c,

t3
s)/ gxdx,

cos? x

) / (dz +2)V dz,

1
dz,.
u) /x-ln4x “

4.2 Calculate the given definite integrals.

1
a)/ (IL‘3+4I2—2£C+1) dz,
-1
b ! 3 2x d
)/O(a: e ) x,
T,
c)[r 2-sinx - cosx dx,
1
d) /ex-lnxdx,
1
9 /1 8
e) /3 (356—2) dz,
f) /thxda:,
0

1 2
g) / 2z - e” dux.
0

4.3 Calculate definite integrals using the trapezoidal method for the given
number of subintervals, n on the interval I = (a,b) and extimate the upper
bound of the error.

b) /01’2 (e2x2> dz, n = 10,

a) /11 (2% — 52 +1) dz,  n=16,
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c) /53-sin32x-0052xdx, n =6,
T

d) / 22 - Invz? + 1dz, n = 10,
1

f) /Ztga: dz, n =12,
0

1
g) / sinz - e du, n = 10,
0

o o
h) / MY dez, n=8.
1z

4.4 Calculate the definite integral using the Simpson’s method with the ac-
curacy € = 107° and estimate the error of calculation:

0

1—=x
—d
/1<x+2>2 )

4.5 Calculate the integral from task 4.3 letter f) by the rectangular method
and estimate the error of calculation, if accuracy is given ¢ = 1073.
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4.7 Results of Unsolved Tasks

4.1 a)i-2"—a2*+3z+cb) 12’ —3-2%+x+cc) $-at—6z+6-lnz+24c
d) L. Va7 -2 . p¢z+ce)sin’x+cf) —In|cosz|+cg) tgz —x +ch)
e (22 +x—5)+ci) —z-cos(Bx —T)+cj) —5-¢* " +ck) —561*45‘52%—01)
(327 —1)- (2—In(2z — 62%)) + ¢ m) In|2® + 22 — 6| + ¢ n) (%-lnm)z—l—co)
L.lm*z+cp)z-(Inz—1)+cr) (i$4+%x2)-(lnx—i>+cs)i-tg‘lx%—c
t) & Az +2)+cu) 5 +c

3.n3 z

42 a) ¥ b)i-e?+2c)sd)1-(?+1)e)2f)0g)e—1

4.3 a) 2,0000000000 b) 4,8046382541 c) 0,3168332310 d) 11,7688920106
e) 442,9627421238 f) 0,3469302083 g) 0,7829408000 h) 0,6591551087

4.4 1
4.5 0

4.6 -1



Chapter 5

Linear Algebra

5.1 Vector Space

Definition 5.1 A wvector space over a field F' is a set V', on which are de-
fined the operations addition of elements from V' and scalar multiplication
of elements from V' by elements of F', such that the following applies:

(1) Va,beV: i+beV,

(2) VeV, Vae F: a-aevV,

(3) Va,beV: i+b="b+d,

(4) VJ,E,E’GV: @'+(5 5)2(67—%_))4—0,
(5) 0 eV, VieV: a+0=a,

(6) VaeV,eV: i+b=0,

(7) Ya,beV,VaeF: «a-(@+b=a-ad+a-b,
(8) Ya,8€ F,YaeV: (a+fB)-d=a-d+p-d,
(9) Vo,Be F,VaeV: (a-p)-d=a-(-ad),
(10)31 € F,Va c V: 1.3=a.

If a field F' is a set of real numbers R and elements of the set V are
n-tuples of real numbers from the set R™, then the vector space V = R"
is called n-dimensional arithmetic vector space. Denote the zero vector 0 =
(0,0,0,...,0) € R™. Unit vector with the unit on the k-th position is denoted
by letter €, = (0,0,...,0,1,0,...,0) € R™.

Remark 5.1 From Definition 5.1 it is easy to see the following consequences:

119
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(a) uniqueness of zero element (origin),
(b) cancellation law for vector addition (i.e. d+ 4 =b+ 14 = d =1b),
(¢) uniqueness of the opposite vector (i.e. (Va € V)(3(—a) € V):

o>

@)

(d) a-d=0 < (a=0vd=0) foracFAGEV,
(e) (-1)-da=—-a foraelV.

Definition 5.2 We call subspace of the vector space V' a non-empty set W,
() 4 W C V, such that:

(1) Ya,be W a+beW,
(2) YVae W,Va e F: a-aeW.

Definition 5.3 Let dy,ds,...,d, € V and ay,...,a, € F. A linear combi-
nation of vectors dy, ds, ..., d, is any vector @ of the form: « = aq - a@; + as -
52+"'+04n'5n-

Definition 5.4 The span of S is the set of all finite linear combinations of
elements of S: span(S) = {Z € V : & = ¥, oy - v;; where v; € S; and
n 2 1}. Denote it [S].

Remark 5.2 The span of S is also called the Linear cover or Linear cover
of vector system S from the vector space V', i.e. the span(S) is the set of all
linear combinations of all finite subsystems of the system S.!

Definition 5.5 Let a; € V and o; € F for i = 1,2,..., k. A nontrivial

linear combination of vectors dai,...,d is such linear combination oy - @ +
Qg - da+ - - -+« - dy, that at least one of the coefficients o, . . ., «y is different
from zero. A trivial linear combination of vectors ay,...,d; is the linear

combination 0-ad; +0-dy+---+0-a (i.e. Vi € {1,2,...,k}: oy =0).

Definition 5.6 System of vectors (group of vectors) {d,...,dx} C V is
called linearly dependent if there is the nontrivial linear combination of vec-
tors dy, ..., a; for which it holds: oy - a1 + g - dy + -+ + - @, = 0. The
system of vectors {dy,...,ar} C V is called linearly independent if it is not
linearly dependent.

Let vy,...,v, € V. The span of (v1,...,v,) is a subspace of V. Moreover, (vi,...,v,)
is a spanning set in this subspace. We denote the span of vy, ..., v, by [v1, ..., v,].
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Definition 5.7 A system B, ) # B C V, which satisfies the following con-
ditions:

(1) B is a linearly independent system of V|
(2) system B generates the vector space V i.e. [B] =V,

is called a basis B of the vector space V.

Definition 5.8 Let V' be the vector space over the field F'. We say that the
vector space V' is finite-dimensional, if there exists finite system of vectors
S C V, which generates vector space V. An infinite-dimensional vector
space is one that is not finite-dimensional.

Definition 5.9 A dimension of finite-dimensional vector space V is the
number of vectors of a basis of V. We will denote it by dim(V"), dim(0) = 0.

Definition 5.10 A rank of a system S of finite-dimensional vector space V'
is dim([9]).?

Definition 5.11 The groups of vectors S and T over the vector space V are
called equivalent, if it holds [S] = [T].4

Elementary Operations on Vector Space:®

(1) interchange the order of determining (generating) vectors,

(2) multiplication of vector by any non-zero scalar a € F, a # 0,

(3) adding a linear combination of other vectors to some vector,

(4) omitting a vector that is a linear combination of the other vectors,
(5) adding a vector which is a linear combination of the other vectors.

— — — —

2If vector space V is finite-dimensional, then V has a finite basis. Every basis B for
V contains the same number of vectors. The unique number of vectors in each basis B is
the dimension of the vector space V.

3The rank of a system S is given uniquely.

4One system of vectors has infinitely many bases. If two bases define the same vector
system then one of the bases was created from the second base using the elementary
operations.

5These are changes respectively, equivalent modifications, which do not change the vec-
tor space.
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Theorem 5.1 Let @ € V. System {a} is linearly dependent if and only if
@=0.

Theorem 5.2 System of vectors S, ) # S C V is linearly dependent, if
there exists a finite subsystem of vectors {dy,...,dr} C S, where the system
of vectors {dy, ..., d} is linearly dependent.

Theorem 5.3 System of vectors S, () # S C V is linearly independent if
every finite subsystem of S is linearly independent.

Theorem 5.4 The system of vectors {dy,...,dr} C V, where k& > 1 is
linearly dependent if and only if at least one of the vectors can be expressed
as a linear combination of the other vectors.

Theorem 5.5 The system of vectors {di,...,dx} C V, where k > 1 is
linearly independent if and only if neither of the vectors can be expressed as
a linear combination of other vectors.

Theorem 5.6 The system of vectors {dy,...,dy} C V is linearly indepen-
dent, if holds:

(1) Every nontrivial linear combination of vectors dy,...,d; is different
from zero.
(2) Only trivial linear combination of vectors dy, ..., dy is equal to zero.

(3) al-&'1+a2-d'2+---+ak-&’k:6:>a1:O/\agz()/\---/\ozk:(),
wEF, i=1,2 .. k.

Theorem 5.7 In vector space V' = R" is each system of vectors containing
more than n vectors linearly dependent.

Theorem 5.8 Each finite-dimensional vector space different from {0} has a
finite basis.

Theorem 5.9 If the vector space V has a finite basis consisting of n vectors,
then each basis of vector space V' has exactly n elements.

Theorem 5.10 Suppose the vector space V' with dim (V') = n is given. Each
group of vectors from V' which is consisting of a greater number than n vectors
is linearly dependent.
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Theorem 5.11 Each linearly independent system of vectors can be extended
to a basis in finite-dimensional vector spaces.

Theorem 5.12 Suppose V is a finite-dimensional vector space with dim (V') =
n > 0. Let {dy,...,d,} be an arbitrary group of vectors from the vector space
V. Then the following conditions are equivalent:

(1) {d,...,d,} is linearly independent group of vectors,
(2) {dr,...,d.} =V,
(3) {d,...,d,} is basis of the vector space V.

Theorem 5.13 The groups of vectors S and T are equivalent if and only if
SCTIAT CIS].

Theorem 5.14 Fach of the following systems of vectors (1) — (4) is equiva-

lent to the system of vectors {@,...,d;,...,d;,...,dx}:

(1) {ai,....d,....dj,... a4},

(2) {ai,...,a-a;,...,d;,...,d,}, where a #0, o € F,

(3) {a@y,...,a...,d; +a-a,...,dp}, « € F,

(4) {@,...,d,...,a;,...,0p, 00 -G + -+ dp}, o € F.

5.2 Matrix

Definition 5.12 A matrix of type m x n is system of the elements which are
written to a table with m rows and n columns, where m and n are positive
integers. For writing matrices we use parentheses

a1 a2 ... Qip
A Q21 A22 ... QA2p ’
am1 Am2 ... Omp
where a;; are elements (entries) of the matrix A for ¢ = 1,2,...,m and

j=1,2,...,n. We usually denote the matrix by capital letters and also we
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use the shorthand notation of the matrix: A = {a;;}, i = 1,2,...,m and
j=1,2,...,n5

Definition 5.13 (Special types of matrices:)

Rectangular Matrix: A general matrix of type m x n, matrix with m rows
and n columns.

Square Matrix: A matrix, which has the same number of rows and columns,
matrix of type n x n.

Column Matrix: A matrix of type m x 1. It is also called the column
vector.

Row Matrix: A matrix of type 1 x n. It is also called the row vector.

Zero Matrix: A matrix of type m x n, which has all elements equal zero,
i.e. Vi,j 1 a;; = 0. We will denote it 0.

Diagonal Matrix: A square matrix of type n x n, where a;; = 0, for i #
J, 1,5 € {1,2,...,n}. We will denote it: diag{ai1,as,...,am} =
diag{a; }1 .

Identity Matrix: Diagonal matrix I = diag{ai1, a2, ..., au,}, where ele-
ments a; = 1,7 € {1,2,...,n}. Wewill denote it I, I,,, or I,,x,,. Matrix
I is the multiplicative identity for the matrices.”

Upper Triangular Matrix: A square matrix of type nxn with zeros below
the main diagonal, i.e. a;; =0, for j <, 4,5 € {1,2,...,n}.

Lower Triangular Matrix: A square matrix of type nxn with zeros above
the main diagonal, i.e. a;; =0, for i < j, 4,57 € {1,2,...,n}.

Transpose Matrix: Transpose matrix A" to the matrix A of type m x n
is matrix of type n x m, for which holds: aiTj =aj, 1 € {1,2,...,m},
j € {1,2,...,n}, i.e. we exchanged the rows and the columns of the
matrix A with each other.

6The m x n is the type of matrix A and it is also called dimension of matriz A.

"A square matrix in which the elements in the leading diagonal are all equal to one and
all other elements are equal to zero is also called unit matriz, but the name unit matrix is
also used in the context of a square matrices for which all elements are equal to one, we
will denote it E.
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Symmetric Matrix: Matrix A is symmetric, if for elements of a matrix A
holds: a;; = aj; for all 4,5, i.e. A= AT,

Definition 5.14 We say that the matrices A = {a;;} and B = {b;;} are
equal (we write A = B), if matrices A and B are of the same type (have the
same number of rows and columns) and a;; = b;; for all 4, j.

Basic operations with matrices.
Definition 5.15 A sum (addition) of two matrices A = {a;;} and B = {b;;}
of the type m x n is the matrix C' = {¢;;} (we write C' = A+ B) of the type

m X n in which for all entries holds: ¢;; = a;; + b;j, Vi € {1,2,...,m},
Vie{l,2,...,n}.

Remark 5.3 The sum of two matrices A and B is matrix A + B which is
defined by adding corresponding entries: (A + B);; = a;; + by;.

Definition 5.16 We say that the matrix D is a multiple of matriz A (we
write D = a - A, a € R), if the matrices A and D are of the same type and
for all entries of the matrix D holds: d;; = a - a;; for all ¢, j.

Remark 5.4 A scalar multiplication is defined as (a - A);; = a - a;;.

Definition 5.17 Let matrices A of type m X p and B of type p x n be given.
The product of two matrices A and B is the matrix C' of type m x n (we
write C'= A - B), for which holds:

p
Cij = Zail by
=1
fort=1,2,....m,7=12,...,n.
Remark 5.5 Matriz Product: (i,j) entry of matrix A - B is obtained by

multiplying each element in the i*" row of matrix A by the corresponding
element in the j* column of the matrix B and summing, i. e.

p
(A . B)U = Zail . bl]’.
=1
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Basic Properties of Matrices
(1) A= A, the equality relation “=" is reflexive.
(2) If A= B, then B = A, the equality relation “=" is symmetric.

(3) If A = B and B = C, then A = C, the equality relation “=" is

transitive.

(4) (-1)-A=-A.

(5) A+ (-A)=A—-A=0.

(6) A+ A" is symmetric matrix.

(7) A- I =1-A= A, where A is arbitrary square matrix.

(8) A-B# B- A in general case.®

(9) A+ B = B+ A, commutativity of addition “+”.
(10) A+ (B+C)=(A+ B) + C, associativity of addition “+”.
(11) A4+ 0 =0 +A = A, additive identity.
(12) a- (A+ B) =a- A+ «a- B, distributivity .
(13) (a+p)-A=a-A+ - A, distributivity.
(14) (A-B)-C = A-(B- (), associativity of multiplication “-”.
(15) (A+B)-C=A-C+ B-C, right distributivity.
(16) A-(B+C)=A-B+ A-C, left distributivity.
(17) (a-B)-A=a-(p-A), associativity of scalar multiplication.
(18) 1- A= A-1= A, scalar identity.
(19) (A-B)" =BT .- AT.
(20) (Ay-Ay---- A)T =AT ... AT AT

8If there exists a product of matrices A - B, then the product B - A needs not to exist.



127 5.2. MATRIX

Remark 5.6 (Zero Product Property) Just because a product of two matri-
ces is the zero matrix does not mean that one of them was the zero matrix.

Remark 5.7 (Multiplicative Property of Equality) If A = B, then AC =
BC'. This property is still true, but the converse is not necessarily true. Just
because AC' = BC does not mean that A = B. If A = B, then AC = BC
or CA=CB, but AC # CB for the general matrix C.

Definition 5.18 Let A be a matrix m x n. Let h; be dimension of the
system of row vectors and ho be dimension of the system of column vectors.
The number h = hy = hy is called the rank of matrix A and it is denoted by
the symbol rank(A) = h.

Remark 5.8 Alternative definition of the rank of a matrix A: Let A be
a m x n matrix over a field R. We say that the column rank of the matrix
A is the maximum number of linearly independent columns of the matrix
A, while the row rank of the matrix A is the maximum number of linearly
independent rows of the matrix A. (We regard columns or rows as vectors
in R™ or R", respectively.)

Definition 5.19 Let A be a square matrix of the type n x n. We say that
the matrix A is regular, if rank(A) = n (singular, if rank(A) < n).

The elementary operations on matrices are such adjustments to the rows
(or columns) of the matrix, which do not change the rank of the matrix.
The elementary operations are usually also called row (or column) matrix
transformations (modifications).

We can transform the non-upper triangular matrix to an upper triangular
matrix using so called elementary row and column operations, which do not
change the rank of the matrix.

The procedure of transformation of an arbitrary matrix to an upper tri-
angular matrix (all of whose elements on the main diagonal are different from
zero) by means of the elementary row and column operations is called the
Gauss algorithm.

Elementary Operations:

(1) change of order of rows,

(2) multiplication of some row by a non-zero real number,
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(3) addition of a linear combination of the other rows to some row,
(4) omission of a row which is a linear combination of the other rows,

(5) omission of a zero row.
All elementary operations can also be performed with columns.

Definition 5.20 A matrix B is called equivalent to the matrix A, if the ma-
trix B can be derived from the matrix A using a finite number of elementary
transformations. The relation “equivalence” defined above is an equivalence
relation on the set of all m X n matrices; that is, it is reflexive, symmetric,
and transitive.

Let be given an arbitrary matrix A of the type m x n. We know that for
the rank of the matrix A applies: 0 < rank(A) < min{m, n}. The rank of the
zero matrix is zero. For arbitrary non-zero matrix A applies: rank(A) € N.
The rank of the matrix A is the dimension of the linear span of column or
row vectors of the matrix A.

Theorem 5.15 The following four assertions hold:®

(a) Elementary column operations don’t change the column rank of a ma-
trix.

(b) Elementary row operations don’t change the column rank of a matrix.
(c) Elementary column operations don’t change the row rank of a matrix.

(d) Elementary row operations don’t change the row rank of a matrix.

Definition 5.21 Let A be a square matrix of the type n x n. If there exists
a matrix B to the matrix A, that following applies: A- B = B-A = I, then
the matrix B is called the inverse matriz of the matrix A, and it is denoted
by the symbol A~

Theorem 5.16 Let A be a square matrix of the type n x n. A necessary
and sufficient condition for the existence of the inverse matrix A=! to the
matrix A is, that the matrix A is regular, i.e. rank(A) = n (det(A) # 0).
We say that matrix A is invertible.

9The rank is independent of the row and column operations used to compute it.
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Properties of inverse matrices:

1) (A7t = 4,

2

(1) (A~
(2) A-A=A1 4,
(3) di
(4)
(5)

ag(ay,as, ..., a,) - diag(by, by, ..., b,) = I if and only if a; - b; = 1,
4 ( ) '=pB7". Aila

5) (Ap- Ay - Apy - Ap)t = Ail .Al;ll ce AT ATE

5.3 Determinant

Let A = {a;;} be a square matrix of the type n x n. We can assign a real
number to the matrix A, which we call the determinant. We will define this
using the following definitions.

Definition 5.22 Let A = {a;;} be a square matrix of the type n xn. A Mi-
nor of the matrix A which is corresponding to the element a;; of matrix A is
determinant of the (n — 1) x (n — 1) square sub-matrix which arises from A
by omission of the i-th row and the j-th column, for 4,j € {1,2,...,n}. We
will denote it det(A;;).1°

Definition 5.23 A co-factor of element a;; of n xn square matrix A = {a;;}
is called the product of number (—1)""/ and minor of matrix A which is
corresponding to the element a;; for 7,5 € {1,2,...,n}. We will denote it
det(A;j) = (=1)"7 - det(A;;).

Definition 5.24 Let A = {a;;} be a square matrix of the type n x n. De-
terminant of the matrix A is a real number, which is denoted by det(A) or
|A| and for which holds:

(1) det(A) = aqy, if A= {a;;} is a square matrix of type 1 x 1,

11 A12
Q21 A22

(2) det(A) =

= a1 * Q22 — Q12 * A21,

10Determinant det(A;;) is called the minor, which is the abbreviation for “minor deter-
minant”.
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aix G2 @13

(3) det(A) = | aa1 a2 @23 | = @11 - Qg - agz + ag - ass - a3+

asy Qg2 ass +azy - arg - agz — (13 - g2 - az1+
Qg3 * Q32 - 11 + A33 - Q12 a21),

ail Q12 cee a1(n—1) GA1n
a21 22 s A2(n—1) QA2n
(4) det(A) = | S : L=
A(n-1)1 Qn-1)2 --- CGn-1)(n-1) Qn-1)n
an1 an2 v QAn(n—1) Qnn

= Z Ay - @(Ak]) = Za,;l . E(Azl)
=1

k=1
for arbitrary ¢ € {1,2,...,n}, j € {1,2,...,n}.

Remark 5.9 If A = {a;;} is an n x n square matrix (for n > 1) then we
choose an arbitrary i-th row of the matrix A and we put:

det(A) = Z Q1 * ﬁ(Azl) =
=1

= CLllE(All)—FCLZQE(Alg)—i—azg@(/llg)—i— . ‘+am_1'@(Am_l)—FCLm'E(Am).

The sum ;1 @(Aﬂ) + a9 - E(Alg) R e Q(Am,l) + Qi Q(Am)
is called the expansion of the determinant according to the i-th row. The
expansion of the determinant according to the j-th column reads:!!

det(A) = Z Qgj * @(Akg) =
k=1

= Cllj'@(Alj)—FCLQj'ﬁ(AQj)—i‘a;gj'ﬁ(A;gj)"—‘ . -+an,1j«ﬁ(An,lj)%—anj«ﬁ(Anj).

Theorem 5.17 Let AT be the transposed matrix to the square matrix A,
then det(A) = det(AT).

1Tt is also called co-factor expansion along the i-th row (the j-th column).
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Theorem 5.18 Let a matrix B be the matrix, which arose from the square
matrix A by exchange of two rows (columns). Then det(B) = — det(A).

Theorem 5.19 If a square matrix B is obtained from a square matrix A by
multiplying the arbitrary j-th column by a non-zero scalar «, then det(B) =
« - det(A). If the square matrix B is obtained from the square matrix A
by multiplying the arbitrary i-th row by a non-zero scalar «, then det(B) =
a - det(A).

Theorem 5.20 If a square matrix B is obtained from a square matrix A
by adding of a linear combination of row (column) of the matrix A to some
row (column) of the matrix A, then for the value of the determinant of the
matrix B holds: det(B) = det(A).

Theorem 5.21 Let A be a square matrix. Determinant of the matrix A
is equal to zero (det(A) = 0) if and only if at least one row (column) of
the matrix A is a linear combination of the remaining rows (columns) of the
matrix A.

Theorem 5.22 If a square matrix A contains at least two identical rows
(columns) then det(A) = 0.

Theorem 5.23 If a square matrix A contains at least one zero row (column)
then det(A) = 0.

Theorem 5.24 The following applies:

aip +bi ap+bia ... a1, + b1y
921 929 e Qon,
det(A) = ] ) ] =
QAn1 [(07%)) Ce Apn
a;p a2 ... Q1n bll blg Ce bln
21 Q22 ... Qon, n 21 QA2 ... (057
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Theorem 5.25 If a n x n square matrix A is a triangular matrix (upper
triangular, lower triangular) then det(A) = det(diag{ai1,as,...,am}) =
a/ll'a/ZQ""'a/nn-

Theorem 5.26 The n x n square matrix A is a regular (invertible) if and
only if det(A) # 0.

Definition 5.25 Let A be a square matrix of the type n x n. Then matrix
Adj(A)

@(All) @(Agl) e @(Anl)
Adj(A) = det(:/llz) det(:/lgg) .. det(Ane)
dot(Ar) dot(Asn) ... dot(Am)

is called the adjugate (adjoint) of A (it is a transposed matrix of co-factors
to the elements of matrix A).

Theorem 5.27 If the n x n matrix A is invertible, then its inverse is equal

to
1

Al =
det(A)

- Adj(A). (5.1)

Theorem 5.28 Let A be a square matrix of the type n x n. Then holds:
det(Adj(A)) = (det(A))" 1. (5.2)

5.4 Systems of Linear Equations

Definition 5.26 System (set) of m linear equations with n unknowns vari-
ables over a set of real numbers R is called a finite sequence of equations

S

11 *T1+ Q12 To2+ -+ A Ty = b1
a1 *T1 + Q2 Ty + -+ aop - T, = bg
ag1-T1+agy-Tro+ -+ as, v, = bs (5.3)

A1 = T1F Q2 - To 4+ Ay = Ty, = by,
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where ¥ = (z1,2,...,7,)" is the vector of unknown variables, a;; € R are
the coefficients of the system .S, and b= (b1, b, bs, ..., by)" is a vector, which
is called the right hand side of the system of linear equations S.
The system of equations S can be written in matrix form as A - ¥ = g,
where
all ... Qip b
A= o : and b =
A1 - Gmp A,
The matrix A is called the matriz of the system S and the augmented matriz
Ay = (A[b) is m x (n + 1) matrix (the entries of b are placed to the right of
the matrix A). It can be written as:

air ... Qip b1
Ap=(Alb)=1| = . | (5.4)

am1 -+ Qmn bm

If the system has at least one solution (one solution or infinitely many solu-
tions), then it is said to be consistent system. If the system has no solution,
then it is said to be inconsistent system (singular).

Definition 5.27 The basic terms of systems of linear equations (SLE) S
having m equations and n unknowns:

Homogeneous system of linear equations: If vector b=0 (is zero vec-
tor), the system is homogeneous, i.e. if for all i € {1,2,...,m} holds:
b; = 0, then the system S is called homogeneous system of linear equa-
tions (HSLE). The homogeneous system of linear equations S is de-
noted by Sj.

Non-homogeneous system of linear equations: If vector b # 0, the sys-
tem is non-homogeneous, i. e. if there exists ¢ € {1,2,...,m}, such that:
b; # 0, then the system S is called non-homogeneous system of linear
equations (abbreviated SLE).

Solution of the SLE: Ordered n-tuple of real numbers (cy, ¢s, c3, . . . ,cn)T €

R" is called solution of SLE S, if Y " a;;-¢c; = b; foralli € {1,2,...,m}.

J=1
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Set of solutions of the SLE: The set of all vectors ¢ = (c1, ¢a,¢3,...,¢,) 7,
which are solution of the SLE S is called the set of solutions of SLE S

and is denoted by © or Q(95).

Trivial solution of the HSLE: Zero vector is called the trivial solution
(zero solution) of HSLE.

Nontrivial solution of the HSLE: If the solution of the HSLE has at
least one non-zero coordinate, then such a solution is called the non-
trivial solution of the HSLE.

Zero equation: The equation 0-x1 +0-29+---4+0-x, = 0 is called zero
equation.

Contradictory equation: Equation 0-x;+0-29+---+0-x, = b;, where
b; # 0 for some i € {1,2,...,m} is called contradictory equation.'?

Equivalent SLE: The system S is equivalent to the system S if and only
if both systems have the same set of solutions €. We mark this rela-
tionship: S; ~ Sy resp. S; ~ Sy.13

Pivot of equation: The pivot (main coefficient) of the i-th equation ¢; is
the first nonzero coefficient from the left side in the i-th row (i-th equa-
tion), i. e. the first a;; # 0 from the left side for some ¢ € {1,2,...,m}is
called pivot of equation ¢;: a;1-T1+a-To+- - - +aij- T4 -+ ain-T, = b;.
Coefficients a;; up to a;;_1 are zero.

Gaussian form of the SLE: The system of linear equations S without
zero equations is in Gaussian form, if it holds: If i < j, then pivot
a;, of the i-th equation g; has a smaller column index as pivot a;; of
the j-th equation ¢; (i.e. k < [). The system of linear equations in
Gaussian form will be denoted by S,.

Remark 5.10 Two SLE’s using the same set of variables are equivalent if
each of the equations in the second system can be derived algebraically from
the equations in the first system, and vice-versa. Two systems are equivalent

121t is possible to derive a contradiction from the equations, that may always be rewritten
using equivalent operations, such as the equality 0 = 1.

BTwo systems of equations S; and S, are called equivalent if they have identical sets
of solutions (i. e. Q(S1) = Q(S2)).
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if either both are inconsistent or each equation of any of them is a linear
combination of the equations of the other one.

Elementary operations for systems of linear equations, which do not change
the set of solutions:

1) Omission zero equation.

2) Multiplying any equation by a nonzero real number.

4

(1)
(2)
(3) Adding one equation to another equation.
(4) Exchanging order of equations.

(5)

5) Adding to one equation linear combination of other equations.

Gaussian elimination is reducing a system of equations (lining up the
variables, the equations are the rows), a matrix A, or an augmented matrix
Ay by using elementary row operations.

Definition 5.28 Let a SLE S be given and let the systems S and S, be
equivalent, where S, is system of linear equations in Gaussian form. The
number of non-zero equations of the system S, is called the rank of the
system S and it is denoted by rank(S5).

Definition 5.29 Let wy, Wy, ..., Wk; W = (¢4, C21y - -y cni); 1 € {1,2,...,k}
be solutions of the SLE S (also HSLE). Let g, s, ..., ax € R. Then vector
W=aq- W +qg-Wy+ ag-wWs+ -+ ag - Wy, is called linear combination of
solutions Wy, W, . . ., Wg.

Definition 5.30 The set of solutions {w, Wy, ..., W} is called fundamental
system of solutions of HSLE Sy, if holds:

(1) Each solution o € €2(Sy,) is a linear combination of solutions iy, . . . , Wy,
i.e. (Vw S Q(S)) w = Ele (o7 ?171

(2) Solutions W, W, . .., Wy are linearly independent, i. e. no solution j; for
i€{1,2,3,...,k} is a linear combination of solutions , Ws, . .., w;_1,
Wity - -, Wk-

Theorem 5.29 Each system S of m linear equations of n unknowns can be
transformed by elementary modifications to the Gaussian form.
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Theorem 5.30 Let S € S,,,(R)!" and suppose that S ~ S; ~ Sy ~ -+ ~
Sg. Then the following statements hold:

(1) ) = AS)).

(2) If elimination produces a contradiction, i.e. S, contains a contradictory
equation, then Q(S) = () (system S has no solutions).

(3) If the number of non-zero equations of the system S, equals to the
number of unknowns, then |Q2(S)| = 1 (system S has a unique solution).

(4) If Q(S) # 0 and the number of non-zero equations of the system S, is
less than the number of unknown variables, then ©(S) is an infinite set
(system S has infinitely many solutions).

Theorem 5.31 Let S; be HSLE and let w; and wy be solutions of HSLE
S},. Then also W = w; + Wy is a solution of the HSLE S),.

Theorem 5.32 Let S;, be HSLE and let @, be a solution of HSLE S;, and
o € R. Then also @ = « - w; is a solution of the HSLE S},.

Theorem 5.33 Let S), be HSLE. If W, ws, . . . , Wy, are solutions of HSLE S},
then also their linear combination W = «q - Wi + g - W + vz - Wa + - + - + Qg - Wi
is a solution of the HSLE S, where oy, as, ..., ar € R.

Theorem 5.34 Let S, be HSLE, S;, € S,,»(R). The system S, has only
trivial solution if and only if rank(S;,) = n.

Theorem 5.35 The fundamental system of solutions of the HSLE S}, has
g = n —rank(Sy) elements, if rank(S;,) < n.

Theorem 5.36 Let S € S, ,,(R) and let S, be HSLE corresponding to the
system S.1° If @) € Q(S) and W, € Q(S), then W, — Wy € Q(S},).

148 .1 (R) is designation of the set of all systems of m linear equations on n unknowns
over a set of real numbers R.

5 HSLE corresponding to the system S € Spn(R) is system Sy, which has the same
coefficients a;; as a system S, but the right hand side of the system .S}, is equal to the zero
vector.
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Theorem 5.37 Let S € S, ,,(R) be SLE and let S;, be HSLE corresponding
to the system S. Suppose that wy, s, ..., w,_,, where r = rank(S) < n
is fundamental system of solutions of the HSLE S, and w* is particular
solution® of the system S. Then for every solution @ € £2(S) there exist real
numbers aq, ag, ..., qa,_, € R, such that:

w:W+a1'U71+062'U_}»2+043‘U_)}3+"'+Oén,r'wn,r.

Theorem 5.38 (Fundamental Theorem for Homogeneous System of Linear
Equations) Suppose A - ¥ = (0 is HSLE of m linear equations of n unknown
variables and the rank(A4) = r.17

(1) If r = n, then the trivial solution is the only solution.

(2) If r < n, there are infinitely many solutions and the general solution
will contain n — r arbitrary constants.

Theorem 5.39 (Fundamental Theorem)'® Let S € S, ,(R) be SLE and let
Sy, be HSLE corresponding to the system S. The system S has a solution if
and only if rank(S) = rank(Sy). Furthermore,
(1) if rank(S) = rank(Sy,) = n, then the system S has exactly one solution
(unique solution).

(2) If rank(S) = rank(S,) < n, then the system S has infinitely many
solutions.

(3) If rank(S) # rank(S}), then the system S has no solution (i.e. Q(S) =
0).

Theorem 5.40 (Cramer’s rule) Let S € S, ,,(R) be SLE. If the determinant
D = det(S) # 0, then the system S has unique solution
. (Di D, Dy D,
v (D’D’D""’D)’
where D is the determinant of the matrix of the system S i.e. determinant
of matrix A = {aij}%zl and D; is determinant D with i-th column replaced
by the right hand side b, for i € {1,2,3,...,n}.

16 Particular solution of the system S is an arbitrary solution @* of the system S.

17This system always has at least one solution, namely the trivial solution.

8Fyundamental theorem for the nonhomogeneous system of linear equations or also The
Frobenius Theorem.
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5.5 Numerical Methods for Solving Systems
of Linear Equations

Iterative methods, unlike the exact methods, usually do not lead to the exact
solution after the final number of steps of calculation. In iterative methods
we choose the initial approximation of the solution and we will improve this
solution by certain procedures (algorithms). This solution at each step of
the iterative method will improve. Since we can not do the calculation for
an infinite number of steps, we stop algorithm after finite number of steps.
We obtain approximate solutions of the systems of linear equations.

5.5.1 Jacobi’s Method

Let SLE with n linear equations and n unknown variables be given. Suppose

main diagonal elements a1, ass, ..., a,, be nonzero.
a1 X1+ a1g-To+ -+ aip Ty, = b1
A1 * X1 + A2 - To + -+ + Aoy Tpy = b2
a1 -1+ agy - xo+ -+ az, -, = b3
Apl " T1+ Q2 -T2+ -+ Qpp Ty = bn

From the first equation we express the variable x1, from the second equation
we express the variable x5 and so on. From the n-th equation we express the
variable x,, and we obtain the system of equations:

v = — (b1 —an- Ty — a3 T3 — 0 — Q1 - Ty)
an
1
Ty = — - (by—ay 71— A T3~ — A Ty)
a22
1
3 = — (b3 —a3 w1 —az Ty~ — a3y Ty)
ass
1
Ty = '(bn_anl’xl_anZ’xQ_"'_anfl,nfl'xn71>-
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At the beginning we choose any initial approximation of the solution, which
will be denoted superscript zero #® = () (0) ( ) a::(), ), )T This so-
lution will be substituted into the right- hand 81de of the rewritten system
of equations and we obtain a new approximation of the solution 7 =

(acgl), xgl), xgl), ...,x0)T We continue like this until we obtain the k-th ap-
proximation of the solution of the SLE in the form #®) = (xgk), xék), o

Then the (k + 1)-st approximation of the solution of the SLE is calculated
according to the scheme:

1
:cﬁ’““) - <b1 — Q12 l‘gk) — Q13- I:(ak) T G xg“))
11
1
x(2k+1) _ 1 (b2 —am .xgk) gy - $:(5k) — e — g, - %(f))
@22
1
2 = (b3 —ag ) —agy - ad) — - —ag, - x%k)) (5.5)
a33
I
:E?(IHU = (bn — Qp1 '$gk) — Qp2 - $;k) — — Qp—1pn-1-" $$1k21> '
ann

This procedure Will generate a sequence of approximations of the solution of
the SLE {7 #@ #® 7%} which can converge to the exact
solution of the SLE. We contmue in calculatlon until we reach required pre-
cision i.e. approximation of the solution stabilizes for the required number
of decimal places or exceeds the given maximum number of iterations.

Now, this whole procedure will be described in matrix form. Given a
square system of n linear equations:

A-Z=b,

we can write:

We obtain iterative formula:

FED = ATV (b — A, - 70, (5.6)



CHAPTER 5. LINEAR ALGEBRA 140

where
a1 aiz ... A1n—1 Q1n
Q21 QA2 ... A2n—1 (57
A= ,
An1 Ap2 ... (Ap_1n—-1 0Qnn
0 a2 ... a1 ain
azr 0 ... a1 az,
AC - )
ap1 Gp2 ... GOp_1p—1 0
a1 0 0 0
. 0 a92 . 0 0
Ay = dlag{an, a2, ..., an—1n—1, ann} = .
0 0 ... 0 ap,

For each coordinate of the vector Z#*1 we get the formula:

1 n

Q5 =1

i

for i € {1,2,3,...,n}.

Let us denote matrix C' = —A;' - A. and vector d = Ayt b. Then we
obtain iterative formula of the form:

7D — o 720 4 g (5.8)
where
2] bz
Cis = 07 Cij = _&7 dz = T
Qi Ai;

fori # jand i,5 € {1,2,3,...,n}.

Jacobi’s method does not always converge to the exact solution of the

SLE. Therefore, we have to specify the conditions under which the method
converges.
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Definition 5.31 The matrix A is called strictly row-diagonally dominant if
and only if the following formula holds:

lag] > Jai|  forall i=1,2,....,n. (5.9)
=
The matrix A is called strictly column-diagonally dominant if and only if the
following formula holds:

laj;| >3 |ay|  forall j=1,2,...,n. (5.10)
=
The matrix A is said to be diagonally dominant if it is row or column diag-
onally dominant.

Remark 5.11 Strict row diagonal dominance means, that for each row the
absolute value of the diagonal element is greater than the sum of absolute val-
ues of other elements in considered row. Strict column diagonal dominance
means, that for each column the absolute value of the diagonal element is
greater than the sum of absolute values of other elements in considered col-
umn.

Note that this definition uses a weak inequality “=”, and is therefore
sometimes called weak diagonal dominance. If a strict inequality “>" is used,
this is called strict diagonal dominance.

The Jacobi’s method sometimes converges even if the conditions (5.9) and
(5.10) are not satisfied.

Now we show when the Jacobi’s method converges. Using formula (5.8),
we can write the SLE in the matrix form:

P=C-+d, (5.11)

where C' is the iteration matrix and d is an iterative vector of the Jacobi’s
method. Elements of the above matrix and vector have the form:

d; = -, Cij = 4 for ¢#j, and ¢; =0.

The initial system of linear equations A-7 = b will be modified to the system
Z=C -7+ d. Our task is to find a solution of SLE, which corresponds to
the task of finding a fixed point of mapping F"

F(®)=C-7+d, (5.12)
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because the solution of the initial SLE is such a vector Z, for which the
following applies: F(Z¥) = Z. Then the general iterative step is as follows:

We have a mapping F: R® — R”, where R" is a vector space of all arranged
n-tuples of real numbers. In this vector space we can define a metric by:

d(Z, 9) = |7 = 41|,

where || - || is the norm. We use the norm ||Z — 7]| = max;—;_ {2 : z =
|z; — yi|}. Vector space R™ with this metric is complete. We need to check
when F' is a contractive mapping. The following applies:

d(F(@),F(§) = |F(@) - F@l = |IC-Z+d—(C-g+d)|| = |C- (@Il <

= [[Cl- 117 =gl = [IC] - d(7, 9),

where |[C]| is the matrix norm, [|C|| = maxi—1_.{si : 8i = X7 cij}. We
know that if ||C|| < 1, then the F'is contraction mapping with a coefficient
of contraction a = ||C||. In this way it is ensured, that the sequence of
successive approximations of solution using formula (5.13) converges to the
fixed point of our mapping F'. It remains to show how to check the condition
||C|| < 1. In general case, it can be complicated, but for the SLE is easy to
verify that condition, because it is related with diagonal dominance of the
matrix A. If the matrix A is row (column) diagonally dominant matrix, then
the Jacobi method converges.

If the condition ||C|| < 1 is satisfied, then for the error estimate for k-th
iteration applies:

) - O 20
17 — 2| < 5 - [l = 20, (5.14)
1—{|C]]

||f(k)_f|’ < ﬂ,Hf(O)_f(l)H (5.15)
1=|c]]

Using these estimates, we can decide when to stop the iterative process,
if we are provided by € > 0.
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5.5.2 Gauss-Seidel’s Method

Let SLE, which has n equations and n unknowns be given:

a1+ a1 To+ -t ay T, = b
A1 * X1+ Qo9 To+ -+ Qop Ty = b2
asz1 X1 +0A32 - To + -+ A3p Ty, = b3
Qp1 " T1+Ap2 - Ta+ -+ Qpp - T = bn

The Gauss-Seidel’s method is very similar to the Jacobi’s method, but dif-
fers from it in the way that the calculation of further approximations of solu-
tion always uses the most recent values of the vector ¥ = (21, T2, 73,...,2,)",
that are available.

Main idea of the Gauss-Seidel method: With the Jacobi method, the
values of xgk) obtained in the k-th iteration remain unchanged until the entire

(k+ 1)-st iteration has been calculated. With the Gauss-Seidel’s method, we
(k+1)
use the new values z; as soon as they are known. For example, once we

have computed :cgkﬂ) from the first equation, its value is used in the second
. . (k+1)
equation to obtain the new x; ', and so on.

Thus we obtain a modified iterative relation:

1
= = (b — a2 ) = —ar, - 2l)
ai
1
MR <b2 Cag -2 Zagg 2P — g, xﬂk))
22
1
L = L (bg e BN (4 B x%))
asz3
=
gk — . (bn — a2 g2 — xi’i”) :
ann

Theorem 5.41 If a matrix A is strictly diagonally dominant (row or col-
umn), then for any choice of #(®), both the Jacobi’s and the Gauss-Seidel’s

methods give sequences {f(k)}oo o that converge to the unique solution of the

system A -7 = b.
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5.6 Solved Examples

Example 5.1 Adjust the system of linear equations by the equivalent oper-
ations to the system with diagonally dominant matrix. Perform three steps
of Jacobi iterative method from the initial approximation #© and estimate
the upper bound of the error after the third step, if the SLE has the form:

r—Ty+2z = 73
—r+2y+1lz = =8
18z — 11y — 82 = 21,3.

Solution:
The first step is to modify the given SLE to the diagonally dominant form.
We write the third equation g3 as the first and we move the first and second
equations by one equation below. We get the system:
18z — 11y — 82z = 21,3
r—Ty+22z = 7.3
—r+4+2y+1lz = =8

We subtract the second equation from the first (¢; — g2) and we get the SLE
with diagonally dominant matrix:

172 —4y — 10z = 14
r—Ty+2z = 7,3
—r+2y+11z = 8.

From this system we create a formula of Jacobi’s iterative method.

4 10 14
kv _ A w10 g 14
! AN VAT

1 2 73
k) _ Low 2w T3
i A S
ey Lo 2w 8

11 [EET
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We could rewrite this system also in the form:

5D = 0,2353y%) +0,58822%) + 0,8235

y*D = 0,14292% 4 0,28572F) — 1,0429

A0 — 0,091z — 0,1818y™*) — 0,7273.
For the initial approximation we choose a vector: z( = 0,8235, y© =
—1,0429, 2 = —0,7273 (right-hand side). We create a Table 5.1 in to

which we write particular approximations.

Table 5.1: Solving of SLE by the Jacobi’s iteration method.

|

BECEES ~(B)

0,8235 | —1,0420 | —0,7273
0,15031 | —1,13301 | —0,5200
0,25104 | —1,169985 | —0,61909
0,184054 | —1,1839 | —0,591905

W N —| O

We need to estimate the upper bound of the error of our solution: z®) =
0,184054, y® = —1,1839, 2 = —0,591905. We calculate the norm of matrix
[|C]| = max{0,2353 + 0,5882,0,1429 + 0,2857,0,091 + 0,1818} =
= max{0,8235, 0,4286,0,7788} = 0,8235 < 1.

Then for the error estimate holds:

2% — 7] £ ——— - [[#®) — #*V]|,
1—|C]]
0,8235
7B 7 < 0720 0.066986 = 0,3125.
12 ”—1—0,8235 ’ ’
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5.7 Unsolved Tasks

5.1 Calculate the matrix C =5- A+ 1 - B, if

3 —4 1 1 -2 7
a)A_<—2 7 3>’B_<10 4 3)’

11 -1 2 —2 4
) A=| -2 0 3| B= 8 4 6 |
01 1 10 2 -2

5.2 Calculate the matrices A%, A3, and A%, if
9 _
A= (2 )
0
-1 1.
1

1
a) A= ( 5
1 -1
by A=10 2
2 —1

5.3 Calculate the matrix C' = A - B, if

111 1 1 1 -2 —4
123 4 0 1 0 -1
a) A=\ 54 7 |'B=l 1 1 3 6|
13 6 10 2 1 —6 —10
1111 (1)(1)_3:?
b) A=| 12 3 4|, B= :
Lo 0 -1 3 3
0 1 0 1

—_

3

-3 0
10
110 -1 -1 !
DAd={234 3 —2)73_ _? _g
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5.4 Calculate the rank of the matrix A, if

3

1
—4 |’
-3

0
1
—1
0

1 2
-2 0
1 2
-1 2

|

A:

)

a

Y

— 00 ™M A

N — O™

3
6
1
4

3
—18

-1
6

<t — A

-2 0

O -

— O

S — AN

— — O

0210 3

— O ™

—2

—2

—4

0
0
-2

0
0
-1 3 0

4
4

2
0
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5.5 Verify that the matrix A is a regular (invertible) or singular, if

12 —1
a) A= 22 1],
14 0
111
b) A=|4 0 2|,
42 3
01 3 4
32 1 -4
gA=| 15 9 3|
70 —4 1
13 14
11 -4 1
hA=111 9g 9
12 55

if

2 11
a) A= 2 00|,
2 11
9 —1 2
b) A=|0 -1 3|,
3 -1 1
1000
3100
A=l 551 0|
73 921
30 10
2 9 -2 1
dA=1 35 39|
11 -2 1
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5.7 Calculate the determinant of the matrix A, if det(A) = |A| are given

13 -1
a) det (A)=| -1 =2 2|,
2 1 -1
10 o0
b) det(A)=| -5 1 0]
74 -1
12 3 4
10 -3 -8
o) det{A)=1 1 | o 13
23 5 15
111 12
111 -2 1
d) det(A)=|1 12 11
1 21 11
> 11 11

5.8 Using Fundamental theorem (The Frobenius theorem) show the exis-
tence or absence of solutions for the following systems of linear equations

S
a)

r+y—=z
2r+y—2 = 2

r—y—3z = -7,

r+y—z =
2e+y—z =
y+z =

e S R N

r—y—3z =
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5.9 Solve the following systems of linear equations S:

a)

T+ 2209 — T3 — 224
201 + X0 + T3+ 24
Tl — Tog — Xgz + X4

T+ 29 + 223 — 14

2[L’1 — X9 — T3 +3f[)4
21’1 — L9 — 21’4
8r1 —4xy + x3 — 1314

6!E1 —3£L'2 — T3 — T4

2x1 + 229 — 223 + x4
201 — w9 + 73 — X4
201 — Ty — 324

4151 — 2[[’2 + Trs3 — 4%4

5.10 Solve the systems of linear equations by the Jacobi’s iterative method

with the precision ¢ = 1073, where

18x1 — 1925 + 215
—21’1 + I9 — 15I3
201+ 21zg — 23

—12
15
23.



151 5.8. RESULTS OF UNSOLVED TASKS

5.8 Results of Unsolved Tasks

5 oy 17 6 4 -3
5.1 a)C=< 2 323>b)0: 6 2 18

2 —1 2 —1
2 _ 3 _ 4 _
5.2 a)A-(O 3>,A—<O 3>,A—

1 -3 1 3 -5 4
b)A2(2 5 3),A3(8 15 —8
4 -5 2 0 =16 7 22 —47
2 2 -
64—1? —22 b
53 a) C = b)C=[13 7 9|c)C=
11 6 —32 —52 L5 10 15
15 8 —44 —71
1 1 -2 -3
1 2 -2 —4
1 -2 -2 0 d)Cz(li _;g)
0 3 0 -3
-3 0 6 6

5.4 a) h(A) =2 b) h(A) = 3 ¢) h(A) = 1 d) h(A) = 3 ) h(A) = 1 f)
h(A) =4 g) h(A) = 4 h) h(A) =5

5.5 a) regular b) singular c) regular d) singular

010 2 -1 -1
56 a) Al =1.| -1 01 |b)Al=[9 -4 —6]|c)A!=
121 3 -1 -2

1 0 00 1 0 -1 2

3 1 00 U R T TS B

11 -2 10 d) A7 = -2 0 5 -6

20 1 =2 1 -4 -1 6 —-10
5.7 a) det(A)=6Db) det (A) = —1c) det (A) =24 d) det (A) =30

(
5.8 a) h(S) = h(Sy) = 3 b) h(S) =4 Ah(Sy) =3

59 a) Q9) = {Ff R : 7= (1,21,3)}b) QS) = {F e R* : ¥ =
(2,0,3,0) + - (5,1,0,0)+ 8- (1,0,5,1);, B € R} ) Q(S) =0

5.10 7 = (0,5;1;—1)

11 —23
JAY=| —24 46 —23

12

23

|
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Index

Absolute Value, 23
Adjoint Matrix
see Adjugate Matrix, 132
Adjugate Matrix, 132
Antiderivative, 97
Aplication of Definite Integrals, 103
Approximation of Function, 85
Interpolation, 85
Inverse Lagrange’s Interpolating
Polynomial, 87
Lagrange’s Interpolating Polyno-
mial, 85
Least Squares Method, 87
Normal Equations, 89

Banach’s fixed-point theorem, 142
Base of Vector Space, 120
Bisection Method, 68

Bounded Function, 27

Partition, 101
Upper Limit, 101

Derivative, 49

Bernoulli’s rule, 53
Cauchy’s Theorem, 53
L’Hospital’s rule, 53
Lagrange’s Theorem, 53
Left-hand, 49

Mean Value Theorem, 53
Right-hand, 49

Rolle’s Theorem, 53

Determinant of Matrix, 129

Adjoint Matrix, 132

Adjugate Matrix, 132
Co-factor, 129

Expansion of Determinant, 129
Minor, 129

Dimension of Vector Space, 121

Elementary Functions, 28

Co-factor, 129
Constant Function, 28
Cyclometric Function, 38

Definite Integral, 100
Integral Sum, 101
Lower Limit, 101
Newton-Leibniz Formula, 102
Norm of Partition, 101
Normal Sequaence of Partitioning,
101

153

arccosine (arccos), 38
arccotangent (arccotg ), 38
arcsine (arcsin), 38
arctangent (arctg ), 38
Constant, 28

cosine (cos), 36
cotangent (cotg ), 36
Cyclometric, 38
Exponential, 33
Linear, 29
Logarithmic, 34
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Polynomial, 41
Power, 32
Quadratic, 29
sine (sin), 36
tangent (tg ), 36
Trigonometric, 36
Elementary Operations, 121
Equation
Bisection Method, 68
Fixed Point Iteration Method, 71
Coefficient of Contraction, 71
Contractive Mapping, 71
Error Estimate, 72
Fixpoint of Mapping, 71
Fourier’s Condition, 76
Newton’s Method, 74
Non-Linear, 67
Root, 67
Separation of Roots, 67
Equivalent Matrix, 127
Equivalent SLE, 135
Equivalent Systems of Vectors, 121
Exponential Function, 33
Extreme Value, 27

Fixed Point Iteration Method, 71
Error Estimate, 72
Iteration Function, 73
Iterative Process, 73
Fourier’s Condition, 76
Function, 25
Approximation of Function, 85
Bounded, 27
Bounded Above, 27
Bounded Below, 27
Composite, 26
Concave, 56
Strictly, 56

Concave Down, 56
Purely, 56
Concave Up, 56
Purely, 56
Continuous, 47
from Left, 47
from Right, 47
on Closed Interval, 47
on Open Interval, 47
on Set, 47
Convex, 56
Strictly, 56
Decreasing, 26
Dependent Variable, 25
Derivative, 49
Left-hand, 49
Right-hand, 49
Domain, 25
Elementary Functions, 28, 29, 32—
34, 36, 38, 41
Even, 26
Extreme Value, 27
Global Maximum, 55
Global Minimum, 55
Graph, 25
Increasing, 26
Independent Variable, 25
Infimum, 27
Inside, 26
Integrable, 100, 101
Inverse, 26
Inverse Lagrange’s Interpolating
Polynomial, 87
Least Squares Method
System of Normal Equations, 90
Limit, 42
Local Maximum, 55
Local Minimum, 55



INDEX

Lover Bounded, 27
Maximum, 27, 55
Minimum, 27, 55
Monotonic, 26
Non-decreasing, 26
Non-increasing, 26
0Odd, 26
One-To-One, 26
Outside, 26
Period, 26
Periodic, 26
Point
Extrema, 55
Inflection, 57
Inflexion, 57
Stationary, 55
Range, 25
Strictly Local Maximum, 55
Strictly Local Minimum, 55
Strictly Monotonic, 26
Supremum, 27

Upper Bounded, 27

Function arccosine (arccos), 38
Function arccotangent (arccotg ), 38
Function arcsine (arcsin), 38
Function arctangent (arctg ), 38
Function cosine (cos), 36

Function cotangent (cotg ), 36
Function sine (sin), 36

Function tangent (tg ), 36
Fundamental system of solutions of

HSLE, 135

Gauss-Seidel Methods, 143
Gaussian form of SLE, 135
Group of Vectors

Rank, 121
see also System of Vectors, 120

Indefinite Integral, 98
Integral, 97

Definite, 100
Integration by Parts, 103
Properties, 102
Substitution, 103
The Elemental Area, 103
Formulas for Integration, 98
Indefinite, 98
Integrating, 98
Integration by Parts, 99
Newton-Leibniz Formula, 102
Numerical Calculation, 105
Newton-Cotes Formulas, 105
Rectangular, 107
Simpson’s, 109
Trapezoidal, 108
Per-Partes Method see Integration
by Parts, 99
Riemann’s Integral, 100
Rules for Integration, 98
Substitution Method, 100

Integration by Parts, 99
Interpolation, 85
Interval, 24

Bounded, 24
Closed, 24
Half-closed, 24
Half-open, 24
Open, 24
Unbounded, 24

Inverse Lagrange’s Interpolating Poly-

nomial, 87

Inverse Matrix, 127

Jacobi Iterative Method

Contraction, 142
Contraction Mapping, 142
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Diagonal Dominance, 140
Diagonally Dominant Matrix, 140
Strict Column, 140
Strict Row, 140
Jacobi’s Iteration Method, 138
Jacobi’s Iterative Method, 138
Jacobi’s Method, 138

Lagrange’s Interpolating Polynomial,
85
Least Squares Method, 87
Normal Equations, 89
System of Normal Equations, 90
Limit from the Left
see Left Hand Limit, 42
Limit from the Right
see Right Hand Limit, 42
Limit of Function, 42
Bernoulli’s rule, 53
Infinite, 47
L’Hospital’s rule, 53
Left Hand Limit, 42
Real, 47
Right Hand Limit, 42
Linear Combinations of Solutions of
SLE, 135
Linear Function, 29
Logarithmic Function, 34

Mapping
Coefficient of Contraction, 72
Contraction, 72
Fixpoint, 72
Matrix, 123
Adjugate Matrix, 132
Basic Properties, 125
Column, 124
Diagonal, 124

Element of Matrix, 123
Elementary Operations, 127
Entry of Matrix, 123
Equivalence of Matrices, 127
Identity, 124
Inverse, 127
Lower Triangular, 124
Operations with Matrices, 125
Addition, 125
Equality, 125
Product, 125
Scalar Multiplication, 125
Sum, 125
Rank, 127
Rectangular, 124
Regular, 127
Row, 124
Square, 124
Symmetric, 125
Transpose, 125
type m X n, 123
Unit, 124
Upper Triangular, 124
Zero, 124
Maximum of Function, 27
Midpoint Rule, 107
Minimum of Function, 27

Newton’s Method, 74
Newton-Cotes Formulas
Closed Formulas, 105
Open Formulas, 105
Newton-Leibniz Formula, 102
Number
Absolute Value, 23
Algebraic, 21
Transcendental, 21
Number Set
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INDEX

Number Line, 19
Real Line, 19

Number Sets
Complex, 17
Integer, 17
Irrational, 17
Natural, 17
Order, 20
Rational, 17
Real, 17

Order of Real Numbers, 20
Greater Then, 20
Greater Then or Equal, 20
Less Then, 20
Less Then or Equal, 20

Period of Function, 26
Polynomial Function, 41
Power Function, 32

Quadratic Function, 29

Real Numbers, 19
Associative Laws, 19
Commutative Laws, 19
Distributive Laws, 19
Order, 20
Real Number Line, 19

Rectangular Rule, 107

Separation of Roots, 67

Set
Bounded, 22
Bounded from Above, 22
Bounded from Below, 22
Infima, 22
Lower Bound, 22
Maximum, 22

Minimum, 22
Suprema, 22
Upper Bound, 22

Simpson’s Rule, 109

Surface Area of Rotating Shape, 104

System of Linear Algebraic Equations,

132

System of Linear Equations
Contradictory Equation, 135
Cramer’s Rule, 137
Elementary Operations, 135
Equivalence of SLE, 135
Frobenius Theorem, 137
Fundamental system of solutions,

135

Fundamental Theorem, 137
Gauss-Seidel Methods, 143
Gaussian form, 135
Homogeneous, 135
Jacobi’s Iterative Method, 138
Linear Combinations of Solutions,

135
Non-homogeneous, 135
Pivot, 135
Pivot of equation, 135
Rank, 135

Set of Solutions, 135
Solution, 135
Nontrivial, 135
Trivial, 135
Zero Equation, 135
System of Normal Equations, 89
System of Vectors, 120
Linearly Dependent, 120
Linearly Independent, 120
Rank, 121
Systems of Linear Equations, 132
Homogeneous, 132
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Non-Homogeneous, 132

Tangential Method
see also Equation, 74
see also Newton’s Method, 74
The Length of the Curve, 104
Theorem
Banach’s fixed-point theorem, 142
Bernoulli’s rule, 53
Cauchy, 53
Cramer’s Rule, 137
Fourier’s Condition, 76
Frobenius, 137
Fundamental, 137
L’Hospital’s rule, 53
Lagrange’s, 53
Mean Value, 53
Rolle’s, 53
Trapezoidal Rule, 108
Trigonometric Function, 36

Value of Elemental Surface Area, 103
Vector, 119
Linear Combination, 120
Non-trivial, 120
Trivial, 120
Span Set, 120
Unit, 119
Zero, 119
Vector Space, 119
Basis, 120
Dimension, 121
Elementary Operations, 121
Finite-Dimensional, 120
Infinite-Dimensional, 120
Rank of the System of Vectors,
121
Subspace, 119

Volume of Rotating Shape, 104



Lexicon — Vocabulary

English — Slovak

A

- absolute value

- absolute value of real number
- algebraic number

- addition of matrices

- adjoint matrix

- adjugate matrix

- antiderivative

- approximation of function

- associative law

B

- Banach fixed-point theorem
- Bernoulli’s rule

- base of vector space

- bisection method

- bounded above

- bounded below

- bounded function

- bounded interval

- bounded set

- bounded set from above
- bounded set from below

159

absolutna hodnota

absolutna hodnota redlneho cisla
algebraické ¢islo (algebrické)
stucet matic

adjungovana matica
adjungovana matica
antiderivacia

aproximacia funkcie

asociativny zakon

Banachova veta o pevnom bode
Bernouliho pravidlo

baza vektorového priestoru
metoda bisekcie

metdda poltenia intervalu
ohranicend zhora
ohranicena zdola
ohranicend funkcia
ohraniceny interval
ohranic¢ena mnozina
ohranic¢ena mnozina zhora
ohranic¢end mnozina zdola
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C

Cauchy’s theorem

- closed interval

- coeficient of contraction
- co-factor

- column matrix

- column vector

- complex number

- composite function

- commutative law

- constant function

- concave up function

- concave down function
- contimuous function

- continuous from the left
- contimuous from the right

- continuous on the closed interval
- continuous on the opened interval

- contimuous on the set
- contraction

- contraction mapping

- contradictory equation
- Cramer’s rule

- cyclometric function

D

- decreasing function

- definite integral

- dependent variable

- derivative

- determinant of matrix

- diagonal matrix

- diagonally dominant matrix
- dimension of vector space

- distributive law

- domain of function

- Cauchyho veta

- uzavrety interval

- koeficient kontrakcie
- stlpcovd matica

- stpcovy vektor

- komplexné ¢islo

- zlozena funkcia

- komutativny zakon
- konstantna funkcia
- konvexnéa funkcia

- konkavna funkcia

- spojita funkcia

- spojita zlava

- spojita zprava

- spojita na uzavretom intervale
- spojita na otvorenom intervale

- spojita na mnozine

- kontrakcia

- kontraktivne zobrazenie
- sporna rovnica

- Cramerovo pravislo

- cyklometrické funkcie

- klesajuca funkcia
- urcity integral
- zavisld premenné

determinant matice
- diagonéalna matica

- diagonalne dominantna matica
- dimenzia vektorového priestoru

- distributivny zakon
- defini¢ny obor funkcie
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INDEX

E

- element of matrix

- elemental area

- elementary functions

- elementary operations

- entry of matrix

- equality of matrices

- equation

- equivalence of matrices

- equivalence of SLE

- equivalent matrix

- equivalent SLE

- equivalent system of vectors
- error estimate

- even function

- expansion of determinant
- exponential function

- extrema point of function
- extreme value

F

- fixed point iteration method

- fixpoint of mapping

- formulas for intergration

- Fourier’s condition

- Frobenius theorem

- function

- function is lower bounded

- function is upper bounded

- fundamental system of solutions
of HSLE

- fundamental theorem

G

- Gaussian form of SLE

- Gauss-Seidel Method

prvok matice

- elementarna oblast

- elementarne funkcie

- elementarne operacie
- prvok matice

- rovnost matic

- rovnica

- ekvivalencia matic

- ekvivalencia SLR

- ekvivalentnd matica

- ekvivalentnd SLR

- ekvivalentny systém vektorov
- odhad chyby

- parna funkcia

- rozvoj determinantu

- exponencialna funkcia
- extrém funkcie

- extrémna hodnota

- metdda prostej iteracie

- pevny bod zobrazenia

- integracné vzorce

- Fourierova podmienka

- Frobéniova veta

- funkcia

- funkcia je zdola ohranicena

- funkcia je zhora ohranicena

- fundamentalny systém rieseni
HSLR

- zékladnd (fundamentélna) veta

- Gaussov tvar SLR
- Gaussova-Seidelova metdda
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global minimum
global maximum
graph of function
greater than

greater then or equal
group of vectors

H

half-closed interval
half-open interval
homogeneous SLE

I

identity matrix

increasing function
indefinite integral
independent variable
infimum

inflection point of funkction
inside function

integer (number)

integrable function

integral

integrating

integration by parts
integration by substitution method
interpolation

interval

inverse function

inverse Lagrange’s interpolating
polynomial

inverse matrix

integral sum

irrational number

iteration function

iterative process

- globalne minimum
- globdlne maximum
graf funkcie

- vacsi nez

.....

- mnozina vektorov

- polo-uzavrety interval
- polo-otvoreny interval
- homogénna SLR

- jednotkova matica

- rastuca funkcia

- neurcity integral

- nezavisla premenna

- infimum

- inflexny bod funkcie

- vnutorna zlozka funkcie

- celé ¢islo

- integrovatelnd funkcia

- integral

- integrovanie

- integrovanie metdédou per-partes

- integrovanie substitu¢nou mtédou

- interpolacia

- interval

- inverznd funkcia

- inverzny lagrangeov interpolacny
polyném

- inverzné matica

- integralny sucet

- ireciondalne ¢islo

- iterac¢na funkcia

- itera¢ny proces
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INDEX

J

- Jacobi iterative method

K
L

- Lagrange’s interpolating polynomial
- Lagrange’s theorem

- least squared method

- left-hand derivative

- left-hand limit

- length of the curve
- less then
- less then or equal
- L'Hospital’s rule
- limit of function
- linear combination
of solutions of SLE
- linear combination of vectors
- linear function
- linearly dependent
- linearly independent
- local maximum
- local minimum
- logarithmic function
- lower bound of function
- lower limit
- lower triangular matrix

M

- maximum of function
minimum of function
mean value theorem
minor

monotonic function

- Jacobiho iteracnd metdda

- Lagrangeov interpolac¢ny polyném

- Lagrangeova veta
- metdda najmensich stvorcov
- derivacia zlava
- limita zlava
(Tavostrannd limita)
- dlzka krivky
- mensi nez
- mesi alebo rovny nez
- L’Hospitalovo pravidlo
- limita funkcie
- linedrna kombinacia
rieseni SLR
- linedarny kombinécia vektorov
- linearna funkcia
- linedrne zavisly
- linedrne nezavisly
- lokalne maximum
- lokalne minimum
- logaritmicka funkcia
- dolné ohranicenie funkcie
- dolna hranica
- dolna trojuholnikova matica

- maximum funkcie
- minimum funkcie
- veta o strednej hodnote

- monoténna funkcia
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N

natural number
Newton-Cotes formulas
Newton-Leibniz formula
Newton’s method
non-decreasing function
non-homogeneous SLE
non-increasing function
non-linear equation
non-trivial linear combination
non-trivial solution of HSLE
normal equations

norm of partition

normal sequaence of partitioning
number

number line

number set

numerical calculation

O

odd function

one-to-one function
opened interval
operations with matrices
order of numbers

order of real numbers
outside function

P

partition

period of funkction
periodic function
pivot of equation
polynomial function
power function
product of matrices

prirodzené ¢islo
Newton-Cotesove vzorce
Newtonova Leibnizova formula
Newtonova metdda
neklesajuca funkcia
nehomogénna SLR

nerastica funkcia

nelinearna rovnica

netrivialna linearny kombinécia
netrivialne rieSenie HSLR
stustava normalnych rovnic
norma delenia

postupnost normalnych deleni
cislo

¢iselna os

¢iselnd mnozina

numericky vypocet

neparna funkcia

prosta funkcia

otvoreny interval

operacie s maticami
usporiadanie ¢isel
usporiadanie realnych ¢isel
vonkajsia zlozka funkcie

delenie

peridda funkcie
periodické funkcia
vedtci ¢len rovnice
polynomicka funkcia
mocninové funkcia
sucin matic
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INDEX

Q

- quadratic function

R

- range of function

- rank

- rank of matrix

- rational number

- real line

- real number

- rectangular matrix
- rectangular method
- regular matrix

- Rieman’s integral

- right-hand derivative
- right-hand limit

- root of equation

- row matrix

- row vector

- rules for integration

S

- scalar multiplication

- Simpson’s method

- separation of roots

- set of solutions

- solution

- solution of equation

- span set of vectors

- square matrix

- stationary point of function
- strictly concave up

- strictli concave down

- strictly monotonic function
- subspace

kvadraticka funkcia

obor hodndét funkcie
hodnost
hodnost matice
racionalne cislo
os realnych ¢isel
realne ¢islo
obdlZnikov4 matica
obdlznikova metéda
regularna matica
Riemanov integral
derivacia zprava
limita zprava
(pravostrannd limita)
koren rovnice
riadkova matica
riadkovy vektor
pravidla integrovania

nasobenie skalarom
Simpsonova metdda
separacia korenov
mnozina rieseni
riesenie

rieSenie rovnice

linearny obal mnoziny vektorov

Stvorcova matica

stacionarny bod funkcie

rydzo konvexna
rydzo konkavna

rydzo monoténna funkcia

podpriestor



INDEX

166

- supremum

- sum

- surface area of Rotating Shape

- symetric matrix

- system of linear algebraic
equations

- system of linear equations

- system of vectors

T

- transcendental number

- transpose matrix

- trapezoidal method

- trigonometric functions

- trivial linear combination
- trivial solution of HSLE

U

- unit matrix

unit vector

upper bound of funkction
upper limit

upper triangular matrix

- unbounded interval

vV

- value of elemental area
value of surface area
vector

vector space

- volumen of rotating shape

%%
Z

- zero equation

suprémum

sucet (suma)

povrch rotacného telesa
symetrickd matica

systém linearnych algebraickych
rovnic

ststava linedrnych rovnic
systém vektorov

transcendentalne ¢islo
transponovana matica
lichobeznikova metoda
trigonometrické funkcie
trivialna linedrna kombinacia
trivialne rieSenie HSLR

matica jednotiek

vektor jednotiek

horné ohranicenie funkcie
horna hranica

horna trojuholnikova matica
neohranic¢eny interval

velkost elementarnej oblasti
velkost plochy

vektor

vektorovy priestor

objem rotacného telesa

nulova rovnica
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- zero matrix - nulovd matica
- zero vector - nulovy vektor (origin)
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