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Abstract

The objective of this document is to provide an oportunity to ex-
plore different basic numerical algorithms interactively.
This very document determines the precision of computation, demon-
strates 2D and 3D vector calculus, solves systems of linear equations,
invertes matrices, presents some numerical constants, evaluates user
specified functions, exhibits the evaluation of elementary functions
with their inverse functions (exponential, logarithmic, trigonometric
and hyperbolic functions), introduces CORDIC algorithms, approx-
imates zeroes, minima and integrals, and solves first order ordinary
differential equations numerically.



1 Introduction

The objective of this document is to offer insight into some basic numerical
algorithms by providing opportunities to run these algorithms, investigate
their performance, compare different algorithms for the same purpose, solve
little problems etc.

1.1 Conventions and Usage

In the following, generally:

click = |, to execute an operation or evaluate a function;
click Operation , to clear arguments or results,

type input into -fields

read output from or -fields

The screen layout aims at presenting — in screen filling mode, i.e. window-
width (Cntrl-2) for Acrobat Reader and page-width (Cntrl-3) for Acrobat

Writer — all for an algorithm relevant information on one page/screen.



1.2 Precision

The relative precision of computatz’orﬂ v is computed by

epsilon=1.0;
while (1.0+epsilon>1.0) epsilon/=2;
nu=2*epsilon;

For JavaScript holds JS precision v =

Ex. Precision of JavaScript computations in number of decimal digits?

1.3 Floating Point Arithmetic

Due to the limited precision of computation certain laws of arithmetic hold
no longer, e.g. associativity (a+0b)+c=a+ (b+c)

a = (a+b)+c=
b= a+(b+c) =
c = reset Add

Ex. Compute the relative error!

I Contrary to JavaScript or Java applets computer algebra packages like Mathematica,
Maple or MuPad compute with any user specified precision.



1.4 Floating Point Arithmetic with Given Precision

The precision of JavaScript computations is quite high. To demonstrate
the effects of limited precision, now the number of decimal digits in the
representation of floating point numbers can be specified.

Arguments and results represented with JavaScript precision

a = b= c=

a+b= (a+b)+c=

b+c= a+(b+c) =

p = # decimal digits = test random reset Add

Arguments and results represented by p decimal digits

a= b= ¢ =
@b = @) +e=
(b+e) = a+(b+c)=

Ex. Representation of input numbers? relative error for different p ?



2 Vector Calculus

2.1 Operations on Vectors in the Plane

2.1.1 Scalar Multiples ca of Vectors @ in the Plane

( ) = | )

2.1.2 Addition ad + b of Vectors in the Plane

[ )+ | )= | )

2.1.3 Scalar Product @- b of Vectors in the Plane

[ ) ) -

-

Ex.: Determine the angle /(d,b) between the vectors @ = g(l, 1) and b =

(v/3 —2,1). Use section .

2.1.4 Length or Modulus |d| of Vectors in the Plane

)

Ex.: Normalize vectors like d = g(l7 1) or b= (v/3—2,1). Use section .



2.2 Operations on Vectors in Space

2.2.1 Scalar Multiples ca of Vectors @ in Space

2.2.2 Addition @+ b of Vectors in Space

_+_ =

2.2.3 Scalar Product @ - b of Vectors in Space

2.2.4 Length or Modulus |d| of Vectors in Space

reset =

2.2.5 Vector Product @ x b of Vectors in Space
X —

Ex.: Verify: €, €, and €, are orthonormal.

Ex.: Construct a "unit cube’ with vertices in 0 and @(1, 1,1).



3 Systems of Linear Equations

Systems of linear equations are given by Ax = b. For a demonstration we
will use only 3 x 3 coefficient matrices A, namely systems of three linear
equations in three unknowns. We will compare Gaufy’ elimination method
with and without pivotisation and the Gauf3-Seidel method.



3.1 Gauf}’ Elimination Method

Specify coefficient matrix A and the vector b on the right hand side:

A=
xy

Ax=A|z | =A = =b
I3

reset tests random save A and b det(A) =

eliminate x; then eliminate o
solve for x5 solve for xo solve for x;
Using the original coefficient matrix A, the solution x and the original vector
b compute residuum r=b — Ax residuum

— X
_ — ¢ with [|r]]s =

Ex.: Precision? Conditions for solvability? Underdetermined systems of
linear equations?



3.2 Gauf3’ Elimination Method with Pivoting

Details to partial and complete pivoting see e.g.
www.weblearn.hs-bremen.de/risse/MAI/docs/heath.pdf (in german)

Specify coefficient matrix A and the vector b on the right hand side:

A=
T
Ax=Alz | =A = =b
T3
reset test random save A and b det(A) = solve
Using the original coefficient matrix A, the solution x and the original vector
b compute residuum r=b — Ax residuum

- — r with ||r||; =

Ex.: Try ill conditioned coefficient matrices. cp.
www.weblearn.hs-bremen.de/risse/MAI/docs/heath.pdf


http://www.weblearn.hs-bremen.de/risse/MAI/docs/heath.pdf
http://www.weblearn.hs-bremen.de/risse/MAI/docs/heath.pdf

3.3 Stifel’s Method — SLE & Matrix Inversion

Stifel’s Method solves the quadratic system of linear equations Ax = b by
solving one equation after another for one unknown after another and sub-
stituting this expression for the unknown into the other equations thereby
exchanging unknowns by constants. Essentially, Ax = b is solved by invert-
ing the coefficient matrix A so that x = A~ 'b.

Exchanges are performed in the following form. The so called cellar row
holds intermediate results to be reused.

T i) Ce T e Tn
bl a1 12 c. Q15 Ce Q1n
bi a1 ;2 Ce % . (077
b1 ap—1,1 0p-12 ... Qpn-15 ... Qn-1pn
bn | am Ap2  o-o  Qpj ... Qpp
cellar —

b; against x; is exchanged by the following procedure:

prepare pivot = a;;; for (k # j) cellar[k]l = —a;/pivot;

exchange a;; = 1/pivot; for (k #1) ay; /= pivot;
for (k #j) ap;=tmpl[k];
for (u#1) for (V#j) au *+= ayy*tmplv];

Ex.: Check the invariance of column vector on the left of the form = Matrix
times transposed row vector top of form.

10



reset test random save A
cellar
with det(A) =
15 click: fill cellar 1<j1 1<J2 1<J3 verif
274 click: set other elements 9 <j1 9 j 9 f A A,ly: L
37 click: set pivot column <jl <j2 j
4% click: set pivot row 3+ 3+ 3
AA =

Ex.: Precision? Impact of different order of exchanges?

11




3.4 Gauf}-Seidel Method

Assuming that all main diagonal elements of the coeffizient matrix are not
zero, i.e. a; # 0 for i = 1,...,n, then the equations Ax = b can be solved
for the unknowns on the main diagonal, e.g. for n = 3

Ty = L (51 — Q1272 — Cl13333)

all
Ty = % (52 — 11 — a23$3)
T3 = Gas (53 — azi1ry — a32x2)
Using
xﬁk“) = a%l (b1 - auxgk) - a1396;(>,k)
xg/mtl) _ é by — amxgk“) B G%xgk)
xék—i—l) _ é by — aglxgk—i-l) _ a32$g~c+1))

and specifying a start vector x(©, a solution x® is inserted and improved on
the basis of already improved components. In this way x*) is transformed

into x*+1)

The method converges if for example — after reordering — the main diagonal
elements dominate the other elements in the corresponding row, i.e. |a;;| >

Z;‘L:Lj?gi |ai,j| for ¢ = 1, oo, n.

12



Specify coeffizient matrix A and vector b on the right hand side:

A=

Ax(k+1) — ~ —b
start vector x(0 = , det(A) =
reset test random A random b random x(?) convergence?
k= k+1=
x(k) — x(k+1)
xgk) — :vgkﬂ) xgk) — a;ékﬂ) xgk) — a;ékﬂ) oder zusammen k — k+1

Ex.: Dependance on the start vector? Convergence speed?

Ex.: Compare the direct (Gauf}) and the iterative (GauB-Seidel) method!

13



4 Some Constants

[ mw =
In2 = In 10 =
ld e=log, e= lg e=log;ge=

/172 - Vi-

get constants

Ex.: Compare the built in constants with the computed values of suitable
functions in section Bl

14



5 Evaluation of Functions

Any function can be evaluated which is specified by an algebraic expres-
sion consisting of the elementary functions abs, chi, pow, sqrt, exp, 1n,
sin, cos, tan, cot, arcsin, arccos, arctan, arccot, sinh, cosh, tanh,
coth, arsinh, arcosh, artanh, arcoth, factorial, gamma, loggamma and
the constants e and pi (written in exactly this way) — functions of the one

independent variable x. The characteristic function chi(x,a,b) is defined

by Xfap(T) = (1) joisga’ d with @ < b. Any constant expression using

the above mentioned functions and constants is allowed for the argument x
also.

flz) =

le. f(:U) =
f( )= test

Ex.: Compute sin(z) and cos(z) for x = 30°,45° 607, ... specifying and
evaluating suitable functions sin and cos.

Ex.: Evaluate in degrees arctan(z) for z = 1,v/3, .. ..

Ex.: Evaluate functions like arsinh(z) or arcosh(z) for x = 0,1, .. ..

Ex.: What happens to 222 for 0 <2 <1 when determining lim,_o 32 ?

x T

Ex.: Compare gamma(n) and factorial(n-1).

15



6 Elementary Functions with Inverse

6.1 Exponential Function and Logarithm

6.1.1 Exponential Function
exp( ) =

=In( )

6.1.2 Logarithm
In( ) =
=exp( )

Tap

Ex.: Compute €€ for ¢ > 0 and Ine? for any real d.

16



6.2 Trigonometric Functions
with their Inverse Functions

6.2.1 Sine and Arc Sine

Sln ( arcus degree )

= arcsin(

Tap

6.2.2 Cosine and Arc Cosine

COS ( arcus degree ) —
= arccos(

6.2.3 Tangent and Arc Tangent

t an ( arcus degree ) _
= arctan(

Tap

6.2.4 Cotangent and Arc Cotangent

co t ( arcus degree ):
= arccot(
Ex.: Werte fiir 0,7/6,7/4,7/3 und 7 /2, Periodizizit, Symmetrie

Ex.: sinz ~ z, cosz ~ 1, tanz ~ x fir |z| < 1,

17



6.3 Hyperbolic Functions
with their Inverse Functions

6.3.1 Hyperbolic Sine
sinh( ) =

=arsinh( )

Tap

6.3.2 Hyperbolic Cosine

cosh( ) =

—arcosh( )

6.3.3 Hyperbolic Tangent
tanh( ) =

=artanh( )
6.3.4 Hyperbolic Cotangent
coth( ) =

—arcoth( )

Ex.: Determine asymptotic lines of tanh and coth! Which problems are
encountered for artanh(tanh(z)) and for arcoth(coth(z)) resp.?

18



Ex.: Implementations of sinh, cosh, tanh and coth are straight forward.
textbook/online search: How to implement the inverse functions arsinh, ar-
cosh, artanh and arcoth if only the logarithm 1n and the square root sqrt
are available?

19



7 CORDIC — Evaluation of Elementary Func-
tions in Hardware

CORDIC' is the acronym of "CQOordinate Rotation DIgital Computer”. The
CORDIC algorithms compute some elementary functions by nearly only fast
operations, namely additions (adds) and multiplications by powers of two
(shifts).

Therefore, CORDIC algorithms are very well suited for implementations in
(fixed point) hardware.

Rotation of vectors in the (complex) plane by the angle ¢ and the origin as
fix point it given by

2"\  [cosep —sing) (z\ [xcosp —ysing o8 xr —ytanp
y' )  \sing cosg y)  \xsinp+ ycosp 14 Y+ xtan
Especially for ¢ = 4 arctan(27%) and hence for tan ¢ = +27¢ holds
x ~ cos rF270y\ 1 rF27y
y) " \yx2a) T Tom \yx2a
Except for the multiplication by the scalar ﬁ the rotation by arctan 27°
can be computed by adds and shifts alone. Sequencing such rotations gives

Tpt1 _ 1 xz:FZ Yi\ 1 1 :F2_l 7
Ynt1 VI42° 2 \yi£27w)  y1+272\£27" 1 ] \w
o 1 =527 ] 1 =827 0D
ToVRTE 520 1 Vige—26-1 \§;_;2-01) 1
1 1 =627t T —6,2°\ (=,
Vi | 527! 1 Vi \ 5,20 1 Yo

e L o[ 1 62 B 1 —6,27"\ [,
- izomﬂ<5zl 1 )() 9”H<52z 1 Yo

where §; = £1 indicates the direction of the i'* rotation and the algorithms
gain g 18

1
= lim g, = lim [] ——— ~ 1.6467602581210654

Ex.: Formulate the results above using the addition theorems for sine and
cosine alone.

20



7.1 Trigonometric Functions
(circular m = 1, rotating)

The vectors z; = (?) with z, = €, approximate the vector g (Z?j g), if the
rotation by ¢ is approximated by a sequence of rotations by 4 arctan 2.
The following algorithm approximates sin ¢ and cos ¢ for ¢ given in radians

with |¢| < 7. arctan(k) is to be implemented by a table look up.

// return (cos(phi),sin(phi))
g=1.6467602581210654; k=1; // k=2""
x=1; y=0; /] & =(x,y)
do {

kk=k; if (phi<0) kk=-k;

tmpx=x-kk*y; tmpy=y+kk*x;

x=tmpx; y=tmpy; phi-=arctan(kk); k/=2;
} while (abs(phi)>epsilon);
return (x/g,y/g); // return (cosp,sinp)

Ex.: Design the look up table for atan(kk) !

Ex.: What systematic error has to be tolerated if one wants to avoid multi-
plications except for the last two divisions by ¢ ?

21



Math.sin, Math.cos and Math.tan, the library functions provided by Java-

Script, serve as references (in green).

™ T

Input ’symbolic’ ¢ € [-7,7] =

[—1.57,1.57], e.g. pi/5, 0.5 or arcsin(0.5).

E =

symbolic ¢ =

get ¢ and evaluate library functions

Z:gp:

n =

02, =pn =

(o) = )

gain, =

gain,, =

test

step cont reset
compute gaing,

Ty /gaing, =
Math.cos(p) =

Yn / gainy,, =

Math.sin(p) =

yn/l‘n -
Math.tan(p) =

xn/yn -

1/Math.tan(p) =

Ex.: Which precision is gained in each step of the CORDIC algorithm?

Ex.: What does happen when applying this version of the CORDIC-algo-
rithm to arguments like 7 7 Which are the other critical arguments?

7.1.1 Transforming Polar to Cartesian Coordinates

By the simultaneous computation of sine and cosine, the polar-coordinates
(r,) of a vector can be transformed to the Cartesian coordinates (x,y) =
r(cos g, sin ) by rotating the Cartesian start vector (r,0) to become the
target vector r(cos ¢, sin ).

22



7.2 Inverse Trigonometric Functions
(circular m = 1, vectoring)

In order to compute ¢ = arcsin(arg), the unit vector €, is rotated until the
y-coordinate of the rotated vector becomes arg. Then arccos(arg) can be

computed by
arccos(arg) = § — arcsin(arg)

2 o

23



Math.asin, Math.acos and Math.atan are library functions provided by
JavaScript. Of course, valid ’symbolic’ arguments a of arcus sine and ar-
cus cosine are in [—1,1], e.g. a =sin(0.5) or a =sqrt(3)/2.

€= get arg and evaluate library functions
symbolic a = a =

test step cont reset

gain,, = compute gain.,
n= Zp =
gain,, = Math.asin(a) =
fL‘n — g — ZTL =
a<— Y, = 5—Math.asin(a) =
n = Zn =
gain,, = Math.atan(a) =
Ty = 5 — Zn =
0«—y,= 5—Math.atan(a) =

7.2.1 Transforming Cartesian to Polar Coordinates

In order to transform Cartesian coordinates (z,y) to polar coordinates (r, ¢)
both r = /22 4+ y* and ¢ = arctan ¥ are to be computed: the CORDIC al-
gorithm to compute the arctangent produces both when it totates the start
vector (x,y) to become the Cartesian vector (r,0). Because length is pre-
served this implies r = /2% + y. The rotation angle is ¢ = arctan £.

24



7.3 Hyperbolic Functions
(hyperbolic m = —1, rotating)

Rotation of the (complex) plane is based on the addition theorems of sine and
cosine. For the hyperbolic functions sinh and cosh there hold the following
(corresponding) addition theorems

cosh(r £y) = cosh(z)cosh(y) £ sinh(z) sinh(y)
sinh(z +y) = sinh(z)cosh(y) =+ cosh(z) sinh(y)

These theorems allow to evaluate cosha and sinha for a given argument a
by a sequence of "hyperbolic’ rotations

cosh(zxy)\ [ coshy =+£sinhy) [coshz) L 1 +tanhy) [coshzx

sinh(z +y)/ \+sinhy coshy sinhg | — MY +tanhy 1 sinh
using suitable y = artanh 2% or tanhy = 277 these rotations can be per-
formed (except for the scaling at the end) by shifts and adds only.

(Césh(xiy)> = CoshartanhZ_i< L i2_> (CQth>

sinh(z + y) +270 1 sinh z
B 1 1 £2 cosh
Y12 \£270 1 sinh z

1 _ cosh? y—sinh? y - i
where oy =\ csZy — /1 —tanh®y fiir y = Fartanh 27" implies

cosh(£ artanh 277) = ———.

To evaluate cosh a and sinh a at the same time, a has to be represented as sum
a = Y. d;artanh 2% of suitable 'rotation angles’ £ artanh2~¢ and ’rotation
directions’ d; € {1, —1}. Starting with cosh0 = 1 and sinh 0 = 0, cosh a and
sinh a are computed as sequence of such ’rotations’

(o) s (o ™1 ) (o) = T (4 5 )

The gain g of the algorithmus is

_Hm_iimgn—y}ﬂ&nm
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g=0.6; k=1; // k=2""
x=1; y=0; // € = (x,y)
do {
kk=k; if (phi<0) kk=-k;
tmpx=x+kk*y; tmpy=y+kk*x;
x=tmpx; y=tmpy; arg-=artanh(kk); k/=2;
} while (abs(arg)>epsilon);
return (x/g,y/g); // return (cosh(arg),sinh(arg))

Ex.: Design the look up table for artanh (kk) !

Ex.: What systematic error has to be tolerated if one wants to avoid multi-
plications except for the last two divisions by ¢ 7

26



The locally provided functions cosh, sinh, tanh and coth as well as the
JavaScript library function Math.exp serve as reference (in green).

€= get a and evaluate library functions
symbolic a = zZ=a=
n= Tn\
0—z,=0a,= <9n>_< )
gain,, = test step cont reset
gain,, = compute gaing,
Tp¥gaine, = Yn*gailee =
cosh(a) = sinh(a) =
yn/mn = xn/yn =
tanh(a) = coth(a) =
(Tn+Yyn)gains = e1+23 %, ~
Math.exp(a) = artanh ( ) =

Ex.: Which arguments to the above algorithm are valid?

Ex.: How to deal with non valid arguments? Represent any argument = € IR
as sum of an admissible argument z with |z| < 1 and a multiple of In2 and
consider the addition theorems. With z = 2z +m In2

coshx = cosh(z + m In) = cosh z cosh(m In2) + sinh z sinh(m In 2)

sinhz = sinh(z + m In) = sinh z cosh(m In 2) + cosh z sinh(m 1n 2)

where cosh(m In2) = (2™ 4+ 27™) and sinh(m In2) = 1(2™ —27™).

7.3.1 Exponential Function and Other Hyperbolic Functions
(hyperbolic m = —1, rotating)
As in the case of the trigonometric functions, and due to

cosh z
sinh x

sinh z

e and expx = sinhx 4+ coshz

tanhz = and cothx =

the hyperbolic functions tanh and coth as well as the exponential function
are easily computed by CORDIC algorithms.

27



7.4 Invers Hyperbolic Functions
(hyperbolic m = —1, vectoring)

CORDIC algorithms compute the inverse hyperbolic functions in the same
way as the trigonometric functions and their inverses.

The locally provided function artanh and the JavaScript library function
Math.sqrt serve as reference (in green).

€= get a and evaluate library functions
symbolic y; = Yy =
symbolic 1 = T, =
) -2)- )
Y1/t = 0 Yn
gain, = test step cont reset
gainy, = compute gaine,
Zn = Tp*gaine, =

artanh(Z) = Vad -yt =

Because of arcoth(z) = artanh(1) besides

i

arsinh(z) = artanh( ;gﬂ) and arcosh(z) = artanh( I;’ )

;

the CORDIC algorithm for artanh computes the other inverse hyperbolic
functions as well.

Ex.: Wich arguments in the algorithm above are not valid? How to deal
with these non valid arguments?

7.4.1 Logarithm and Square Root

(hyperbolic m = —1, vectoring)
Becauge tanhIn /z = Ziz ﬁjrz: Tﬁ = gﬁ;g = i—: and Inz = 2 artanh £
there is a CORDIC algorithm to evaluate the logarithm.

To compute /1 = \/(r+i)2—(r—i)2 let x, = 7’"’_%7 Yo = T_i and

28



r—

1 = artanh 7% so that

N

« = artanh

N

x,cosha —y,sinha = =x,coshartanh Yo _ Y, sinh artanh Yo

xO
Yo
1 -
To — Yo 5
_ Y% _ Y%
1 P 1 e
2 2

29



7.5 Multiplication (linear m = 0, rotating)

There is a CORDIC-version of (fixed or floating point) multiplication.

€ = ‘TO — ZO =
n = mn xO
= e
0«2z, = (%) < ) (ZEO Zo>
To 20 = test step cont reset

Ex.: How to cope with the limited argument domain?

7.6 Division (linear m = 0, vectoring)

There is a CORDIC-version of (fixed or floating point) division.

€ = Yo = Ty, =
n = Tn\ ( > - Lo
Yo/ To = test step cont reset

Ex.: How to cope with the limited argument domain?
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7.7 CORDIC-Algorithms unified

CORDIC-algorithms of type rotating and vectoring in the three modi linear
(m = 0), circular (m = 1) and hyperbolic (m = —1) can be represented in
a common way and thus together can be implemented efficiently. Let T}, be

the matrix

_ 1 0
m=0 __

m=1 __ 1
) = e

Then, the following table gives the details.

rotating z, — 0
2kl = 2k — Op€p

-0y, 2k m=—1 __ 1 —0 2~

vectoring y, — 0
Yk+1 = Yk OkE

mode m 0 = sgn 2, Op = —sgny
m=0 multiplication z, z, division, ;j; -0 .
€ =27F n T, Ty Tl T =
" 1 [Ti—o Tk < ) - < ) Mo 1 <y0> <O>
g= 0 To Zo
where z — Yo/,
' ) inverse trigonometric, z, = 0
m=1 trigonometric

€, = arctan 27"
S n
g = Ilk—o cos €

. g COS 2,
=0 Tk <O> - (sin 2,

)

o g 0

[T T (2) 1 (v ot 93>

where zj, — arctan £
o)

m= —1
¢ = artanh 2%
g = [Ij_, cosheg

hyperbolic

n g cosh z,
[e=o T <0> - (Sinh zo>

inverse hyperbolic, z, = 0
2 _ 2
g T (M) =1 (V¥ ~ %
Yo g 0
where z;, — artanh g—z

31
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7.8 Convergence of CORDIC Algorithms

Convergence of CORDIC Algorithms is based on the following theorem.

Theorem
Let e, > e > ey > ... > ¢, >0 be a finite sequence of real numbers with

er < e, + Z ej forall 0<k<n.
j=k+1

Let r be some real number with [r[ < 3% ge;. Let the sequence s; be
inductively defined by s, = 0 and sg11 = sk + ex sgn(r—sg) for k € IN,,.
Then

n

Ir— sk < e, + Z e; and in particular |r —s,41] <e,. ie. lim s, =7
=k k—oo

Proof by induction:
assume |1 —sp| < e, +37_ €. To show [r—spy1| < e, +377_,,, e; consider
the four cases:

r > s Then |r —sp| =7 —sp <e, + X7 4 e; and sgn(r — s;) = 1.
r— 8 —e€r >0 Then [r—spp| =r—sp—ep < e, + X5 65—, =
en + 27 ki1 €5
r—s—e,<<0ie. s, <r<spteor0<r—s,<e,or —e, <

sp—r <0sothat |r —spq|=|r—sp—ex| =sp —r+ep <ep <
€n+2?:k+1 ;-

r < 8k Then [r —sg| =sp —r <e,+ i ej and sgn(r — s) = —1.
r — 8, + e, > 0 Then |7‘—sk+1|:r—sk—kekgekgen—kzyzkﬂej.
r—Sp+er <0 Then |[r — sp| = [r—sp+e| =sp—1r—ep <
e, + Z?:k ej — € = €y + Z;‘:kﬂ e;.
ged

Corollary
The e; of the CORDIC algorithms in the three modi satisfy the conditions
of the above theorem so that the CORDIC algorithms are convergent.

Proof
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m =0 Then e, = 27% withe, > e; > ... > ¢, > 0and ¢, = 27F
en + 2741 €5 because for the right hand side holds e, + 37 ;. €;
. . —(n—k
2T 1277 = 272 (D) kel g i 9o g o (ki) 1222
27 4 27 2(1 — 2=(n=k)) = 27 4 9=k(] — 2=(=k)) = 2=k = ¢}

I IA

m =1 Then e, = arctan2~ % with e, > e; > ... > ¢, > 0 because of the

monotony of Arcus Tangens. Due to 2 arctan z = arctan —2%; and the

1—z2
2z/2 -
monotony arctanz < 2arctan% = arctan 12272 xé , Le.
—xz2 /4

er < 2€epq1

and by repetition

n
er <2ep1 <eppr +H2e2 < <ept+ Y€
j=k+1

—k
m = —1 Then e, = artanh27% = %ln }J_rg_k To guarantee convergence, all

hyperbolic rotations are duplicated except for the first. Hence

er < e, +2 Z ej for k=1,2,....,n
j=k+1

is to be proven, namely by induction in n — k, i.e.
n
Cnt < €, +2 Z ej for k=12,...,.n—-1
j=n—k+1

In case k = 1 then e,_1 < e, + 2¢, = 3e, to be shown which is
eqgivalent to

1 142-7\31—2-n+1
0<3en—en1=3n ((1—2*’1) Tro—nTT

which due to monotony of the logarithm is eqivalent to
(1427 (1 - 27 = (1 - 27 (1427

and hence true for n > 1.

Under the induction assumption e, < e, +237 .., e; the induc-
tion assertion e,_;_1 < €,+2 Z;‘:nfk e; is equivalent to e, 1 > 3e,_p
that has been verified in the induction start.

qged
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8 Computation of Zeroes

The numerical determination of zeroes is indispensable if the zeroes of the
first derivative of some function cannot determined analytically in order to
compute for example extreme values of that function.

For example, this is the case for higher order polynomials.
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8.1 Computation of Zeroes per Intervall Bisection

The field for the functions values is deliberately scaled "too small” because in
this method only the signs of function values are relevant:

A start intervall [a,b] with the invariant f(a)f(b) < 0 is bisected by its
middle point m = (a+0b)/2. It is substituted by its right or left half intervall

satisfying the invariant.

test

Ex.: Termination critera? start intervall?

Ex.: Compute extrema of functions.

35
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8.2 Computation of Zeroes per regula falsi

The start intervall [a,b] with the invariant f(a)f(b) < 0 is devided by the

zero m = a — f(a)% of the secant line. It is substituted by the right
or left intervall satisfying the invariant.

flx) = get f
ie. f(x) =

a = (CL) = regula

f
h = f(b) — falsi

test reset

Ex.: Termination critera? comparison to interval subdivision?

Ex.: Compute extrema of functions.
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8.3 Computation of Zeroes per Newton Method

It is assumed that the conditions for convergence of the Newton-Raphson

f(zn)

method are fulfilled: the zero is approximated by the zeroes z,,1 = z,— )

of the tangent line in (z,, f(z,)).
flz) =

ie. f(z) =

f'(x) =

ie. fl(z) =

Tt = f(@n) =
T = Tpl — T =

n = flzn) =

Ex.: Compute v/2, /3, V/5, T, /4 and the like.
Ex.: Compute extrema of functions.

Ex.: Termination critera? Comparison to regula falsi?
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9 Optimization

Numerical optimization determines minima of some function f(z). Maxima
of f are minima of —f.

9.1 Golden Section Search

As with interval bisection we have to know that in some interval [a,b] the
function f has exactly one minimum x*. Then f is mononically decreasing
left of z* and monotonically increasing right of x*. Specifically, if f(z1) <
f(zg) for some a < 1 < xy < b, then z* & (z9,b], hence z* € [a,xs),
and if f(z1) > f(x2) for some a < x; < x9 < b, then 2* & [a,x1), hence
x* € (x1,b]. Thus the interval containing the minimum steadily is shortened.
Highest efficiency is achieved if the function has to be evaluated only once
in each step and if the location of x; and x5 relative to a and b is constant
and invariant, namely 21 = a + (1 — 7)(b — @) and 29 = a + 7(b — a) for

7=(5-1)/2.
flz) = got f

a= b= test reset golden section

e 1= fan) =
T2 = f(z2) =

b= f(b) =
min%%b: f(aTb):

Ex.: Compute minima of functions like f(z) = e sinz or g(z) = (v — 1)"
ete.

Ex.: Termination critera?
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9.2 Optimization per Newton

Why not simply determine a zero of the first derivative using the Newton
algorithm? Of course, then we have to have the first and second derivatives
of the function to be minimized.

f(x) = f
fl(x) = get f
F(ar) = d
le. f(:lj)
e f(x)
e, f'(x) =

Ty = test reset Newton

Ex.: Compute minima of functions like f(z) = e *sinz or g(z) = (x — 1)
etc.

Ex.: Termination critera?

Ex.: Searching for zeros of the first derivative not necessarily results in find-
ing minima! Find examples.
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10 Integration

Numerical integration for [” f(z) dx is a last resort if there is no antiderivative
in closed form.

To determine the complexity of the competing methods the number of eval-
uations of the function to be integrated is used.

10.1 Integration per Trapezoidal Rule

The integral is approximated by the sum of the areas of certain trapezoids.

flz) = got f
l.e. f(.’E) =
a= b= fé) f(l’) dx ~ [n —

Trapez
n= #(t(x))= [y = Ina| =
reset

Ex.: Compute known integrals like [ sinx dx or f12 x~2dx etc.

Ex.: Termination critera? Optimisation by doubling instead of incrementing
n?
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10.2 Integration per Simpson Rule

The function to be integrated is approximated piecewise by parabolas. The
sum of the integrals of these parabolas then approximates the integral.

n (even) is incremented by 2.

flz) = got |
i.e. f(il?) =

Simpson

reset

Ex.: Compute integrals of second degree polynomials. Why is the approxi-
mation correct for each n 7

Ex.: Compute integrals like [f < dz etc.

Ex.: Comparison with the trapezoidal rule? Generalisations?
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11 1% Order Ordinary Differential Equations

The methods of Euler, Heun, Euler-Cauchy and Runge-Kutta show how first
order ordinary differential equations are solved numerically. Of course, this
is relevant if there is no known analytical solution in closed form.

Given the first order inital value problem

y = f(x,y) with y(z,) = yo |

To solve such a problem, the function f(x,y), the initial condition, z, and
Yo, as well as the number n of increments have to be specified in order to
approximate the function value ¥y, = y(x,) in x,. Then, the results of the
different methods can be compared. If the exact solution y = y(x) is available
the quality of these results can be assessed.

The test button saves to input the differential equation y’ = y with initial
condition y(0) = 1 and solution y(x) = e*.

Some classical methods to solve differential equations numerically are pre-
sented, namely the methods of Euler, Heun, Euler-Cauchy and the classical
version of the Runge-Kutta method.

11.1 Euler-Method

The Euler-method approximates the function by the tangent line in the ar-
gument computed at last:

y(l’iﬂ) R Yir1 =Y T hf(l"i, yi) with y(%) = Yo

11.2 Heun-Method

The Heun Method is a predictor-corrector method: v, is computed by the
secant line through (z,, y,,) whose slope is the average (corrected) of the slope
in z, and an slope f(x,11,Ynt1) 0 (Tpi1,Yns1) (predicted):

h :
Y(Tit1) R Y1 = Yi + §(f($i, Yi) + f(xiv1, vi + b f (2, yz))) with y(z,) =y,
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11.3 Euler-Cauchy-Method

The Euler-Cauchy-Method uses an approximation of the slope of the tangent
line in the midpoint x,41/2 = (%xn + Xpy1) of [Tn, Tpia],
hence y(xn+1/2> N Yn+1/2 = YUn + %f(xm yn)

h .
Y(ip1) = Yir1 = yi + b f (i1, 9 + §f($z‘7%))) with y(2o) = yo

11.4 Runge-Kutta-Method

The classical Runge-Kutta method approximates the unknown function y(z)

in x; by a secant line whose slope is the weighted sum of the four slopes ¥/

—/ =/ —/
at i, Yitq /o and Yit1/2 At Tip1/0 as well as ;. at zi41.

Yitr = Ui+ %(yé + 237£+1/2 + 237§+1/2 + 37£+1) where
?32+1/2 = f(@ + %, vt %g£+1/2) gz/'—‘,—l = flm+hy+ h?72+1/2)
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11.5 Interactive Synopsis of these Methods

f(xay) - getf
Le. f(xay) -

y(r) = et Y
ie. y(x) =
Lo = Euler Yy =
Yo = Heun Yy =
Ty = Euler-Cauchy Y —
n = Runge-Kutta Yy =
exact y(:zt) = y( ) =
test step repeat reset

Ex.: Experiment with ¢y = cosx and y(0) = 0 or ¥/ = zy and y(0) = 1 or
the like.

Ex.: Compare the different methods by their complexity in terms of number
of evaluations of f(z,v).
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11.6 Systems
of Ordinary First Order Differential Equations

The methods of the previous sections can be applied to systems of ordinary
first order differential equations also. The default example is the development

of predator and prey populations in time.

nyi
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A Graphs of Elementary Functions

A.1 Exponential Function and Logarithm

A

Ex.: Label the ticks and check functions properties.

46
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A.2 Sine and Cosine and their Inverses

A

sin(z)

A

sl [cos

»
|

arccos(r) T+

v

cos(x)

arcsin(z)

Ex.: Label the ticks and check functions properties.
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A.3 Tangent and Cotangent and their Inverses

cot(x) tan(z)
tan(z)
/s
/
tan(z)
cot(x)
ffanl [cofl
arccot(x) \_
arctan(x)

Ex.: Label the ticks and check functions properties.
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A.4 Hyperbolic Sine and Cosine and their Inverses

A

cosh(x)

v

sinh(z)

[Sinhl  [coshl

rcosh(z)

v

arsinh

Ex.: Label the ticks and check functions properties.
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A.5 Hyperbolic Tangent and Cotangent and their
verses
1 oth(z)
' ' tanh(=m) g
coth(x 1
ftanhl [cothl
arcoth(z)
arco'th(:v ' artaxglh(;t)g ‘ ‘ g

Ex.: Label the ticks and check functions properties.
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