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ABSTRACT. This is part one of a two semester course on numerical methods.
The course was offered in Fall 2011 at the Courant Institute for Mathemat-
ical Sciences, a division of New York University. The primary text for the
course will be Numerical Linear Algebra by L. Trefethen and D. Bau. Analy-
sis of Numerical Methods by Isaacson and Keller may be helpful when we dis-
cuss orthogonal polynomials and Gaussian quadrature. There will be regular
homeworks. The course website is http://wuw.cs.nyu.edu/courses/fallll/
CSCI-GA.2420-001/index.html.


http://www.cs.nyu.edu/courses/fall11/CSCI-GA.2420-001/index.html
http://www.cs.nyu.edu/courses/fall11/CSCI-GA.2420-001/index.html
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CHAPTER 1

Singular Value Decomposition and QR
Factorization

What is this course really about? It’s mainly about orthogonality and its uses.

1. Orthogonality

First, some notation. We consider R" to be the linear space of column vectors
1o

x = ©|. We’ll denote the transpose of x as * = (x1,...,2,). The (canonical)

In
inner product will be

n
(z,y) = 2"y = Zxkyk,

k=1
and as usual the (Euclidean) norm of z is
|||z = Vara.
Recall that vectors vy, ...,v, € R™ are orthogonal if vivy = 0 for j # k, and that

a vector v is normal if ||v|| = 1.

Why are orthogonal vectors important to scientific computing? Computers
cannot do exact math. But we’ll see that certain algorithms do not amplify the
round-off errors so much: these methods will be known as “well-conditioned” and
“stable”. As it will turn out, orthogonality is key to produce well-conditioned
methods. Orthogonality is also related to variational principles. A variational
problem is one in which the answer is a maximizer/minimizer.

ProPOSITION 1.1. Suppose x # 0, then %Hx + 6y|||€:0 =0 iff x*y = 0.
PROOF. Set f (¢) = ||z + ey||>. Then
fle)=(z+ey)" (z +ey)

=¥z + 2ex*y + €Yy,
and so
1(0) = 227y.
Now
g(e) =V f(e) =llz +eyll,
SO
11 ¥y
/ /
9 (0) =5 —= 1" (0) =
29(0) |||

Lecture 1, 9/8/11



6 1. SINGULAR VALUE DECOMPOSITION AND QR FACTORIZATION

Hence

L+ el

—|lz+¢€ =

de 4 o |
which gives the result. O

2. The Singular Value Decomposition

In this section we’ll describe the SVD of a matrix. (In finance this is known as
“principal component analysis”, or PCA for short.) Let A: R®" - R™ beam X n
matrix. The SVD looks for the “important” parts of A. Here is an algorithm for
computing the SVD of A.

Step 1. Compute o1 = max||,||=1||Av|| = ||A]| and find vy such that [[vi|| = 1
and ||Av1|| = o1. (01 represents the biggest “part” of A.) Also define uy via

Avl = 0O1U1
with [|Jui]] = 1.
PROPOSITION 2.1. If v*vy = 0 and o1 # 0, then (Av)*u; = 0.

ProOF. By contradiction, suppose v*v1 = 0 but w = Av has ujw # 0. Then
v1 was not optimal. To see this, set
V1 + €ev

U&= o e

and note that [|v (€)]| =1 for all e. By hypothesis,

d
d—Hvl + ev|| =0
€ e=0
and thus
d 1 _o
de ||v1 +ev||| —y
by the chain rule. Now let
w(e) = Av ()
1
= Tor t ool (Avy + €Av)
= Tor T el (o1u1 + ew)
where w = Av. Now observe that
d
il =0
Zhol|
if v1 is optimal. However,
1
[|w (€)||2 = [or + ev]2 (U%uTm + 2e01ujw + 62w*w)
and so J 5
d 9 _ o1ujw
Zellw (el o T el
Thus
L@z =0
—||w (e =
de —o

only if ujw = 0 (or o1 = 0, but we’ve assumed otherwise). O
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EXERCISE 2.2. Find a non-calculus proof.

Step 2. Find the second most important vector. That is, compute

o9 = max ||Av||.
[lvl[=1
v*v1=0
Note that oo < 01. If v is a maximizer, then set ug with ||Jus|| = 1 via

AUQ = O02U2.

Note that [|vi|| = ||v2]] = 1 by choice, and the proposition gives that ujus = 0 as
'UT’UQ =0.
Step k + 1. Suppose we have orthonormal vy, ..., v, and uq, ..., u along with

o1 > 09 > -+ >0 > 0. Then compute
Okt1 = max [|Av]|
[loll=1
v v;=0, j=1,...,k
and if vy, is a maximizer find uy, with ||Jug|| = 1 via

A’Uk = 0OLUL.

Another way of writing this is as follows. Define Sy = span {v1, ..

Ok+1 = max ||Av]|.
[lo]|=1
ULS}c

Again we have a proposition telling us how to proceed.

., Uk}, then

PROPOSITION 2.3. Suppose Avgi1 = Ogy1uk+1 with ||ugr1|| = 1 as in the setup

above. Then uy  u; =0 for j=1,... k.

PROOF SKETCH. If uy u; # 0 then the v; were not optimal. To see this, set

'Uj (6) = 7’1}'7‘ + 6vk+1
llv; + evgl|
for j=1,...,k, and observe
d
2¢ | 14vs (e)]] . #0

if ufug41 # 0.

(]

NoTE. It could happen that Av = 0 if v L Si. Then take vgy1,...,v, to be
arbitrary orthonormal vectors which are orthogonal to S, and set o; = 0 with

Jjzk.

We’ve proved the following theorem.

THEOREM 2.4 (SVD). Let A be a m x n matriz. Then there are orthonormal
vectors vy, ...,Uy and Ui, ..., U, along with numbers o1 > o9 > -+ > 0, > 0 so

that
A’Uk = OkUL-

EXERCISE 2.5. Consider the integral transformation

L
f(x)=/O K (z,y)g(y) dy
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with kernel K (z,y) = sin (2?y). Set Az = L/n and z, = kAz + Az /2. Define an
n x n matrix with components Ay; = Az - K (z3y;). Compute its singular values,
and in particular compute log;, (¢;). Observe the rate at which o; — 0.

The theorem can be interpreted as a statement about matrix decomposition.

THEOREM 2.6 (SVD Decomposition). Given a matriz A there are orthogonal
matrices V and U along with a diagonal matriz ¥ such that

AV =UX,
i.e. such that
A=UXV".
Proor. Find wug,v,o0r as in the previous theorem. If m > n then choose
Un41,- - -, Um t0 be orthonormal and orthogonal to span {uy,...,u,}. Set
| |
V= U1 e Un 5
| |
| | | |
U = (5 Up  Up+1 Um y
| | | |
and
g1
Y= On
The proof is similar for m < n. (]

What are the uses of SVD? Suppose
A=UxV",
then
A =V¥U”
and hence
A*A=VEXV*
AA* =UXEU".

So V contains eigenvectors of A*A and U contains eigenvectors of AA*. And o7
are the non-zero eigenvalues.

EXERCISE 2.7. Show that the non-zero eigenvectors of A*A and AA* are the
same.

Here is a second application: The low-rank approximation. Recall rank (A) =
dim (R (A)). If A is rank 1, then A = zy* for some x € R™ and y € R™. If A is
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rank k, then A = 25:1 z;y;. The “best” rank k approximation to A is the matrix
Z?Zl ojujvi. That is, if B has rank k, then
k
1A= B|| = [|[A=> oju;uj]l.
j=1
There is a proof in the text.
Low-rank approximation allows for matrix compression. Indeed,
k
1A =" ojusv|| = opa,
j=1
so when the o — 0 quickly, we can approximate the action of A with fewer and
fewer numbers. Fewer numbers means fewer multiplies to compute Az to a high
degree of accuracy.

NoTE. The singular values and the eigenvalues of a matrix are very different.
Indeed A, (A%) = (\g (A))? but o (A?) # (o (A))?. To see how different they are,

consider A = < 01 . It’s clear from this example that the singular values do

0 0
not represent the dynamics (although the eigenvalues do).

3. Projection Operators
DEFINITION 3.1. An m x m matrix P is a projection if P? = P.

For an arbitrary vector v we can write
v=Pv+(I—-P)v.
This is a unique decomposition. Indeed, the subspaces R (P) and R (I — P) are
complementary, in that R(P) N R (I — P) = {0}. (Suppose Px = (I — P)y, then
applying P gives Pz = 0 and hence the result.) So C* = R(P) ® R (I — P). Note
also that I — P is also a projection, for
(I-P?=1-2P+P>=I1-P

by definition. So we have decomposed the entire space into the direct sum of the
rangespaces of (complementary) projections.

There is an important class of projections for which R(P) L R (I — P). These
are known as orthogonal projections.

PROPOSITION 3.2. A projection P is orthogonal iff P = P*.
PROOF. Observe that
(I = P)v)" Pv=v*(I — P*) Pv,
so if P* = P then P is an orthogonal projection.
For the other direction, recall that if we have S; @ Sy = C™ then there ex-
ist orthonormal bases {q1,...,qm} and {Gm+1,...,¢n} for S; and Ss. Now take
R(P)=5; and R(I — P)=S5. Write v = "', (¢jv) ¢; and apply P to get

m

m
Py = Z(Q?U)(h = Z%‘q;“
i=1

i=1

This shows P = Z:il ¢iq; and hence P = P*. [

Lecture 2, 9/15/11
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We can build an orthogonal projector P onto the columns of a given matrix.
Suppose A is an n x m with full rank, and suppose n > m. Given a vector v, we
want (I — P)v L R(A). Call Pv = Ax for some x, then this says v — Az L R (A).
Thus

A" (v—Az) =0
or just
A*v = A% Az.
Now if
¥ A*Ax =0,
then
| Az[[* =0

and hence x = 0. So A*A is invertible, and hence
= (A*A)7 A%
So what should Pv be? Applying A to both side we get
Pv=A(A*A)"" A*.

4. The QR Factorization
Suppose A is an m x n matrix. We look for a factorization
A=QR

with unitary ¢ and upper-triangular R. Such a factorization is called the QR
factorization for A. Why should we care about QR? Suppose A is square, and that
we want to solve the system

Ax =b.
Given the QR, we can write
QRx =10
= Rz =Q"

which is a triangular system of equations. For example, consider a 2 x 2 triangular

system of equations
i1 Ti2 I _ C1
0 292 T2 Co ’

Then
1
T9g = —C2
T22
1
Ty = — (€1 — riox2).
T11

This process generalizes immediately to the n x n case. And the work to solve a
triangular system is exactly proportional to the number of non-zero entries.



4. THE QR FACTORIZATION 11

4.1. Gram-Schmidt. Let’s do a computation. Suppose ¢, g2 are orthogonal
unit vectors. Then we can write a projection I — q1¢7 — g2¢5 which removes the
components in the ¢;- and go-directions. Now

(4.1) I—quai — q203 = (I — q2¢3) (I — q1qi) -
This observation gives us two ways in which to compute the QR of a matrix, the
first of which is Gram-Schmidt. Suppose A is full rank and n x m. Let the vectors
a1,--.,a; be the columns of A. The Gram-Schmidt process from basic linear
algebra is

(1) Set q1 = a1/||a1|| and define 711 SO that a; =T11491-

(2) Set r12 = gfas and rag = ghas. Set as = ri12q1 + T22Go.

(3) Continue.

So we arrive at the decomposition

i Tz o Tim
| ‘ | | T22 **  Tom
a - Am = q dm
| | | |
TmTIl
Call
| |
Q= qu " gm
| |
and
i1 Ti2 Tim
R 722 T2m
R = . )
rmm
then A = QI% is called the reduced QR decomposition of A. Note that Q may not be
unitary, as we could have m < n. But pick-up gm+1,-..,¢, which are orthogonal
to q1,...,¢qm and of unit norm. Then define the n X n matrix
o |
Q=1|Q dm+1 "+ an

(R
()
then A = QR is the full QR decomposition.

As it turns out, the algorithm prescribed above is numerically unstable. In-
stead, consider the following procedure, motivated by the second equality in equa-

tion 1k

(1) Set ¢1 = ai/||a1]l.

(2) Normalize (I — q1¢7) az to obtain gs.

(3) Normalize (I — q2¢5) (I — q1q}) a2 to obtain gs.

(4) Continue.
This algorithm generates the same decomposition, but as it will turn out, it is
numerically stable. We’ll see why later.

and the n x m matrix
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4.2. Householder Transformations. There is a third way to find the QR
factorization, via “Householder transformations”. Suppose A is an m X n matrix
with m > n. The idea is to produce unitary matrices (); such that @, --- Q1A is
upper triangular. How will we acheive this? Fix a vector v and consider the matrix
I- 227:;. This is not a projector, but observe

@>a””)2zf—2Mﬁ—2“ﬁ+4MMm*=L
v*v

v*u v*U (U*'U)z

S0 it is unitary. Our goal is QR. So we should choose v so that
£|aa ]

Since I — z”: is a projector, it’s easy to see that I — 2232 reflects a1 in the plane
perpendicular to v (think of it geometrically). So we define @1 to be the unitary

matrix T — 29%% with

vivl
iHa_lcU o £aa| ail
21 0 .
v = —asi = . —
P 0 am1

We have yet to say how to choose the sign: it is best numerically to choose +||a]|
if a;1 < 0 and —||a1]| if a11 > 0. (Subtracting two small numbers is numerically
unstable.)

So now we have

0 new
Q1A= . )
. wvariables
0
We want
* %
0 =
Q2Q1A = 0 | | | )
0 0
so we set
1 0 0
0
Q=1 . ey
’U2 U2
0

for appropriate v, € C"~!. And so on. After producing all the @Q; we have
Qu-QUA=R
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and hence
A=Q: - Q:R.

Finally, consider solving Az = b for . We have Rx = Q*b so we only need to
compute Q*b. We could first compute Q* = @Q,, - - - Q1 and then compute Q*b. Will
this save space on a computer? In fact the matrix-matrix multiplies required here
will waste space. Instead, we should compute @1 then Q2 (Q1b) then Q3 (Q2 (Q1b))
and so on. This step-by-step matrix-vector multiplication is much more efficient.

5. Least-Squares

We can apply the methods of this chapter to the age-old least-squares problem.
Suppose we want to solve

Az =D

with A an m X n matrix, m > n. From linear algebra, we know the best “solution”
x will satisfy

A* (Az —b) =0,
ie.

A* Az = A*b.

If A is of full rank, then

x = (A*A)"" A%
Is there a more computationally efficient way to find x7

One way is to use QR. We saw three ways to compute the QR decomposition

of a matrix A. The third method involved the Housholder transformation I — 2531),
which reflects perpendicular to v. The first step was to set x = A; and v =
sgn (v) ||z|ler — , and then apply I — 227 to A. Why did we choose to write
sgn (x) in the definition of v? This prevents the possibility of subtracting two close
numbers, which (as we’ll see) would introduce a large amount of round-off error.
To compute QR we also need to compute |[z]| = /> 2. Is it possible to do this
accurately? Can we even compute /a accurately? Below, we discuss these issues;
then, we’ll solve least-squares.

5.1. Introduction to Error and Stability. Computation introduces errors,
and an important measure of an algorithm is the amount of relative error it intro-
duces. Why are we interested in relative error? It gives us an idea of the number
of reliable digits. A number is represented in binary form on a computer, in a so-
called floating point system. For example, a number in the IEEE double format is a
sequence =+ aj ...aq; by ... bsa where each entry is a one or zero. (See the handout
for details.) Now suppose two numbers are stored in a given floating point system.
All of the usual operations +, —, -, +, / can be performed on these numbers, but
the result may not be in the system. Of course, if the result is contained in the
system then it is stored as such; otherwise, the computer chooses one of the closest
numbers in the system to represent the result. Another way of saying this is that,
in floating point, all the usual operations round to the last digit. We need a way
to analyze the errors which are inherent to such a setup.

If x is a number, we denote the floating point representation of x as

(@)py, = () (1 +¢)

Lecture 3, 9/27/11
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where |e| ~ 10716, So the operation + has as its floating point analogue the relation

(@+y)p,=(@+y) (1+e).

This carries over immediately to the rest of the usual operations. If € = 0 in
this representation, then x + y is in the floating point system. If € # 0, then the
representation is not exact. This is exactly what leads to non-zero relative error:
the relative error introduced by the operation of addition is the quantity

relative error = (@ +9)er, — (2 +9) =e.

(z+y)

What if we try to add three numbers? The relative error introduced would
then be

(+y)(Q+ea)+z)(l+e)-(r+y+2z)
r+y+z
(r+y)er+zea+ (2 +y)eren
r+y+z

N (x+y)er + 262

- rT+y—+=z
since €1eo will be small. Now observe that if we do not know the signs of x,y, z,
then we cannot produce a bound on the error. But if x, y, z all share the same sign,
the error will be at most €; + €3 + €1€3.

What about a general function f? Even if z + Ax is a representation of & with

small error Az, f(z+ Az) may have large error relative to the expected result
f (). The amount by which f magnifies the relative error in x is

(f(x+?(wgﬂ))—f(x))

)

relative error =

error magnification =

f’ (z) - Az x
T f(x)- Az
I

f(x)
The smaller this magnification is, the better the resulting computation will be. If
the error magnification associated with applying f is small, we say f is numerically
stable.
EXAMPLES 5.1.
(1) f(z) = +/x has J;((;))x = 1 which is good. So /z preserves relative errors

(it does not magnify them), and hence is stable.

(2) Similarly, ||z||2 = /> 27 is stable.

(3) f(z)=e" has L ((z))x = z which is not good for large x.

(4) f(z) =1 — =z has /((z)) = = — o0 as x / 1. This really shows that

subtraction on a computer is unstable!

5.2. Solution of Least-Squares. Suppose A is a full rank matrix. The prob-
lem is to solve
Ax =10
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as best as we can. If b € R (A) this is solvable exactly; but what if b ¢ R (A)? Then
the problem is to find z which minimizes ||Az — b[|3. Such an z is as close as we
can get (in ||-]|2) to a solution of Ax = b.
Here is a first attempt at a solution method (the normal equations). Observe
that z is a minimizer iff
A*(Az —b) =0
since then Ax — b will be perpendicular to the column space of A. Thus the
minimizer is
x=(A"A)"" A%,
i.e. the unique solution to
A*Ax = A*b.
The advantage of this approach from a computing standpoint is that A*A is a
small matrix in general. However, computing with A*A can be problematic due to
round-off error. That is, even though A has full rank, the floating point version of
A*A can be more singular.
There are other options, the most standard of which is via the QR-factorization.
Let A be a m X n matrix with m > n, and suppose A has full rank. Then write

A = QR where
(R
#=(%)

with R a non-singular n x n matrix (A is of full rank). Then

|QRx —bl|2 = [[Rz — Q"bl|2,

- ;)

with ¢ € R® and ¢ € R™™", then the minimizer is exactly the solution of

and if we write

Rz =,
an upper triangular (read easily solvable) system of equations. We also get that the
minimum error is ||Rx — Q*b||2 = ||é||2. A clear advantage of this solution method

is that it does not require computation of A*A.
A second option is via the SVD-factorization. Then we have A = UAV*, and

[[Az — bl[2 = [JU* (UAV™z — b)]|
— |IAV*z — U*b[]3
= [|Ay — Ub||2

once we call y = V*z. Now if again

- ;)

with ¢ € R™ and ¢ € R™ ™", the minimizing y is the solution of
Ay=c

which is trivial to solve, and then the minimizing x is exactly
= Vy.

The SVD often offers a fairly stable way to solve problems numerically.
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5.3. Data Fitting. Suppose we have data (x;,y;) with ¢ = 1,...,m. The
problem is to find k,l so that y = kx + | best approximates the data. More
generally, the problem is to find ag,a1,...,a, so that y = ag + a1z + -+ + apx™
best approximates the data. If there are more measurements than unknowns, an
exact fit is most likely impossible. But consider the system of equations

ap+arry + -+ apry =1

ag+ a1Tm + - FanTy, = Ym

This can be written in matrix-vector form as

Arx =y
with
1 = - af
1 xy -l
A= ,
1 xn xm,
ag
ay
T = ’
QA
and
Y1
Y2
y=| . |
Ym
Although A may not be invertible, it will be full-rank if @; # x; for ¢ # j. So the
methods developed above will work to solve for the coefficients ag,...,a, which

give the best fit of the data.
(7?7) Here is a related problem. Suppose we want to solve Az = b but N (A) is
non-trivial. If A is of full-rank, then we can solve

AA*y =10
exactly. Then the general solution to Az = b will be of the form
x=A"Yy+z

for some z € N (A). And since R (A*) L N (A) we see that A= ({b}) = R(4*) ®
N (A).



CHAPTER 2

Interpolation by Polynomials

An important observation in the development of numerical techniques is that
many functions can be well-approximated by polynomials. The first step in this

direction is polynomial interpolation. Given distinct points zq,z1 ..., z, and values
Y0, Y1, - - -, Yn, the problem is to identify an nth order polynomial p,, (z) = ag+a1z+
-+« 4 anz™ which interpolates, i.e. which has p, (x;) = y; for i = 0,...,n. This can
be posed as a clssical matrix problem: find ay, ..., a, which satisfy

1 zg -+ 27 ag Y0

Note that the matrix on the left is a special type of matrix known as a “Vander-
monde matrix”.

How can we show there is a solution? One way is to look at the Vandermonde
determinant. Or we can solve it directly by writing

n+1

pn (T) = Z yili ()
i=0

with l; (x;) = 0;;. The I;s here are the Lagrange polynomials,

_ My (2 — a)
li () = =————£.
Wyt (25 — 1)
This method indirectly shows the invertibility of the Vandermonde matrix.

Thus there exists a solution. How should be find it numerically? We could try
to invert the Vandermonde matrix, but this can be painful and often costs o (n3)
time. Also, suppose we were to compute the interpolating ag, . .., a, corresponding
to data (zi,¥i),—g, - If we add even a single data point, we would have to find

all of the a;s over again. Can we solve this problem in a way which allows us to
add additional data?

1. Newton Interpolation
Polynomials can always be rewritten around an arbitrary center point
po (@) = ah+al (@ — )+ +al (@ —o)".

17
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This is just a shifted power series for p,,, but it is good to compute with when |z —¢|
is small. In general, the Newton form of a polynomial is

po(2)=ap' +ar' (@ —c)+ay (—c)(@—ca)+-+a, (x—c1) - (z—cp)
=aj' + (z — 1) (a}l + (z — ¢2) (a%l + ail (x—03)+...)).

This last line is the skeleton for fast polynomial evaluation. In this respect, the
Newton form is superior to the Lagrange form of a polynomial. As we’ll see next,
the Newton form is also superior when it comes to interpolation.

Suppose we are given data (x;, fi),_, and we want to find coefficients
Ag, Ay, ..., A, so that
pn (@) =A0+A1(x—xg)+ A2 (x —x0)(x—21)+ -+ Ap (& —x0) -+ (T — Tp—1)
interpolates. Plugging in xg into the relation above yields Ag = fo; plugging in x;
yields A; = £1=0°o n general we’ll have

r1—Xo °

(1.1) A = flzo,... x5 = [l ... ,xkik—_fx[(ajo, ey 1] 7

and so we call Ay = f[zo,...,z|the kth divided difference. Computing Ay is an
iterative process, as depicted in the table below.

zo  f [xo]
S Fleo
xy f 2] > [ o, 1, x2]
> f[501,9€2] > f[$0,$1,$2,333]
z2 f [952] > f [561@2,533} >
> [ [z2, 23] > flz1, o, w3, 24
r3  f[zs] > [ w2, 23, 24]
3 Flesad
xy  f[x4)

TABLE 1. Newton’s triangular table.

How do we know the Ay satisfy (1.1))? Suppose px—1 € Pr—1 has pp_1 (z;) = f;
fori =0,...,k—1 and gx—1 € Px—1 has qx—1 (z;) = f; for i = 1,...,k. Then

construct
Tr—x T — X

C g1 (z) + Pt (@)
0 T — o

pr (x) =
T — X
which satisfies py (z;) = f; for i = 0,..., k. Now write
pk(x) :A0+"‘+Akl’k
pr—1(z) = Bo+ -+ + Bj_12"!

quo1 () =Co+ - + Cp_1zF!
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and track the leading coefficients to conclude

_ Cg—1— B
T — X

Ag

which is the result we're after. We have just developed the following result:

PRrOPOSITION 1.1. The interpolating polynomial of nth degree is
n .
pn () = Zf[xo,...,xi} H;;ﬁ (x —xj).
i=0

In particular, the linear interpolant is

f (1) = f (o)

Tr1 — Xo

(x —x0) .

By construction, the quadratic interpolant ps includes p; in its description. More
generally, p,, includes p; for all i < n in its description. So the formula above is
recursive: it gives a way to systematically build up higher order interpolants of given
data. Also, note that the ordering of the points xy, ..., x, in the description above
is irrelevant; interpolating polynomials are uniquely determined without regard to
ordering of the data. This last observation can be easily turned into

p1(z) = fo+

PROPOSITION 1.2. Divided differences are invariant under permutation of the
data. That is, given any permutation o on the set {0,...,n},

flzo, - wn] = f [Zo)s - > To(m)] -

2. Hermite Polynomials

Now suppose we are given data in the form (z,, f;, f/). Can we interpolate with
a polynomial that matches both the desired function values and the corresponding
derivatives? As a first example, consider the simple case (x;, fi, f/) i=0,1 Where we
are given only four pieces of data. For smooth enough f and small €, this problem

is close to the problem of interpolating the data set

{(zo, f (w0)), (o + € f (w0 +€)), (x1, f(x1)), (x1 + € f(z1+6€))},

which we would interpolate with
ps (2) = AG+AT (& — 20)+A3 (z — 20) (x — (zo + €))+ A5 (z — m0) (z — (z0 + €)) (x — 21)

in the Newton scheme. The superscripts on the A;s indicate that the coefficients
in the interpolation depend on e. We can represent this interpolation with the
following table:

Now we want to take ¢ — 0 and get an interpolant for the original data set
(x4, fis [1) i=0,1- Consider the divided difference

Al(E)Zf[CEo,CCO—l-e]: f[x0+6]_f[$0].

€

As e — 0, we recover lim._,g A; (¢) = f. We can we make the suggestive labeling

f w0, o] = lim f[x0+el_f[$o}7
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To f o]
> flxo,xo + €
1‘0+€ f[$0+€] > f[x07x0+€51'1}
> [ lzo + € 24] >
Ty flx] > flwo+e 21,21 + €
> flzr,z1 + €

x1+e€e flry+€
TABLE 2. Newton scheme with small e.

then we have the relation f [zo, xo] = f’ (zo). Similarly, f [x1,z1] = f' (x1). Now if
we let € — 0 in our interpolation, we recover

ps () = lim p§ ()
(2.1) = f[zo] + f [0, o] (x — 0) + f [0, T, 21] (¥ — T0) (x — T0)
+ flzo,zo,z1,21] (x — 20) (x — z0) (x — 1) .

This is known as a Hermite polynomial and has the following table:

Zo f[xo]
> f [, 2]
o f (ol S Fleoswo]
> f[ffo,xl] >
n ] >
> S ler 2]
x1 f[fﬂl]

TABLE 3. Cubic Hermite polynomial.

Finally, we ask: does pJ interpolate the given data (z, fi, f/) =01’ It’s clear
from the table that p§ (z;) = f (z;) for i = 0,1. But also, we have
d
e (Pg) (z0) = [ [0, 0]
and
d o
- (93) (@1) = f [w1, 2]

(The first is clear from (2.1]); the second follows once we rewrite pJ around the
points 1,1, g, for then the coefficient on (z — z1) will be f[xz1,21]. Both are
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clear from the table.) Since f[xg,zo] = f} and f[z1,21] = f], p is the desired
interpolating polynomial.

The discussion above showed how to arrive at cubic Hermite interpolation as
a limit of approximating Newton schemes. This process generalizes immediately to
arbitrary data sets of the form (z;, f;, f/), which are interpolated by higher order
Hermite polynomials.

3. Interpolation Error

Recall the expansion
pn (z) = Z flzo,-. .,z H;;%) (x — ;)
i=0

for the nth order interpolating polynomial. This almost looks like a Taylor series,
in that the coefficients are almost derivatives. So to estimate interpolation error, we
proceed in a similar way as for Taylor series (where the nth order error is bounded
in terms of the (n + 1)th derivative).

Suppose p, interpolates for f. Then the error is

en () = f () —pn (2).
Given T # x;, consider the (n + 1)th order interpolant
Prt1 (%) = pn () + f 20,21, -, 20T T (2 — 25) .
In particular, this interpolates at T so that p,4+1 (Z) = f (Z). Thus
€n (E) = f (E) — Pn (E)
= flzo, w1, ..., 20, T I} (T — x5)
Is an exact expression for the nth interpolation error.
How can we tell if the error is big or small? As predicted above, the size of
the nth divided difference for f depends on the higher derivatives of f. But also,
the error depends on the distribution of the points x;. Of course we cannot always

choose z; in practice, but if we can it would be advantageous to know the best
points x; to use (the so-called “Chebyshev points*).

PrOPOSITION 3.1. The nth interpolation error satisfies
(n+1)
o= 1O
(n+1)!
for some £ between the interpolating points.
This follows from

THEOREM 3.2. The kth divided difference satisfies

FARK(S)
k!
for & between the smallest and largest of the points x;.

flwo, ... @] =

Proor. For k =1,

for some &, by the mean value theorem. Now consider ey () = f () — pi (x), which
has ey, (x;) = 0for i =1,...,k. So e}, (§) = 0 between the z;s. Thus, [’ (z)—pj, (z)

Lecture 4, 9/29/11
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vanishes at at least k& points. Similarly, f” (x) — p{ (z) vanishes at at least k — 1

points. Going forwards, we see there must exist & so that f*) (&) — pék) &) =0.
Now

H?;& (z — x;) = ¥ + lower order terms
and thus

FOE) = RS o, ]
This proves the theorem. ([

4. Piecewise Interpolation

Thus far, we have only discussed interpolation of data with a single polynomial.
Now, we ask: when does a single polynomial fail to be a satisfactory interpolant? In
practice, high order approximations turn out to be quite bad. One silly example can
be found in MATLAB — the authors computed a high order polynomial interpolant
for a large amount of censue data, and concluded negative population. A more
classic example is due to Runge.

EXAMPLE 4.1. Runge’s phenomenon. Take f (z) = 1-&-% and interpolate on
[—5, 5] at equidistant points. Now increase the number of points and so the order
of approximation. Observe how bad the approximation becomes!

But what if application demands interpolating at many points? Polynomials
have the wonderful property of having infinitely many derivatives. But given a
large data set, a better approach is to use piecewise polynomial interpolants. The
simplest case is the piecewise linear, continuous approximation. This has the ob-
vious disadvantage of kinks. In what follows, we’ll develop a way to smooth out
the kinks, via so-called “cubic splines”. As we’ll see, these are piecewise cubic, C?
approximations to the data. But first, recall the cubic Hermite polynomials, built
to match function values and first derivatives:

[ lwo, 1] = f' (w0
p3(z) = fo+ f' (z0) (x — x0) + [ ] (o)
r1 — o
[ (@o) = 2f [wo, x1] + ' (21)
2
(1 — x0)
This polynomial interpolates the data (z;, f (z:), f' (%)) ;=0 -

Now we build the cubic spline. If z; is an interpolation point, we are forced
to match f(z;); however, we are free to chose the derivative s; = f’ (x;). Since we
desire a C? (piecewise) approximation, the obvious thing to do is the choose s; so
that second derivatives match at interpolation points. Explicitly, suppose we have
two Hermite cubic polynomials which interpolate to the left and right of x;. On
the right we have

2

(z — x0)

+ (ac—a;o)2 (x — 1) .

flzi, xiga] — si (
Tiv1 — Tj
s; — 2f [, Tig1] + sip1
2 (z
(90i+1 - CEi)
and similarly on the left. Second derivative matching is p} (z;) = pi_, (z;), and if
we denote Ax; = ;11 — x; then (after some work) we arrive at the requirement

pi () = f(z;) + s (x — ;) + ar:—:cl-)2

+ - l‘i)Q (x — iq1)

Axisi_l -+ 2 (Al’i_l -+ Aiﬂl) S; + Axl-si = 3 (f [QCZ', xi—l] AlL’l + f [i[i, .TH_H Al’i_l) .
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Say xg, ..., x, are the interpolating points, arranged in increasing order. Then
at x1,...,r,_1 we enforce the relation above. This is a system of n — 1 equations.
But there are n 4+ 1 unknowns, sg, s1,...,8,. The missing information is at the

endpoints. If sg, s, are known a priori, then we’ll have the same number of equations
as unknowns and the the problem is solvable. Observe that the problem is non-
local — there is coupling between neighboring intervals. But as the coupling itself
is local, the problem is not hard to solve. To see why, consider the matrix equation
corresponding to the system: it is of the form

* 51

This matrix is tridiagonal, and we claim it is always invertible. Calling the matrix
J, suppose there exists y with Jy = 0. Then identify the largest component y;, of
y, 1.e. with |yg| > |y;| for all ¢. Then

2(Ax; + Aziq) yp = —Azyp—1 — Az 1Y,
but
|=Aziyp—1 — Azi_1yx| < |Az; + Az ||yl

which yields a contradiction unless y; = 0. Such a matrix J is said to be diagonally
dominated.

Now let’s solve for the s;. First, perform Gaussian elimination on J. The first
step is

ail a2 a1l a2
az1 a2 a3 0 aze a3
agz asz ass | ~ agz asz as4

with a9y = a9y — % (a11 # 0 for a diagonally dominated matrix.) From this
it’s clear that after Gaussian elimination (relatively inexpensive computationally)
we’ll end up with an upper triangular system, which is efficiently solvable.

We have brushed over sqg and s,. Suppose, for example, that we don’t know
sp. To determine sg, we could require the spline to be C3 (instead of just C?) at
the point z1. This would yield sg in terms of s; and s;. Or we could approximate
so with finite diferences. Or if we know a priori f”(zo) = f”(z,) = 0 (a phys-
ically legitimate boundary condition in some problems) then sq is automatically
determined by s.

What about higher order splines? Doable, but cubics are much nicer to deal
with in practice. What about interpolation in higher dimensions? This is an
important question, and its solution has engineering applications (e.g. computer-
aided design).



24 2. INTERPOLATION BY POLYNOMIALS

5. Quadrature by Polynomial Interpolation

This is an important application of interpolating polynomials. The goal is to

compute
b
/ f(z) dx

as accurately as possible. The idea is the interpolate with a polynomial at a certain
number of points, and then integrate the polynomial. And now that we can inter-
polate in a piecewise fashion, it will be sensible to write the integral above as the
sum of integrals taken over sub-intervals. How then should we choose the points at
which to break up the interval? It turns out this can be automated and optimized;
we’ll discuss so-called “adaptive quadrature” later in this section.

Our approximation is

b k
/f<:c> dr=T(f) =3 Af ().
a 1=0

How can we determine the A;s? Let pp be the kth order interpolant at points x;,
1=0,...,k, then

pr (@) =Y g

T f ()
Tk — Ty

and so

b
AZ:/H:” Y de.
a

T — Ty
What error are we making in this approximation? We have
f(fﬂ) = Dk (x) +f[x07axk7x}7/}k (ZL’)

with ¢y, () = II5_, (x — z;). So the error is

b
E(f) :/ flxo,x1,. .., xp, 2] Uy (2) da.

Unfortunately, this is a quite complicated expression. Recall from calculus

fmm/abgm d:cé/abf(w)g(w) da:gfmax/abgw) da

so long as g does not change sign on [a,b]. Then we can use an intermediate value
argument to bound the integral. And as f [zo,...,zr, 2] = f&HD (&) /(k 4+ 1)! for
¢ in [a, b], the estimates will be explicit. In what follows, we present the results of
this program for several different interpolants.

5.1. Trapezoid Rule. This first rule comes by interpolating f linearly at the
endpoints of [a,b]. Let 11 (x) = (z — a) (x — b) and note 1; has non-zero integral
on [a,b]. Also compute

’ _(b—a)’
/a (x—a)(m—b)dw-T

and

b — a a
[ 0+ 1010 ) gy LI,
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Thus we have the trapezoid rule,

b
/ f(x)dxmw(b—a)

with associated error

error = — fﬁl;n) (b—a)’.

5.2. Midpoint Rule. Now, interpolate f linearly at the left endpoint and the
midpoint of [a, b]. This yields the midpoint rule,

b
a+b
/ f(x)dm%f( 5 )(b—a).
Let’s evaluate the error

b
error:/ f [a;rb,o:} <x a;b) dx.

Since = — (a + b) /2 changes sign, we can’t proceed directly as before. But note

b
b
/a <xa; )de,

f[““’x} :f{ﬁb a+b}+f[a+b a—i—b’x} (x_a+b)2

and as

2 2 72 2 72 2

error—/bf ath a+bx x—a+b 2alac
L. 2 7 27 2 '

Thus the error associated with the midpoint rule is
") 3
b— .
5 (b= a)

Note the midpoint rule is exact for both constant and linear functions. The
next rule will be exact for quadratic functions, and also for cubic functions.

we find

error =

5.3. Simpson’s Rule. Interpolate f with a quadratic polynomial at the end-
points and midpoint of [a,b]. Here are the details. We expect

/:f(t) dt:Af(a)+Bf(a;b>+Cf(b)7

then A, B,C are determined via the canonical basis for third order polynomials,
{1,t,#?}. Of course we can use any basis, e.g. the Lagrange basis, to find the
coefficients. Some are easier to work with than others.

Taking f (t) = 1, we get

A+B+C=b—a.
Taking f (t) =t — (a +b) /2 we get fff:o, SO

() re (7)o
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And for f(t) = (t — (a+b) /2)> we get [ f = (b—a)® /6, so

A<b2a)2+c<b2a>2 (b6a)3.

Solving these equations gives

Thus Simpson’s rule is

Laﬂwdx~bga(f@%wﬁ(a;b>+f®0-

The associated error is

4
90 - 2°
As remarked, Simpson’s rule is exact up to cubic polynomials. This is an
immediate consequence of the error estimate above; it’s also easy to check each
of 1,t — (a+b)/2,(t — (a+1b)/2)*,(t — (a+b) /2)* are integrated exactly by the
rule, and these form a basis for the cubic polynomials.

error = —

5.4. Corrected Trapezoid Rule. Interpolate with a Hermite cubic polyno-
mial at the endpoints of [a,b]. This yields the corrected trapezoid rule,

a)2

b P o o (b , ”
[ rarde 258 @)+ p o)+ S @) - o).

One could derive this by computation, or just check it is correct by checking exact-
ness on cubic polynomials. The associated error is

(4)
720
This rule can be useful when we have two subintervals [z;, ;+1] and [2;41, Z;42]
of the same width. The rule gives

siee Tito — X T2 — i), /
[ e I )+ S ) + I () - ),

error —

and observe that the derivative term at x;41 cancels upon adding this to the ex-
pression for [7*' f. So if evaluating f” is hard at some point &, by subdividing
at T and employing the corrected trapezoid rule twice, we can completely avoid

evaluating f'(Z).

5.5. Adaptive Simpson’s Rule. The error estimate for Simpson’s rule re-
quires knowledge of the fourth derivative of f. But in practice, we don’t know
anything about the derivatives of f. So what good is this estimate? Suppose we
have a function whose fourth derivative is well-behaved, and suppose we cut [a, b]
into subintervals and approximate the integral. If we then double the number of
subintervals, how much better will the approximation become? This kind of ques-
tion is immediately answerable via the error bound. (Suppose the fourth derivative
is constant, then cut [a, b] into two equal pieces and consider the error; divide those
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pieces further and consider the error again.) This observation allows us to formulate
a first algorithm for adaptive mesh refinement — the adaptive Simpson’s rule.

Consider the integral
Tit1
I, = / f(z) dx

i

on a sub-interval [x;, z;11]. Let h = ;41 — x;, then Simpson’s rule says

Iim Si= o (£ 445 (riy) + f (is)

Consider dividing the subinterval further to get

8o =t (P 447 (2iey) 27 (miy) +4F (2iag) + F (@)

Have we improved the approximation? We know

R g (hf

and

1 h\°
_G. —_9 - @ [

(Think of f® (7) as an average over the two sub-subintervals.) So if f(*) is ap-
proximately constant, then

< ‘_f(4).h5 1 — 924
Si S“'ﬁ~% 24

and so

I—E:—&_&.

15

Now suppose we want to evaluate the integral on the whole interval [a, b] to within
€. Then if, after refining, we get

eh

)
—a

— gz—Sl
=8l =175 =3

adding the sub-subintervals was enough, and we should not refine any further.

Conversely, if even after refining this criterion is not met, we should keep the sub-

subintervals and try to refine each of them further. This is a recursive process.
When will such a process fail? Consider the problem

b
I()\)z/ F o) da

where we need to compute I as a function of A\. Adaptive mesh refinement may
lead to vastly different meshes for different values of the parameter A\. But suppose
I is smooth in A a priori. Then this is a property we expect the computation
to preserve. However, by introducing different meshes across different As, we will
easily fail to reproduce I as a smooth function after computing.
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6. Orthogonal Polynomials

We have already seen one way of approximating an arbitrary function by poly-
nomials, via polynomial interpolation. One can take a more abstract approach
and view the space of real-valued functions as a normed linear space. Then any
orthonormal basis produces readymade approximations in the given norm. In this
section, we’ll develop the basic theory of orthogonal polynomials and see some
useful examples. In the next section, we’ll apply the results to produce Gaussian
quadrature.

Define a weighted inner product on the space of real-valued functions

b
(f.9), = / w (@) f (@) g () du

with the weight w () > 0 (w must not vanish a.e.). As usual, ||f||2 = (f, f),-
As we hope to approximate f, we look for polynomials which span this space; in
particular we look for an orthonormal basis. Why do we care about finding such a
basis? Given a function f, we hope to find the best possible approximation p}, € P,,
satisfying
Lf = pille < I1f = pallo

for all p, € P,. Suppose {¢;} is an orthonormal basis, then all p,, € P, are of the
form p, = Y i, a;i¢;. We can calculate explicitly

1 =Y aien|2 = 1A 2D cu (fr00), + > o2,
i=0 1=0 1=0

so to get the best approximation we should take a; = (f, ¢;),,. (One way to see
this is to differentiate w.r.t. the «;’s and set the result equal to zero.) So an
orthonormal set can be very convenient. The good news is there are plenty of
accesible orthonormal bases: given any basis we can simply orthonormalize it via
the Gram-Schmidt process.

EXAMPLE 6.1. Take w =1, a = —1, b = +1. Start with the basis {1,x7m2, . }
then orthonormalize with Gram-Schmidt. This produces the Legendre polynomials.

PROPOSITION 6.2. Suppose {¢;} is an orthonormal set of polynomials under
some weight w and on [a,b]. Suppose ¢; (x) € P; is the ith degree polynomial in
this set. Then all the roots of ¢; lie in (a,b).

PRrROOF. Define Q, = (x — x1) -+ (z — x,) when x1,x9,...,2, are the roots of
¢; in (a,b). We want to prove r = i. Assume all roots are simple. Then

b
/ @ () 61 (2) Qr (2) do £ 0

for ¢;Q, is of one sign on [a,b]. But if r < i then (¢;, @,) = 0 which is a contradic-
tion.

Can there be double roots? If z is a double root then write ¢; (z) = (& — ) ;2 ()
and compute

b b
0= / w(z) ¢i () Pi—a (x) dax = / w (x) [(x — 20) Yi_s ()] dz £0

which is a contradiction. This completes the proof. [
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Although the Gram-Schmidt process is guaranteed to produce an orthonormal
set out of any linearly independent set, the algorithm becomes less computationally
tractable as the order of the polynomials goes up. Can we compute an orthonormal
set {p,} in a more efficient manner? In fact, there is a recursive formula:

Pn+1 ({,C) = (Anx + Bn)pn (1‘) - Cnpnfl (x) .

Of course, p,,+1 is always describable in terms of py, ..., p,, but what is interesting
(and useful) here is that only p,_; and p, are needed? Let’s prove this. For
k < n —1 we have

b b
/ w (Apx + By) pp () pi (z) dx — / wenpn—1 () pi (x) dv =10

since the p; are orthogonal for j < n. So there are no additional terms needed.
The coefficients A,,, By, C,, are determined in general by the system

b
fa w (Apz + Bp) pn () pr () =0
b
fa w (Anx + Bn)pnpnfl = Cn
[[Prtillw =1

Ay, By, C, are known for all of the classical polynomials.

6.1. Chebyshev Polynomials. Take

1
w(r) = ——
@)=
and [a, b] = [—1, +1], then orthonormalize 1, x, 22, ... by Gram-Schmidt. The result

is the Chebyshev polynomials. The first polynomial is the constant Tg (x) = ﬁ In

2
T, (x) = \/;cos (n - arccos).

The recursion relation can be derived by trigonometry. From

cos((n+1)6)+cos((n—1)0) = 2cosf cos (nh)

general,

we find
Tt (x) = 22T, () — Thq ().

Once we know Ty = ﬁ and 1] = \/%x we can produce the rest via this relation.

The Chebyshev polynomials are quite interesting. For one, their roots (called
the Chebyshev points) are very important for accurate interpolation and quadrature.
The roots collect at the edges of [—1,1]. Now recall Runge’s example. As it turns
out, interpolating at the Chebyshev points is just the right thing to do to correct the
error. And we’ll see that the Chebyshev polynomials give the best approximation
not only in the w-norm, but also in the co-norm.

6.2. Legendre Polynomials. Now take w = 1, [a,b] = [-1,+1], and or-
thonormalize 1, z,x2,... by Gram-Schmidt. This yields the Legendre polynomials,
which are in general given by

[ 11 a\", , n
L, (z) = n+§n!2” <d$> (22 —1)".

Lecture 7, 8/20/11
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Observe the degree of L,, is n. And the L,, are indeed orthogonal; to see this, write

1
(Lp, L) :/ L, (x) L, (z) dz

o [ [ e () e

and integrate by parts repeatedly. They are also normalized, but we won’t prove
that here.

A related set of polynomials (sometimes also called the Legendre polynomials)
are given by

1
In(x) = ——L, (x).
Vn+1/2
These are not normalized, but instead satisfy I,, (0) = 1. The recurrance relation
for the [, is

2n+1 n
lnt1 () = nJFICEn(UU)—niJrl

ln—1 ().

Now observe that

d o A d? d
e ((1 —z?) e (ln)) = @ln (z) — 29:%1” () =—-n(n+ 1)1, (z).
So the [,, are eigenvectors of the differential operator £ () = % ((1—2?) d% ().

Since
1
(tr.9) == [ (1-4*) £ do=(f.Lg)
-1
so L is self-adjoint. So its eigenvalues are all real; indeed, they are —n (n + 1).
We could go in the other direction, and start off by defining the operator £ on
the space of polynomials. Then if we look for a polynomial eigenvector ag + ayx +
c AT 4 a2t 4L with eigenvalue —n (n + 1), we'll find ap 41 = apio =
-++ = 0. So —n(n+1) is exactly the right eigenvalue to demand to get an nth
order polynomial eigenvector. Eventually if we solve for the ag,...,a,, we’d end
up at [,,.

6.3. Hermite Polynomials. What about unbounded domains? Take a =
—o0 and b = 400 and w (z) = e’ Orthonormalizing the standard basis now

results in the Hermite polynomials. These take the form
1 dr e

pn (z) = Cnmdx—ne

for some choice of constant C,, depending only on n. And as before, one can write
down a differential equation that the p, solve. One can do this for all the classical
polynomials.

7. Gaussian Quadrature

Now we’ll use the theory of orthogonal polynomials to approximate

/ab f(x)dx.
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The idea is still to approximate a function by a polynomial, and then to compute
the integral of that polynomial. In other words, the goal is to find A; so that

b n
/ f @) dem S At ().
a i=0

Simpson’s rule is a choice of A; which integrates polynomials of degree two exactly.
And as it turned out, this rule also integrated polynomials of degree three exactly.
Now we ask if it’s possible to integrate higher degree polynomials exactly. We’ll see
that by selecting Ay, ..., A, and xg,...,z, in a clever way, we can integrate all of
Py, 41 exactly. This is almost intuitive — consider that the vector space Ps,1 has
dimension 2n + 2, and that there are n + 1 points x; and n + 1 coefficients A;.

7.1. Gauss-Lagrange Quadrature. We start by finding the Hermite inter-
polant of f at xg, ..., x,, which will match the data {f (z;), f’ (Iz)}zzon As we
are working towards quadrature, this may seem like a bad first step (we don’t know
f'(zy) a priori). But later we'll see that it’s possible to choose the x so that the
values f’(zy) are never needed. Now we guess that the Hermite interpolant takes
the form

p(@) = Hi(x) f(xx)+ Y Ki () f (xx)
k=0 k=0

for some Hy, Ky, € Po,4+1. Observe that p will be the required interpolant if
Hi (i) = 6ik, Ky (1) =0, (Hi)' (2:) =0, (Ki)' () = 0

where d;;, is the Kronecker delta. Recall the polynomials

I g it (x — ;)

I ik (T — i)

Ly () = € P,

used in Lagrange interpolation; these satisfy Ly (x;) = ;. Define

Hy, (z) = (L () (1 - 2%% (z1) - (x — m)

Ky () = (L () (x — 21) .
We have Hj, (x;) = d;, and

%Hk (z) = (2Lk (zk) %Lk (%)) (1 -2 %Lk (zn) - (z — xk))

(L @) (-2 (o)

so that (Hy)' (x;) = 0 for all i. Also K} (2;) =0 and

d d
K (@) = 2 (2) - L () - (2 1) + (L (2)°
so that (K3) (z;) = ;. Thus we’ve procured the Hermite interpolant of f.
Now we’ll integrate p to get the weights A;. In doing so, we’ll see how to choose

the x;. First, suppose [a,b] = [-1,+1]. Then write

/ p(@) de =" Wif(z) + Y Vif (zx)
k=0

—1
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with Wi = f_ll Hy (z) dz and Vj, = f_ll Ky (x) dz. If we can select xg,...,x, so
that Vi =0 for £ =0,...,n, then the quadrature rule will read

/_1f($)dx%Zka($k)-

So observe

1 1
Vi = / Ly () Ly, (z) - (x — xp) dox = C/ Ly ()T (x — x;) dx
-1 —1
for some constant C' # 0. As Ly € P,, the idea is to choose zg,...,x, to be
the roots of the (n + 1)th Legendre polynomial /41 € Pp41. Then I, (x — ;)
will be a multiple of l,,+1 and hence V, = 0 for P,, L I, 1. (Recall the Legendre
polynomials form an orthonormal basis on [—1,1] with w = 1.) So we’ve found
the desired interpolation points x; and corresponding weights A; = W;. Note that
Wy, > 0 for all k; to see this compute

b b
Wi [ (L @) do— [ (L0 @) (0= 20) 2 L (@) da

and observe that the second integral vanishes by our choice of z;.
By a linear change of variable we can relax the assumption [a,b] = [—1,1].
Then the general quadrature rule reads

b e
[ e =505 A (0 )
a 1=0

where {(z) = b_T“a: + b_Ta. This is called Gauss-Lagrange quadrature. The key idea
was to approximate the integral of f by the integral of its Hermite interpolant at
n + 1 quadrature points. As every polynomial p € P, can be exactly written as
a Hermite interpolant at n 4 1 distinct points, we can now integrate all of Po,y1
exactly.

7.2. Gauss-Lobatto Quadrature. Recall we proved that the roots of any
polynomial belonging to an orthonormal set on [—1,1] must lie in the interior
(—1,1). Thus the quadrature points in our scheme are in (—1,1). What if we

require xg = —1, x,, = +17 In this case, there are 2n free parameters: x1,...,Tp_1
and Aj,...,A,—1. So we should expect to only integrate polynomials from Py, 1
exactly.

To derive the quadrature rule, we start by interpolating f with

(@)= Hy(2) f (@) + 3 Ky (@) £ ()
k=0 k=1

where Hy, K} are as above. Note the second sum does not include the endpoints.
Again, we compute

-1

1 n
/ p(x) de =" Wif(zx) + > Vif' (zr)
k=0

with W, = f_ll Hy, (z) dx and Vj, = f_ll Ky, (z) dz. We hope to choose x1, ..., T, _1
so that Vi = 0 for all k. So far, the derivation has not changed.
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Now, we have
1
Vi = C/ Ly (z) (1 — 2 (2 — @) do
~1

where L, € P,. To ensure this was zero before, we chose xg, ..., x, to be the roots
of the (n + 1)th Lagrange polynomial I, 11 € P,41. But now observe that

1 d d i
/71 gt @) gglm (@) (1-2?)dz=0

for n # m, so that the derivatives %ln of the Legendre polynomials form an

orthgonal basis (up to normalization) with respect to the weight w (z) = 1 — 22.

With this in mind, we choose x1,...,x,_1 to be the roots of j—;lnﬂ € P,_1, then
- [t d?
Vi = C/_l Ly (x) (dlenﬂ(x)) w(z)dx =0

as %ln+1 1 P, with respect to w. This is what we wanted.
To sum up, we have produced a quadrature rule at the points —1 = zg < 1 <
s < xp_1 < xp, = 1 where zq,...,x,_1 are the roots of the second derivative of
the (n + 1)th Legendre polynomial. This is known as Gauss-Lobatto quadrature.
What about [~ f?






CHAPTER 3

Solving Linear Equations

Consider what happens to p(z) = ap + a1z + -+ + apz™ when we replace
each a; by a; + da;. We ask: what happens to the roots? Why is this a relevant
question? To get the eigenvalues of a matrix, we would solve for the roots of
its characteristic polynomial. If we change the entries of the matrix, then the
coeflicients on the characteristic polynomial change accordingly. So the question is:
how do the eigenvalues of a matrix change if its entries are perturbed?

Let’s take n = 20, and say the roots are first z; = ¢ with i = 1,...,20. As we
change the coeflicients, the roots x; will change. We hope to understand this map.
Recall we considered the ratio

L =12
f (
before with f () = v/ and so on. Now we look at this ratio with f the map from
the coefficients to a particular root — the root x15. Set p(z) = ag + a1 + ... with
@; = a;+0a; and look at the equations p (z;) = 0 and p (x; + dz;) = 0. In particular
suppose we perturb only the ith coefficient. Then we’ll have p (z) = p (x) + da;x’
and

P (x; — dx;) = p(x5) + P (;) 0z + da;x;

=p (zj)dz; + da;x;

=0
to first order. Hence ]
6aix}
Y (x;)
To get the denominator, write p (z) = 1122, (x — i) and so p’ (x) = Z 02, iz (T
Thus p' (z;) = H?gLi# (xj — ;). It turns out the largest this gets is with j = 15,
then [p’ ()| = 4!15!. The relative change in the roots is

(Sllij:*

oz, 0a; |6a15|15  |ay
28 = s

415! ‘ |5a15|
1514
= e ik
And |a;| ~ 1.16 x 10%, so
1) da;
= ol & “| 5% 10,

This is disasterous. What have we learned? Solving the characteristic polynomial
to find the eigenvalues of a matrix is a bad idea.

35
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