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Preface

These lecture notes are a projection of the MA225 Differentiation course 2012/2013, delivered by Dr Markus
Kirkilionis at the University of Warwick. The up-to-date version of these notes should be found here:

http://www.tomred.org/lecture-notes.html
Markus’ original handwritten script should be found here:

http://lora.maths.warwick.ac.uk/groups/differentiation/wiki/39327/MA225_Lecture_
Manuscript.html

Students taking this course should also take a look at Alex Wendland’s Dropbox notes:
https://www.dropbox.com/sh/5m63moxv6csy8tn/HCmB8rY7va/Year),202/Differentiation

These notes are, to my knowledge, complete (except from diagrams), but the tedious treasure hunt of errors
will always be an open game. If you spot an error, or you want the source code to fiddle with the notes
in your way, e-mail me at me@tomred.org. Writing these up has been a benefit to me (there aren’t many
foolproof ways to avoid proper work), but most of all I hope they’re helpful, and good luck!

Tom Q

The lecture will be split into two parts:

Continuous functions from R™ — R™.

Differentiable functions from R"™ — R™

Let us start with :



Continuous functions from R" — R"™

R™ as a normed vector space, convergence
The elements of R™ are ordered n-tuples of real numbers:
X = (T1, .0, Tp)
We have componentwise addition:
X4y :=(Tn+ Yny oo, Tn + Yn)
and componentwise multiplication with scalars:
cx = (cxy, ..., CTy)

This makes R™ a real-valued vector space of dimension n. The vectors:

form the standard basis of R™.

In one dimension concepts like convergence and continuity had to be discussed with the help of the absolute
value, | - |. In R™ we replace this with a norm, interpreted as a mapping from R™ to R:

Definition A function N : R® — R with:
1. N(x) > 0 for x # 0.
2. N(cx) = |¢| - N(x)
3. N(x+y) < Nx)+N(y)
is called a norm on R™.
For n = 1 we therefore must have N(x) = a|z|, with a some positive number. For n > 1 there are more
possibilities.
Maximum norm:

1] = max{|z1], .., [xn]}

Properties (1) and (2) are clear. To prove (3) we use the triangle inequality for the absolute value. For every
1 we have:
|lzs| < [[x|] and |y < ly]|

and therefore:
|z + yil < |zl + lyal < lIxIl + Iyl

As there is at least one ¢ for which |z; + y;| = ||x + y|| we have:

[z +yll < x| + Iy



Euclidean norm:

|x| :==y/2?+ ... + 22
It can be expressed with the help of the standard scalar product:

Xy :=(X,¥) :=x1y1 + ... + Tn¥n
Therefore:
x| = VE X

Again (1) and (2) are trivial. To prove (3) we use the Schwarz inequality:

(x-y)’ < (x-x)(y-y)
This inequality can be proven by the fact that the quadratic polynomial:

(tx+y) - (tx+y) = (x-x)t* +2(x y)t+ (yy)
cannot have two real roots, therefore the “discriminant” is:
(x-y) = (xx)(y-y) <0

To prove (3), i.e.:

Vix+y) (x+y) SVEX+ VY

we square and get:
(x-x)+2(x-y)+(yy) < (x-x)+2V/(x-x)(y-y)+(y-y)
But this is equivalent to the Schwarz inequality!
The Euclidean norm can be generalised to the [,-norm:
xlp := (Jz1]” + .. + |za]?) >
We have:

p =1 : octaeder norm

p = 2 : Euclidean norm

p = 00 : maximum norm

We now look at convergence:

Definition The sequence (x) is called convergent against a, if:
lim ||x; —al|=0
k—o0

One uses also the notation limg_, ., X = a. Like in one dimension one has to show that the limit a is unique.
If there is such an a, the sequence (xy) is called convergent.

Theorem The sequence (xy) is convergent if and only if all n component sequences are convergent.
Proof. We have the estimate:

|a:,(:) —aD| < ||xp —al < ‘xl(cl) —aW]+ ..+ |x§€n) —a™)|
for every i = 1,...,n. [

Like in R we have the Cauchy criterion:



The sequence (xi) is convergent iff for every € > 0 there exists kg such that for all k > kg and all p > 0
we have:
[Xktp — %kl <€

Also the theorem of Bolzano-Weierstrass remains valid:

Theorem Every bounded sequence (xj) (i.e. ||xx]| < K) has a convergent subsequence.

Proof. We look at all n components of (xj). They are all bounded. Therefore from B-W in dimension 1
they have each a convergent subsequence. We look at component 1 and choose a subsequence of (xj) such

that (.Z‘](Cl)) converges. Next we look at component 2 etc. until we reach n. O

We next need to make sure that instead of the maximum norm we could have chosen any norm N in all
previous definitions. If we can show that:

N(x) < allx]| and [x|| < bN(x)
then:
lim ||x; —al| =0<= lim N(x; —a)
k—o0 k—o0
i.e. we are done and know independency on any specific norm.
Theorem There are positive numbers a and b such that for every norm N we have:
N(x) < allx[| and [|x]| < bN(x)
for all x € R™.

Proof. The estimate left follows from (1), (2) and (3) and |z;| < ||x]| from:

N(X) = N(xlel + ...+ xnen)
< N(ey)|z1]| + ... + N(ep)|zy]|
< (N(ew) + ...+ N(en))[x||

We can choose a := N(e1) + ... + N(e,). The estimate right is proven indirect. Assume there is no such
b > 0. Then one can find for each b =1,2,3, ..., k, ... a vector x; such that:

k]| > kN (xx)

holds.

With (2) we could have for k =1,2,3,...:

Xk 1
() <y
%kl /K
For y;, = H’;—’;H we then have N(yy) < +. This will create a contradiction. Because ||yx|| = 1 the sequence
(yk) is bounded. Therefore there is a subsequence (zx) with limit z, i.e.:
lim ||z —z]| =0
Z—00
because N(z — zx) < al|z — zg| we have:

N(z) = N(z — z, + z1)
< N(z —zy) + N(z)
< allz — 2| + N(zx)



Because N (yj) < 1 we have for (z;) limj . N(z;) = 0. Therefore N(z) = 0, i.e. we would conclude z = 0.
On the other hand we have:
zr, =27+ (2 — 2) and ||z]| =1

Therefore:
1< ||z| + ||lzx — 2|

So ||z|| > 0, and therefore z # 0. This proves:
|| < bN(x)
for some positive b and for all x € R". O

This theorem should be generalised:

Definition A norm N’ is called equivalent to norm N if there are positive numbers a,b such that
for all x € R™ we have:
aN(x) < N'(x) < bN(x)

We have:

Theorem Every pair of norms is equivalent on R™.

Proof. We have already shown that every norm N is equivalent to the maximum norm. We have to check
equivalence of norms forms and equivalence relationship:

1. Obviously every norm is equivalent to itself. [Reflexivity]

2. From aN(x) < N'(x) < bN(x) follows:
%N’(x) < N(x) < lN’(x) [Symmetry]
a

3. Given aN(x) < N'(x) < bN(x) and ¢/ N'(x) < N"(x) < ' N'(x), we get:

aa’N(x) < N"(x) < bb'N(x) [Transitivity]

For example the maximum norm and Euclidean norm are equivalent. It holds:

Il < Ix| < v/nllx| (check!)

Infinite sums:

Like in R an infinite sum (row) is defined as a sequence (s;) with:

k
S i — E X
Jj=1

If limp_ oo Si exists, the limit is called the sum s:

o0
S = E Sk
k=1

The infinite sum (sy) is called absolutely convergent if:

oo
D Il
k=1



converges. Every infinite sum which is absolutely convergent is also convergent (uses Cauchy criterion):

k+p k+p
Yoxl< > Ikl
j=k+1 j=k+1

As in R absolutely convergent sums (rows) have the same limit independent of the order of the partial sums.

Topology of R"

We will define neighbourhoods of R™ with the help of norms.

Definition Let € > 0 and a € R™. The set
Ula,e) ={x:||x—al <¢}

is called e-neighbourhood of a or ball around a with diameter €. Every set containing U(a, ¢) is called neigh-
bourhood of a (with respect to the maximum norm).
Visualisation:

If we take the Euclidean norm we get regular balls around a. The equivalence of norms is geometrically
equivalent to the ability to nest e-neighbourhoods:

The neighbourhood definition is therefore independent of the choice of any specific norm. Like in R we need
to define some basic topological properties:

e x € R" is called an interior point of M C R"™, if there is a neighbourhood of x contained in M.

e x € R" is called a limit point of M C R™ if in every neighbourhood of x there is a point in M different
to x.

e x € R" is called a boundary point of M C R™, if in every neighbourhood of x there is at least one point
in M and at least one point in CM, the complement of M.

Remark: The definition of convergence can be made now with the help of neighbourhoods. The fact that
a sequence can have only one limit point follows from the property that in R™ two different points have
disjunct neighbourhoods. R™ is a Hausdorff space.

e A set M consisting only of interior points is called open.
e If M incorporates all its limit points it is called closed.

We have:

M open = CM closed
M closed = CM open

Only ) and R™ are at the same time open and closed sets in R”.
Theorem The union of open sets in R™ is open. The dissection of finitely many open sets is open.
Proof. Follows directly from definition. O

Theorem The dissection of closed sets is closed. The union of fintely many closed sets is closed.

Example of a closed set:
[a,bl:={z:a; <z, <bj,i=1,...,n}

A complex example of an open set in R?:



e Cut out the open cube of the unit cube @ from the centre with boundary interval length % (see figure).
e Do the same construction again in all remaining cubes not yet covered on the respective local scale.

e Proceed to infinity.

Let us denote all area of @ not covered during the construction by M. Then Q \ M = C, with C closed. C
is called the Cantor set.

e (' is the set of boundary points of M.
e Every point in @ is a limit point of M (check!).

Compact sets:

Theorem Let M C R"™. The following statements are equivalent:
1. M is bounded and closed.

2. Every cover of M with open sets allows the choice of finitely many of them, such that M is covered
(Heine-Borel property).

3. Every infinite subset of M has a limit point in M.
Proof. We show (1) = (2) = (3) = (1).

To show (1) = (2) we use an interaction. Because M is bounded there exists a closed cube W which
contains M. Assume there is an open cover C' of M, which does not have the Heine-Borel property. Next
we can divide W into 2" closed cubes which all have half of the length of edges of previous iterations on W
(see figure for dim = 2).

With our assumption there is at least one such cube such that its dissection with M cannot be covered with
finitely many sets from C, the cover. We choose such a cube and call it W), Following the construction
we can derive a sequence (W *)) of closed cubes such that:

Q) Wowh s owk o
(ii) limg_ oo (W) =0 (with &(-) being the diameter of the cube),
(iii) M N W% cannot be covered with finitely many sets from C.

The remainder of the proof will be given after the following theorem. O

The sequence M N W) satisfies the condition of the theorem of Cantor:

Theorem (Cantor) Let (Ay) be a decreasing sequence of bounded closed sets, which diameters §(Ag)
converge to zero, i.e.
A1 DA D ... DA D ... and klim 0(Ar) =0
—00

Then there is exactly one point x which belongs to all sets Ay:
() A = {x}
k=1

Proof (Cantor). Choose an arbitrary point x; from each set Aj. One obtains a Cauchy-sequence because
Aptpca, for every p > 0 and:
[%k4p — x| < 0(AR)
Therefore (xj) converges. Let us call the limit x. Every other possibly chosen sequence (yy) also converges
to x because:
%k — yrll < 6(Ax)
x is therefore unique, but it is also an element of all Ax. If not a kg would exist such that x & Ay, and

2 & Ax,+p, with p > 0. There would be a neighbourhood of x not contained in Ay,1,, p > 0. This contradicts
that we proved (xj) converges to x. O



Proof of (continued). We know now there is exactly one point x belonging to all sets M N W) and
therefore x € M as well. By assumption (W has a nonempty open interior!) there is an open set O € C
with x € O. For all sufficiently large k the cubes satisfy W®*) C O, as x is an interior point of O. To cover
M N W®) we need only a single open set O € C, whereas by (iii) we would need infinitely many sets from
C'. This is a contradiction, so (1) = (2) is proven.

We next prove (2) = (3), again indirectly. Assume M has an infinite subset (a set with infinitely many
points) A, which has no limit points in M (“~(3)”). Every point in A possesses an open ball which has no
further elements in A. Also, every point in M \ A possesses an open ball around it with no elements in A.
The set of all these open balls forms a cover of M. Because M has the Heine-Borel property finitely many
open balls are sufficient to cover M. Therefore they also form a cover of A. Because each of these balls
contains only one element of A, A must be finite (only contains finitely many points). This contradicts the
assimption that A is infinite, so (2) = (3) is proven.

To prove (3) = (1) we assume M is not bounded. Then for every k € N there exists x; € M with:
1%kl = K

Assemble all x;, £ = 1,2,... in a set A. This set contains no limit point y, otherwise infinitely many
elements of A would be in a 1-neighbourhood (¢=1!) of y, in contradiction to the construction. Therefore
M is bounded. Assume M is not closed. Then there would be a limit point x of M which does not belong
to M. For this x and every natural number k£ > 1 we would have a point x; € M such that:

1
[[xx — x| < A

The infinite but countable set A has exactly one limit point in R™, and this is x. By assumption (3) this
limit point of A C M belongs to M: contradiction! Therefore (3) = (1) is proven. O

Definition A set M C R" is called compact if it satisfies either (1), (2) or (3).
Remark: In infinite-dimensional vector spaces (1) is not equivalent to (2) or (3)!

Another property of M equivalent to (1) is:

4. Let M C R™. Every sequence with values in M possesses a convergent subsequence with a limit (point)
in M.

We show equivalence with (3):

Proof. If (3) holds consider first a sequence with finitely many different values in M. Then most of the
values of this sequence are constant, i.e. convergent. If this sequence has infinitely many different values in
M then by (3) it has a limit point in M. Now let (4) be satisfied and let B be an arbitrary infinite subset
of M. First choose a countable infinite subset A of B. Let the values of A be assembled as a sequence. As
these values belong to M this sequence by property (4) has a convergent subsequence with limit in M. This
limit is a limit point of A, and therefore of M. O

As a simple consequence we get a generalised version of the theorem of Bolzano-Weierstrass.

Theorem (Bolzano-Weierstrass) Every infinite bounded subset M of R™ possesses at least one limit
point in R™.

Proof. M is contained in a compact cube. Because of (3) M has a limit point in this cube. O



Continuous functions

We already know some examples of functions or mappings from R™ to R™, or N to R™:
I-II:R* > R
(x¢) : N> R"
Let D be some subset of R”. The “D” denotes “domain of definition”. We write:
f:D—R™
x — f(x) (xe D)
We can expand this short compact notation:
y1 = fi(z1, )
(x € D,y e R™)
Ym = fm (@1, .0, Tn)
Especially simple are linear mappings:
L fx+y)=fx)+f(y)
2. flex) =cf(x) (ceR)

Linear mappings from R™ — R" will become very important as the key idea of differentiation is to approx-
imate a non-linear function by a linear function or mapping. For linear mappings we have:

Y1 = 61171 + a12T2 + ... + A1nTp

Ym = Am1T1 + Qm2T2 + ... + QpTy

As a short notation we can therefore use the matrix A = (a;;), so instead of f use the symbol A. A linear
map A is always defined on all of R™. The image of A is always a sub-vector space of R™. A is injective if
and only if the image of A has dimension n. We therefore must have n < m in this case.

A linear map A : R™ — R™ can only be bijective if n = m.

An algebraic condition for A being bijective is that det (A) # 0, with det (-) being the determinant of a
matrix. We have:

det (A) := Z sign(o) - @1(1) ** * Ano(n)
oES,

Here o “runs” through all permutations of {1,...,n}, the symmetric group S,. sign(c) is either 1 or —1
depending on whether ¢ is an even or odd permutation. Instead of det (A) we often write:

a11 - Qln
an1 e Ann
We have:
ail a2

= 411022 — 412021

az1 a2

With det (-) we have another example of a map:

det (-) : R™ — R?



Let now m = 1 and n = 2. Then for example:

Y = m (22 4+ 22 < 1 defines D!)

maps the unit disk D C R? to R}, the result is the upper half of the unit ball in R3.
So D ={x€R?: 27+ 2% <1} and I, the image is:

I'=10,1],
fiD—>1T

The set:
L.:={xeR": f(x) =c},

With f: R™ — R is called the level set (for value ¢). In our upper ball example the set L; consists of any
single point i.e. the origin {0 = (0,0)}. For 0 < ¢ < 1 the level sets are circles. An important case of
mappings f : R” — R™ with m = n are “new coordinates”. For example:

z=f(r,p) =71 cosp
y=g(r,p)=r-sing

describes the transition to polar coordinates in R2. Even more important are vector fields: for every point
x € D CR, f(x) € R™ defines a vector of length || f(z)| located at x:

Continuity:

Definition Let D C R™ and f: D — R™. Then f is called continuous in a € D if for every € > 0
there is a 0 > 0 such that for all x € D with ||x — a|| < ¢ we have:

If(x) = fla)ll <e

Remark: It is not important which norms we use, of course both norms appearing in the definition could
be different.

Alternative definition of continuity:

Definition f is called continuous in a € D if for every neighbourhood V of f(a) there is a neigh-
bourhood U of a such that:
fUnD)cV

If f is continuous it maps a sequence (xj) € D (with (xj) convergent to a) to a sequence (f(xy)), convergent
to f(a) (check!).

Let a now be a limit point of D. We write:

lim f(x) = b
If there is for every € > 0 a § > 0 such that:
xeD,x#a,|x—al|<d = |f(x)—b||<e
Remark: a needs not to be an element of Dy. If a € D then f(a) does play no role in the definition.

We have therefore another definition of continuity:

f continuous <= lim f(x) = f(a)

X—a

10



This is often written as:
lim f(x)=f (lim X)
X—a X—a
All the previous examples of functions f have been continuous. Example of f being not continuous:

Divide R™ into rational and non-rational points. If x1,...,z, € Q then define f(x) = 0 otherwise f(x) =1
(ie. for z1,...,z, € Q).

Consider:
20 for x2 +42 >0

— ) 2242
f@y) {0 forzx =0,y =0

Then f is continuous on R? with the exception of (0,0). Consider first the z and y axis, here f is 0 (so could
be continuous...), but in a neighbourhood of (0, 0) we find:

222

f@,e) = o =1 (x #0)

2 + 22

This example shows we can have “partial continuity”.

11



Differentiable functions from R" — R™

Definition of the derivative

We consider a general function f: D — R™, D C R™ open. That D is open will be crucial for the following.

Definition The mapping f: D — R™, D C R" open, is called differentiable at point p € D if there
is a linear mapping A : R® — R™ and a mapping R : D — R™, R continuous at p, such that for all x € D
it holds that:

f(x)=f(p) + A(x —p) + R(x)|x — p| and R(p) =0

Remark: If a proof is required whether a certain function f is differentiable at p one has first to find a
linear map A. Next one has to show that the mapping R(x) defined on a neighbourhood of x by:

f(x) = f(p) — A(x — p)

Rix) = I —pl

satisfies limy_,p R(x) = 0 for x # p.

Remark: The linear map A is defined uniquely. Assume there would be two such mappings A; and As,
associated to R; and Ry respectively. Then:

f(x) = f(p) + Ai(x —p) + R1(x)|Ix — pl|,
f(x) = f(p) + A2(x — p) + Ra(x)|Ix — pl|,

also:
(A1 — A2)(x — p) = (Ra2(x) — Ru(x))[[x — a

and:
lim R;(x) =0 and lim Ry(x) =0
X—a X—a

Consider a vector h and a small ¢t > 0 such that th = x — p, i.e.
(A1 — A2)h = (Ry(p + th) — Ry (p + th))|[h
Because lim;_,o(Ra(p + th) — R1(p + th)) = 0 we have:
(41 — As)h =0. (h e R™)
Therefore A; = As!

Definition If f is differentiable in p € D (which means f(x) = f(p) + A(x—p) + R(x)||x — p|| with
limy_,p R(x) = 0), then the linear mapping A is called the derivative of f at p. We write | A = f'(p) |

The vector f'(p)h € R™ (h € R™) is sometimes written in the form f’(p,h).

The derivative for f: R" - R (i.e. m=1)
If f is real-valued, then f’ is a linear form. In this case the derivative is also called the gradient and denoted
either:
gradf(p) or V f(p)
We then obtain:
f'(p,h) = (Vf(p),h) (Vvh € R")
Because by definition:

f(p+h) - f(p)=(Vf(p),h),
lithO R(p + h) = 07

12



the increment f(p+h)— f(p) for sufficiently small h is well approximated by the scalar product (V f(p), h).
We obtain the following interpretation:

V f(b) points in direction of the largest increment of f at location p. The scalar product (Vf(p), h)
(as a function of h) has its largest value if h is a positive multiple of f(p).

The function values of f can be illustrated if one looks at the level sets:
L.={xeR": f(x) =c,ce R}
Vectors h orthogonal to V f(p) lead to points in the neighbourhood of p which function values only differ

minimally from f(p).

We next look at the graph of a function f : D — R, D € R™. The graph of f builds a hypersurface in R"*1,
at each x = (x1,...,x,) € D there is ay = f(z1,...,2,). In a neighbourhood of p € D this hypersurface
(graph of f) can be approximated by the hyperplane:

y =[P+ (Vi(p.x—p))
We will call this hyperplane the tangential hyperplane of f at location p. The vector:
(=Vf(p),1) e R"H!

is a normal vector on the tangential hyperplane (and therefore at the hypersurface) at location (p, f(p))

Partial derivatives

How can we determine f’(p) of f differentiable at point p € D? The linear mapping f’(p) is determined
if we fix a basis vi,...,v, of R”. Let us consider v € R" v # 0. We like to compute f'(p,v), and set
x=p+tv,teR. So we get:

f(p+tv) = f(p) + f'(p,tv) + R(p + tv)[t] - |v]|

For t # 0 we get:
fp+1tv)— f(p)

fl(p,v) = ”

t
—rp+ vy

and:

f/(p,V) — lim f(P + tV) — f(p)
t—0 t
The expression right of the limit is called directional derivative. Dy f(p) of f at location p with respect of v.
If we choose for v one of the standard basis vectors ey, ..., e,, of R™, then the respective directional derivatives
are called partial derivatives. There are different notations for partial derivatives in the literature. The i-th
partial derivative can be written:

0
Dif(x), a—i<x>, or f ()

although the last one should be abandoned. Instead one sometimes uses just f;(x), but this can lead to
misunderstandings if f is not real-valued anymore. The task to compute partial derivatives can be solved
by means of differential calculus in one variable. All arguments besides the i-th argument remain fixed. We
have to compute:

lim f(pla ey Ly 7pn) B f(pla -5 Dis apn)
Ti—pi XTi— Pi

This limit can exist even if our function is not differentiable in P according to our definition. If some function
f:D—R™ D CR" is differentiable at p then all partial derivatives exist. We have for h = Z?zl hie;:

n

f',h) =" f(p.ei)-hi = Dif(p)-h

i=1 =1

13



If the vectors D; f(p) are determined with the help of the standard basis of R™, i.e. one dissects f into the
components fi, ..., f, then f'(p) can be written as the m x n matrix:

Difi(p) D2fi(p) -+ Dnfi(p)

Difn(®) Dofm(®) - Dufm(p)

This matrix is also called the Jacobian-matrix. Now differentiability can be checked with partial derivatives.
First the existence of all partial derivatives %(p) = D;f;(p) must be assured. Then one checks that the

matrix Jf(p) satisfies:
i @) = fp) ~Jf@)h _
h—0 ||kl

Important: The existence of the partial derivatives of f at p alone does not imply differentiability of f at p!
Example: Let f: R2 — R?, with:

fl(Ilal’z) = I% *Ig

fa(x2,22) = 22122

Jf(p) = <2p1 2p2>

Then Jf(p) becomes:
2p2 2;m
We compute R(h) related to Jf(p) component-wise:

~(p1+h1)? = (p2+ ho)® — p? — p3 — 2p1hy + 2pahy hT — h3
Ri(h) = =

[ [
Ra(h) = 2(p1 + 7)) (p2 — ha) — 2p1p2 — 2paly — 2p1hy _ 2hahy
(]| [l
Using the maximum norm we get:
|71(h)| < 2||h]
[72(h)| < 2[[h

ie.

lim Ry (h) = lim Ra(h) = 0

It follows f is differentiable at p. The derivative is:

o= () =5

Definition If f: D—R™, D CR"is differentiable for all p € D, D open, then f is called differen-
tiable in D. If the derivative f'(p) is continuous for all p € D then f is called continuously differentiable in
D. We write:

fect(D,R™)

i.e. C1(D,R™) is the set of all functions f : D — R™ which are continuously differentiable. C1(D,R™) is a
function space (of infinite dimension!).
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Compositions of differentiable functions
We first show that for f: D — R there is a linear map L(h) such that:

R(p + h)|h|| = (L(h),h) and &in}] Lh)=0 (B2.1)
—
The definition of differentiability gives us:

f(p+h)=f(p)+ f(p,h) + R(p + h)|h]
limh_m R(p + h) =0

Let us try (ansatz):

Lh)=Ah)-h=| : |-h (A eR)
Ay,
Assume WLOG that || - || is the Buclidean norm. In this case ||h||> = h-h. For h # 0 we get:

R(p+h)

L) ==

h

and from this:
lim L(h) = 0
h—0
Therefore L(h) indeed satisfies (B2.1). If now f: D — R™, D C R” then we obtain a generalised result for
L(h):
R(p +h)|h] = L(h)h
limp 0 L(h) =0

We only have to make above reasoning for each component of f.

As a next final step we combine f'(p) and L(h):

Then obviously F'(h) is again linear.

We inherit the properties:
fla+p)=f(p)+ F(h)h
limh—0 F'(h) = f'(p)

Remark: F is of course depending on location p € D. We suppress this in the notation as long as we keep
p fixed.

Theorem Let f: D — R™ and g : D — R™ be both differentiable at p € D, D C R™. Then also
f+gand cf (c €R) are differentiable at p and we have:
(f+9) ()= f'(p)+7(P)
(cf)(p) = cf'(p)
Proof. We have:

fla+p)=f(p)+ f'(p,h) + Ri(a+p)|h|
limhﬁo R1 (p + h) =0

and

gla+p)=g(p) +9(p,h)+ Rz(p + h)|h
lithO R2 (p + h) =0

15



By adding both equation families (brackets) we obtain the desired result. Using the first bracket and
multiplying with ¢ proves the second claim. O

Theorem Let f: D - Rand g : D — R be differentiable at p € D, D C R™. Then f g is
differentiable at p € D with:

(f-9)(p,h) = f(p)-¢'(p,h) +g(p) - f'(p,h)

Proof. After multiplication and re-arrangement we get:

(f9)(p+h) = (fg)(p) + f(p)-¢'(p,h) +g(p) - f'(p,h)
+ f'(p,h)g'(p,h) + (9(p) + ¢'(p,h))Ri(p + h)||h|
+ (f(p) + f'(p,h))Ra2(p + h) |1

We can estimate |f/(p,h) - ¢’(p,h)| by ¢|/h||? from above. It follows that the last four terms of the sum
(establishing the error term) can be written in the form:

{R(h)llhll
limh_m R(h) =0

Remarks: The product rule can be written in the form:

Vfg(p) = f(P)Va(p) +9(P)Vf(P)

If f(p)#0, f: D — R, DCR", f differentiable in p, then:

1 1

(f(p))?
Iff:D—-R, DCR” g:D — R™, fand g differentiable in p, then:

(f9)'(p.h) = f(p)g'(p,h) + f'(p,h)g(p)

Let [, -] be a bilinear product (not necessarily symmetric), with:

Vip)

[,]:R? xRY —» R™
Let f: D—RP, g: D— R4 D CR"” fand g differentiable in p. Then:

[f,9'(p.h) = [f(p).¢'(p, 1) + [f'(p. h), ()]

The order of terms is important as long as [, -] is not symmetric. The proof of this can be made directly or
with Theorem component-wise. Check!

We are now turning to the chain rule:

Theorem Let f: D — R™, D c R”, f differentiable in p € D, and g : E — R¥, E C R™, ¢
differentiable in q € E, with f(D) C E, and q = f(p). Then g o f is differentiable at p € D and it holds:

(go f)'(p) =4¢'(f(p) o f'(p)

Proof. By assumption, and using the compact notation introduced earlier in we have:

f(p+h) = f(p) + F(h)h, Jim F(h) = f'(p)
gla+1)=g(a) + GO, lim G(1) = ¢'(a)
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heR" 1eR™.
WLOG let p =0, f(p) =0, g(q) = 0. In this case:

f(h) = F(h)h, Jim F(h) = f(0)
g(l) = G, lim G(1) = 4'(0)

We obtain for 1 = f(h):

This shows the chain rule, as we have:

lim G(F(h)h) o F(h) = ¢'(0) o '(0).

This means g o f is differentiable at 0, and the derivative of the chain is equal to the chained derivatives. If
we go back to an arbitrary location p and q = f(p) then indeed:

(go f)'(p)=4d'(f(p) o f'(p)

Remark: Using the notation f’(p,h) and ¢’(q,1) the chain rule becomes:

(go f)(p,h) =4 (f(p), f'(p,h)).

The chain rule implies the following structure of the Jacobian matrices Jg, Jf and J(go f) =: JH, i.e.
H:=gof:

D\Hy --- DpH; Digi -+ Dnor Difi -+ Dpfi
D\Hy, --- DpHy Digr -+ Dmgr) \Difm -+ Dnfm
(k x n)-matrix (k x m)-matrix (m x n)-matrix

We have JH = JH(p) and Jf = Jf(p), but Jg = Jg(f(p)). For the partial derivatives of Hy, ..., Hy we
get:

DiH; =Y Dyg; - D; fy (1<i<n, 1<j<k)
=1

The vector VH at p € D C R™ is the image of Vg € R™ at q = f(p) under the linear mapping f'(p) = Jf(p).

Diffeomorphisms

Consider f : D — R™, D C R™ possesses the inverse mapping g : E — R", E C R™ open. Moreover f is
differentiable at p € D and g is differentiable at q = f(p) € E. Then using the chain rule it is possible to
express ¢'(q) by f/(p). We have go f = Ip, (go f)(p) = Iz» (Ix: identity mapping on X), so:

g (@ o f'(p) = Ien,
g (f(p)) = (f' ()"
We even have the following theorem with slightly weaker assumptions:
Theorem Let f: D — R™ (D C R™) be invertible (i.e. bijective) and differentiable at p € D with

Jf(p) # 0. The inverse map g : f(D) — R™ is continuous at q = f(p). Then g is differentiable at p and we
have:

17



Proof. WLOG p =0, f(p) = 0. From the definition of differentiability we get:

f(x) = F(x)x
limy_,0 F(x) = f/(0)
With F(x) a linear (affine, but linear after the shift in R™) mapping depending on x, and continuous in

x = 0. By assumption det F'(0) = det F'(0) # 0, so in a neighbourhood of 0 the inverse linear mappings
(F(x))~! exist! We also have:

lim (F(x))~" = (f'(0))~".

x—0

For example use Cramer’s rule. From:
we get the equivalent equation:
Set x = ¢g(y) and define G(y) by:

Then the inverse map g has the form:
9(y) = G(y)y and lim G(y) = (f'(0))~"
y—0
Here the continuity of g at 0 was used. It follows that g is differentiable at y = 0 and that:

g'(0) = (f(0))~".

Example: Polar coordinate transformation:

ry = fi(r,) =7rcosp
Ty = fo(r,p) =rsine

This mapping is uniquely invertible, differentiable, and its Jacobian matrix is different from 0. The Jacobian
of f is given by:
cosy —rsing
sing rcosep
We therefore get as derivative for the inverse mapping g:
. 1 T2
—dsing Lcosy I;CTZS x%leig

To define and understand differomorphisms let us have a fresh look at the interpretation of the derivative.
If f: D— R™ D CR" is differentiable for all x € D then we can define a map:

x = f(x),
i.e. we map D into L(R™,R™), the set of linear maps from R™ to R™, i.e.:
'+ D — LR™,R™)

If f'(x) is applied to h € R™ the result is a vector f’'(x,h) € R™, i.e. one can also interpret f’ as a mapping
in the following sense:
f':DxR" — R™

This mapping is linear in the second argument. Both interpretations are valid and should be taken when
convenient.
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If f: D— R* D C R" continuously differentiable and invertible (for all x € D), then g := f~! is not
necessarily differentiable. But if g is even continuously differentiable, then f becomes a diffeomorphism:
Definition Let f: D — R®», D C R" be continuously differentiable and invertible on D, and
Iy = f(D) C R™ open. If the inverse mapping:

fThi I R

is again continuously differentiable, then f and f~! are called differomorphisms.
For example the polar coordinate transformation is a diffeomorphism.

Intermediate value theorem
Differentiable curves and lines in R"

Consider a mapping:
v:D —R" with D CR

ie. y=7(t) € R", t € D C R. Then 7 is called a curve in R" with parameterisation t. We assume now = is
differentiable on D. Then at ty € D we have:

v(t) = (to)

t—to t— to ’

and each component 7/ (tp), ..., v, (to) is differentiable in ¢y in the one-dimensional sense. The derivative
v'(to) has the following interpretation. Define g(t) by:

g(t) == ~(to) + ' (to) (t — to)-

Then ¢(t) is defining a line in R™ parameterised by ¢. This line approximates the curve y(¢) at to very well,

ie.:
i @) = 9@
t—to t—to

=0

We also have a kinematic interpretation. The limit vector +/(¢y) is the current welocity vector at tg, and
|7/ (to)| the current velocity at to, with | - | being the Euclidean norm. Also:

7' (to)
1Y (to)|

is called the unit tangential vector or normal vector of v at tg. If 4" : [a,b] =: D — R™ is continuous, then ~y
is called smooth. v is called piecewise smooth if it is composed of finitely many(!) smooth curves.

Definition Let v : [a,b] — R™ be a piecewise smooth curve. Then:

ve= [ ol
is called the length of curve ~.
Examples: Let:
0= (20) = (o) (t € [0.27])
be the unit circle (in R?). The velocity vectors:
o) - (29
has Euclidean norm 1, so L(y) = fo% dt = 2. Let now a,b € R™ and:

v(#) = (1 —t)a+tb (t]0,1])
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Then: )
V() =b=a. (0] =[b—al and L(z) = [ b= alde = s~ al.
0

~(t) is the line segment between a and b.

Theorem Let f: D — R, D C R", be differentiable, and let the line between points a,b € D be
contained in D. Then there is a point c on the line between a and b such that:

f(b) - f(a) = f'(c,b — a)
Proof. We can describe the line between a and b by:
v(t) =a+t(b —a) (0<t<1)
Then ~ is clearly differentiable, and we have:
Y (t)=b—a

which means + is constant. Let F : [0,1] — R be defined by:

We can apply the one-dimensional intermediate value theorem. Therefore there is a v €]0, 1 such that:
F(1) = F(0) = F'(v)

Using the chain rule we get:
Fi(t) = f'(v(t),7'(t))

Because F(0) = f(a), F(1) = f(b), v(v) =: ¢ is a point on the line between a and b, moreover 7'(v) = b—a,
the theorem is proven. O

Remark: It is possible to replace the line between a and b by a differentiable curve v connecting a and b.
In this case the “increment” f(b) — f(a) can be expressed as:

f(b) = f(a) = f'(v(v),7'(v)) O<wv<)
Using x + h instead of a and b one obtains another formulation of the intermediate value theorem:
f(x+h)— f(x) = f'(x+vhh) (O<v<l)
With the help of the intermediate value theorem we can characterise constant functions:

Theorem Let D C R™ be open, and let there exist a differentiable curve connecting any two points
of D such that the curve is entirely contained in D (D is called path connected). Let f : D — R be
differentiable. Then:

f is constant <= f’(x,h) =0 for all x € D, and all h € R™.

(a) (b)

Proof. (a) = (b) is trivial, even in case D is not path connected. Now consider (b)) = (a). Choose two
points in D, say a and b. Connect a and b by finitely many line segments, such that the sequence of vertices
connected by lines becomes a = ag, ay, ...,ar = b. Apply the mean-value theorem to the line segment joining
aj,a;y1. Because f'(cj,a;41 —a;) = 0 for some c; on the line segment we have:

f(aj+1) = f(aj) fOI‘j =0,1,..., k-1

This implies f(b) = f(a). O
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Remarks: The equation f/(x,h) = 0 is equivalent to:
Dif(x)=0,...Dnf(x) =0

or:

Vf(x)=0.

Instead of using line segments to prove Theorem we could have used a differentiable curve or path
connecting a and b. In this case we get:

with some v along the curve.

We now turn to an important theorem making a connection between differentiability and continuity of func-
tions:

Theorem Let f : D - R,D C R™ Assume all partial derivatives D, f,..., D, f exist and are
continuous at some point p € D. Then f is differentiable at p.

Proof. We have to show:
Lo flath) — f(a) ~ f/(ah)

hss0 Ih] =0

We already know that if this would hold then necessarily:
fl(aa h) = le(a) : hl + ...+ an(a) : hn
Next we set ag = p, a, = p + h and:

a; —ap = hyey,

apy —a; = hgey,

a, —a,_1 = hpe,.
Then f(p+ h) — f(p) can be written as:

(f(p+h) = flan-1)) + (f(an-1) = flan-2)) + ... + (f(a1) = f(P))

We apply the mean value theorem, and denote the intermediate value on the line segment between a;_; and
a; by c;. Then we have:

fe+h) - f(p) =) f(c;,a; —a; 1)
j=1
=" f'(cj,e))h;
j=1
= D;f(cj)h,
j=1

Therefore we get:

f(p+h) = f(p) - f'(p.h) = > (D;f(c;) — D; f(p))-h;

j=1
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and the estimate:

|f(p+h)— f(p) — f'(p,h)| < Z |D; f(c;) — Djf(p)l|hy]

< |[n[|-) 1D, f(c;) — d;if(p)].
j=1

Because ||c; — p|| < n|hl, and D;f, ..., D, f continuous in p € D, the theorem follows. O

Theorem gives us an often used possibility to prove differentiability of a function at some point in its
domain of definition.

Higher derivatives and Taylor’s formula
Consider again f: D — R™ D C R" differentiable in D. Then as discussed either:
f D — L(R™,R™) or
f D xR"—-R™
Assume now f’ is differentiable in D. Then f” := (f')’, and f” can be considered as:
"D = L(R™, L(R",R™)),
i.e. f" is multi-linear for fixed p € D C R™. We set:
gn: D — R"”
by defining gy (x) := f/(x,h). If gy is differentiable then:
gn(x, k) = f"(x, b, k)

In this case we can interpret f” as:
f":DxR"xR" = R™,

and for every x € D f” is bilinear (in the last two arguments). We have:

9h,+h, = gh, + Gh,
geh = CGn

and therefore (by the composition rules):

which means:

f”(X7h1 + h2’k) = f/(xa h17k) + f//(x7h2ak)7
I (x,ch,k) = cf”(x,h, k).

Using the standard basis in R we can write:

Fxh) =" Dif(x)h;
=1
f"(x,h,k) => " D; (Z D; f(x)hi> k;
j=1 i=1
= Z Z D]le(X)hlkJ

j=1i=1
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If f” exists then also the partial derivatives of second order D;D;f exist, created by differentiating D; f
partially with respect to the j-th variable. We write:
of
05a- . 0% f
8xj ' ax]&nl

DjDif, or

Often used are also: fy,.; or fi;. We next show that the bilinear map:
(h, k) — f"(x,h,k)
is symmetric:

Theorem [Theorem of H.A. Schwarz] Let f : D — R™ be twice differentiable. Then for all h, k € R"
we have:
f"(x,h,k) = f"(x,k,h)

Proof. We start by considering the expression:
f(x+h+k)— f(x+h)— f(x+k)+ f(x).
We would like to know whether this is a good approximation for:
f"(x,h, k).
Indeed we will prove that:

lim f(x+ sh+sk) — f(x+sh) — f(x+sk)+ f(x)

s—0 s2

= f"(x,h, k) (s >0)

If the last equation holds the theorem follows, as the value of the limit does not change when h and k are
interchanged. We restrict ourselves to a real-valued f (otherwise we would make the proof component-wise).
First we show the following equality:

f(x+h+k)— f(x+h)— f(x+k)+ f(x) = f’(x,h,k) + R.(h,vh + k)||vh + k|| — R, (h, vh)|vh]|,

for some 0 < v < 1.
Define:
F(t):= f(x+th+k)— f(x+th)

for 0 <t < 1. Then:
F'(t) .= f'(x +th+k,h) — f/(x + th,h)

and:
F(1)—F(0)=f(x+h+k)— f(x+h)— f(x+k)+ f(x)

We apply the mean-value theorem in one dimension and get:

for some 0 < v < 1. Therefore:
Jx+B4K) — f(x+h) — f(x+K) + f(x) = (f'(x + vh + K, h) - f(x,h)) - (f'(x + v, ) — f'(x,h))
For the two differences on the RHS we can find by definition:

f(x+vh+kh)— f(x,h)= f"(x,h,vh + k) + R, (h,vh + k)||[vh + k|,
f'(x+vh,h) — f'(x,h) = f”(x,h,vh) + R, (h,vh)|vh].

But because f”(x,h,vh + k) — f”(x,h,vh) = f”(x,h, k) the theorem follows. O
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From Theorem follows:
D;D;f(x) = D;D;f(x)

It is therefore not important in which order we form higher order derivatives.

Definition Using Definition iteratively we call:

f® D xR"x ... xR* - R™
N —

p-times

the p-th derivative of f on D. For fixed x € D, f® is p-multi-linear. Moreover f() is totally symmetric,
i.e. its values do change when x € D is fixed, and any two arguments are interchanged. Also f®) is called
p-times continuously differentiable at x € D if f® is continuous in x. If f®) exists for all p € N then f is

called infinitely often differentiable in x € D.

Theorem (Taylor’s Formula) Let f : D — R be (p+ 1) times differentiable in D, and let the line

segment between x and x 4+ h be contained in D. Then we have:

f(x+h) = f(x)+ f'(x,h) + %f”(x, h,h) + ...+ l‘f(p)(x, h,...h) + R,(x,h).
! pl N——

p-times

Here R,(x,h) is given by:

1
RP(X7 h) = mf(p+1)(x - Vh, ll7 ,h) and O<r<l
. S~——
p-times
Proof. We define a line segment:
V(t) =x+th,

together with F': f o~y. Now we can apply the one-dimensional Taylor’s formula to get:
1

o 1)!F(p+1)(y).

F(1) = F(0) + F'(0) + %F”(O) R %F(”) (0) +

For the derivatives of F' we find:

FP(t) = f(p)(q/(t), h,...h)
p-times
FPHO() = f®P)(y(¢),h, ..., h)
——
(p+ 1)-times

Because 7(0) = x and y(1) = x + h the theorem follows.

Of course we can generalise Taylor’s formula to vector functions.

If f is infinitely often differentiable one obtains the series:

=1
ng(k)(a,x—a,...,x—a)
k=0 "
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This expression is called Taylor series developed at a € R™. The terms are homogenous polynomials in the
variables (x; — ay), ..., (X, — a,,). The Taylor series is convergent iff:

plingo Ry(a,x—a)=0

If there is an open neighbourhood of a in which f can be expressed by its Taylor-series developed at a, then
f is called (real) analytical.

Remark: If we are not using the coordinate free notation but partial derivatives one obtains:
n n 1
Z Z HDilDik...f(a)(Xh - ail)...(xik - aik)
i1=1  dp=1

Because the order of partial derivatives can be changed we can rearrange these polynomials. We introduce
multi-indices a = (aq, ..., ) with:

DD f(a) =: D* f(a)

(x1 —a1)* @y — an)* = (x — @)
arl oo = al
a1+ ...+ a, = al.
If a multi-index of order k is given (|a| = k), then there are ﬁ terms in the sum which all contribute

the same value:
DY D f(a) (g —a1)F e (@n — an)y.

We can therefore write:

1 1
Hf(k)(a,x—a,...,x—a) = Z aDaf(a)(zfa)a~

k-times lo=k

Definition The symmetric bilinear form:
f"(x,h,h), heR"
is called Hesse-form at location x € D, D C R", f: D — R. Using the standard basis in R™ we have:
(e hh) =) > D;Dif(x)hih;
i=1 j=1
The corresponding summetric matrix of the second order partial derivatives is called Hesse-matriz.
Local extrema:
Definition Let f: D — R be differentiable in D, and let ¢ € D. If:
f'(c,;h) =0 for all h € R”,

then c is called critical point of f.
Of course f'(c,h) =0 Vh € R" implies:

Dif(c)=...= D,f(c) =0.
We can also write V f(c) = 0.

Theorem If ¢ € D is a local extremum of the differentiable function f, then ¢ must be a critical
point of f.
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Proof. By assumption there is a neighbourhood N of ¢ such that either:

f(x) < f(c) or f(x)> f(c) forall x € N.

maximum minimum

We choose h such that ¢+ h and ¢ — h are contained in N. Consider:
F(t):= f(c+th), —1<t<]1.
It holds F'(t) < F(0) (maximum) or F(t) > F(0) (minimum). Because F' is differentiable:
F'(0) = f'(c,h) =0

This equality holds for all h in a neighbourhood of 0 € R™. Because f'(c, h) is linear in h we have f'(c,h) =0
for all h € R"™. O

Theorem implies a strategy for finding extrema: if f is differentiable first find the critical points in
D. Then secondly check if those points are extremal points (i.e. extrema). How can we decide critical points
are extrema?

Theorem Let f : D — R be twice differentiable, and let ¢ € D be a critical point of f. If the
quadratic form f”(c,h, h) is:

(i) positive-definite, then ¢ is a minimum of f,
(ii) negative-definite, then c is a maximum of f,
(iii) indefinite, then c is no extremum of f.
Remark: f”(c,h,h) can also be positive semi-definite or negative semi-definite. If we have for fixed ¢ € D:

(i) f"(c,h,h) > 0 Vh € R™ then f”(c,h,h) is positive definite and if f”(c,h,h) > 0 Vh € R"™ then f” is
positive semi-definite.

(ii) f"(c,h,h) < (L)0 Vh € R" <= f” negative-definite (negative semi-definite).
(iii) There exist hy, hy € R™ such that f”(c,hi,hy) > 0 and f”(c,hy, hy) <0 < " is indefinite.
In case f'(c,h,h) is semi-definite no conclusion can be drawn.

Proof. We use Taylor’s formula with h =: x — ¢ for some x € D in a neighbourhood of c. Let v be 0.

{f(X) = J(e)+ /(% — ¢) + bf"(e + v(x — €)X — ¢, x — ©) + R(x)
limy_c R(x) =0

Because f'(c,x —c¢) = 0 we need to look at the properties of f” above.

Let f”(c,h,h) be positive-definite. Then there is a constant K > 0 such that:
£"(e,h,b) > K|
(because the minimum K of the quadratic form is positive on the unit ball ||k = 1)
Choose [|x — c|| small enough such that |R(x)| < 5. Then:
70~ Fe) = 3 (e, x — . x — ) + g R(x)|x e’
and therefore:

7~ Fle) = T x— el > 0.
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This means c is a local minimum. The proof of a maximum is equivalent.

Let now f”(c,h, h) be indefinite. Then there is a vector h; with ||h;|| = 1 such that:
fll(cahhhl) = Kl > O>

and a vector hy, ||ha|| = 1 such that:
f”(C7h2,h2) = KQ < 0.

If we go along the line segments from c to hy, and ¢ to hy the difference of f(x)— f(c) is positive respectively
negative for ||x — c|| sufficiently small. Therefore ¢ cannot be an extremum of f.
O

Example: Let f: D - R, D C R?, f = f(x1,72). Let ¢ = (c1,¢2) be a critical point of f. Define:

*f >*f >*f
87:1;%(01702) =a, m(Cl,Cg) = b, 871)%(01,02) = C.

Then c is a:

(i) minimum if a > 0, ac — b* > 0.
(ii) maximum if a < 0, ac — b* > 0.
(ii)
(iv) potential maximum if a < 0, ac — b* > 0.

potential minimum if @ > 0, ac — b* > 0.

This means (i) and (ii) are necessary and sufficient, (iii) and (iv) only necessary conditions.

If ac — b < 0 then ¢ cannot be on extremum. The surface described by z3 = f(x1,z2) has a saddle-point at
c.
Remark: A quadratic form:

n

Q(h,b) =3 eishih;

i=1 j=1

is positive definite if:
€11 C12 Ci3
c11 >0, |ca1 €22 ca3| > 0,..., det(cij) > 0.
€31 €32 C33

Banach Fixed Point Theorem

We now like to find fixed points of “high-dimensional” mappings with some structure, i.e. where distances
are defined.

Definition A metric space (M, d) is a couple, with M an arbitrary set, and d a mapping:
d:MxM—R
satisfying:
(i) d(z,y) > 0 for = # y.
(i) d(z,y) = d(y,z).

(iii) d(z,z) <d(z,y)+ d(y, z) [triangle inequality].
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Clearly d(z,y) = 0 if = y. Every normed vector space is a metric space by setting:

d(z,y) = |ly — =

Also any arbitrary subset of a normed vector space is a metric space. One can easily define sequences and
converge in metric spaces. However the limit of a convergent sequence with elements in M need not be an
element of M (take M = Q, a sequence might have a limit in R D Q).

Definition A metric space (M, d) is called complete is every limit of a convergent sequence () € M
is an element of M.

Definition A mapping ® : M — M is a contraction if there is a constant C with 0 < C < 1 such
that:
d(®(x), (y)) < C - d(z,y)

for all z,y € M.

Theorem Every contraction ® defined on a complete metric space (M, d) has exactly one fixed point,
i.e. there is an m € M with:
®(m)=m

(Banach fixed point theorem)

Proof. We first show the existence of m. We choose an arbitrary xg € M and define recursively:

Tpy1 = Pag), k=0,1,2,...
We next show (z) is a Cauchy sequence. We have by assumption:

d(zjp1,2j) < Cd(zj,zj_q) for j >1,0<C< 1
Using the triangle inequality and incorporating the points yyp—1, Tx4p—2, ..., Th—1 We get:
d(Thtp, Tk) < d(Thyps Thyp—1) + o + d(Thp1, k).
Using @ is a contraction we get the estimate:
d(Tpipy ) < (CP7P 4+ CP72 4 .+ C+ Vd(wp11,21)

Because 0 < C < 1 we get the following estimate for arbitrary indexes k and p:

Ck
Cd(wl,wo)

d(Zp1p, 2r) < .

Because limy,_;o, C* = 0 (21) clearly is a Cauchy sequence. By assumption (M,d) is complete. Therefore
there exists z € M with limy_, o (x) = 2. Clearly z is a fixed point because by the continuity of ® we have:

z= lim zgy; = lim ®(z,) =P < lim ack) = P(z2)
k—o0 k—o0

k—o0

We need to show the uniqueness of z, i.e. z = m. Assume m # z, but z = ®(z) and m = ®(m). Then
d(z,m) = d(®(z),®(m)) < C-d(z,m). Because 0 < C < 1 we have d(z,m) = 0. Therefore z = m. O
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Implicit Function Theorem

Theorem (Local Invertibility Theorem) Let D C R™ be open and f : D — R"™ be continuously
differentiable on D. Assume that for p € D fixed, f'(p) : R™ — R" is invertible, i.e. det(f’(p)) # 0.

Then there is an open neighbourhood N of p such that:
1. f|n is injective,
2. f(N) is open,
3. f_1|f(N) is continuously differentiable, i.e. f|y is a diffeomorphism with f|y : N — f(N).

Proof. Assume p = 0 and f(p) = 0 (as otherwise instead of x — f(x) we consider x — f(x+p)— f(p)). We
like to apply the Banach Fixed Point Theorem. To do so we first make a normation of f/(0). Indeed f’(0) is
invertible by assumption. Instead of f consider the mapping (f/(0))~tof. We have ((f/(0))~tof)'(x) = Idg=

Consider the mapping:
Py (x) =x— f(x)+y (x,y € D)

Every fixed point of ®, is the preimage of y under the mapping f. We next like to construct a closed ball

B(0,2r) = {x € R"|||x|| < 2r} such that:
®y : B(0,2r) — B(0,2r)

and P, is contracting. Because f/(0) = Idg» and the continuity of f’ there is a constant > 0 such that for
Ix|| < 2r:

Mdgn — f'(x)]| <

DN | =

We have ®g(x) = x — f(x) and ®p(x) = Idgs — f/(x). From an application of the mean-value theorem we
get the estimate:

% = F(x)| = |o(x) = Po(0)| = [|Po(vx, x)|| < %HXH-

This estimate implies ®y is a mapping for all y € B(0,r) into B(0,2r). We next show ®y, is contracting for
every y fixed in B(0,r). Take x1,x2 € B(0,2r) and apply the mean value theorem to get:

Dy, (x2) — Py (x1) = Py (x1 + V(X2 — X1),X2 — X1) O<v<l)

Because &y, = ®j and x; + v(x2 — x1) € B(0,7) we get:
1
[®y (x2) — P(x1)[| < §||X2 — x4

We apply the Banach Fixed Point Theorem to ®y and obtain a unique fixed point x in B(0,2r), i.e. for
every y € B(0,r) there is ezactly one x € B(0,2r) such that:

fx)=y.

The preimage of B(0,r) is mapped bijectively to B(0,r). Because f is continuous this preimage is an open
set N. Therefore statements (i) and (ii) are proven.

Now we turn to (iii). We first look at the continuity of f=*|f(N), with f(N) = B(0,r). Consider:

Po(x2) =x1 — f(x1),
(I)O(X2) = X2 — f(XQ), (Xl,x? € E(O’ QT))

We have:
Xp — X1 = Po(x2) — Po(x1) + f(x2) — f(x1)
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and: 1
2 = x| < Fllxz — x| + (1 (x2) = f(xa)ll-
It follows for y; = f(x1) and y2 = f(x2) that:
1 (y2) — F vl < 2lly2 — yall-

This means f~! is Lipschitz-continuous and therefore continuous on N.

We can now apply Theorem . It follows f~! is differentiable on N. Consider the equality:
) =
It follows (f~1(y))’ is continuous for every y € N.* This does imply f~!|N is a diffeomorphism and:
fHN N — f(N).

*For A€ M(n x n) =R" consider a subset U C R" and assume det(A) # 0, U open, A € U. Then:
A ATH

is a continuous mapping from U to U. Please check!

Example: Let f: R? — R3 be given by:
fi(z1, 2, 23) = 21 + 22 + 73
fa(z1 + 22 + 23) = 2273 + 2371 + T122
f3(x1, 22, w3) = 12273
These functions appear when calculating roots of a polynomial of degree 3:
(t —x1)(t — 22)(t — x3) =% — (x1 + 20 + 23)t% + (xow3 + 237 + 1 + 210 + 24 — 210223,

f1, fa, f5 are called ”elementary symmetric functions” of xy, x4, 23. We calculate det f'(x). We subtract the
first line from the second and third to get:

1 1 1 1 0 0
det f'(x) = |z + 23 x3+x1 X1 + 22| = |22 + 23 T1 — T2 x1 —x3 | = (x1—22)(r1—2x3)(x2—23)
Tol3 T3, 1T xows  (z1 —x2)z3 (21 — x3)T2

We apply Theorem to the equation:
Y1 =21+ T2+ 3,
Yo = 2273 + 1371 + 1123, p (%)
Y3 = T17273.

Assume above equation (x) is solved by = T and y = 7, and (Z1 — Z2)(T1) — T3) (T2 — T3) # 0. In this case
the equation (x) can also be solved for all y € f(N), with f(N) a neighbourhood of § derived from Theorem

|B6.1}
z1 = 1 (y1, 92, y3)
zo = f5 ' (y1, Y2, y3)
x5 = f5 ' (y1,Y2,y3)

It also holds that:
(1 — x2)(z1 — 23) (w2 — 23) £ 0
for all « being the preimage of y € f(IN). This implies the following for the cubic polynomial:

t3—y1t2+y2t—y3:0:

If this equation has three roots for y = ¥ this remains valid for coeflicients y in a neighbourhood of 7.
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Nonlinear equations

Consider a system of m non-linear equations with n variables:
fl(xl, ceey !L‘n) = O

: (m < n)

fm(x1,.yzn) =0
Assume fi, ..., fm are continuously differentiable and one solution of the equation s = (s, ..., s,) is known.
We first look back at linear equations. If a linear system has rank m then we can express (after a possible

relabelling) the first m variables through z,,41,...,2,. This can best be done by the Gauss elimination
procedure, which also answers the question about existence of a solution.

In the non-linear case it is not clear whether a solution exists at all. Here we assume that is the case. We
will show that then there is a family of solutions depending on m —n =: p parameters if the analogue to the
rank condition is satisfied.

We label variables and parameters in the following way:
L1y eeey Limy )\1, ceny )‘p
and look at the equation:

fl(l‘l, R ) )\1, ceny )\p) = 0

fm (@1, oy Ty AL, o Ap) =0
and the condition:

Difi(s) -+ Dwmfi(s)
: : #0

lem(s) e Dmfm(s)
We know we can approximate fi, ..., f;, in a neighbourhood of s by linear functions which gives us hope we

can express i, ..., Tm, as differentiable functions of Ay, ..., A, such that the nonlinear equation is satisfied for
all points (A1, ..., Ap) in the neighbourhood of (¢y1,...,¢n). We will use the following notation:

X = (5131,...,567”) A= ()\1,...,)\,,)
X := (T1, -y Trmy) = ()\71’._'7/\7))
(X,A) :==s.

The functions f1, ..., f;, are bundled into a vector function f: D — R™, D C R™ x RP.
The derivative f’(c,A;h, k) can be splitted additively into:
F(x,A;h k) = f{(x, X\ h) + fo(x, A\ k).

(This can easily be seen by using the Jacobi-matrix after fixing the standard basis). The rank condition
becomes:

det f](X,A) # 0.

Theorem (Implicit Function Theorem)
Let D C R™ x RP open and f : D — R™ continuously differentiable. Further assume:

f&X,X) =0 and det f](X,A) # 0.
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Then there is a neighbourhood N of A and a uniquely determined continuously differentiable mapping:
p:N—R™ (N C RP)

such that for all A € N:
fle(A),A) =0

Proof. Let p = (y, p) and define:
(X7)‘) —p= F(Xa)‘)

with:

y:f(ka)a
n=A

F inherits the property that it is continuously differentiable. We have that:

F'(x,A\;h,k) = F/(x, A; h) + F(x, \; k)
= (fi(x,Ah) + fo(x, A1 k), k).

The derivative F’(x, A) has therefore the following matrix form:

P = (HGEN i)

Therefore:
det F'(x,A) = det f1x, A.

Because det f](X,A) # 0 by assumption we have:
det F'(%,X) #0

F does therefore satisfy the local invertibility theorem : there is a neighbourhood M of (X,) € D
such that F'|M possesses a unique continuously differentiable inverse mapping:

F~ ' F(M)— M.
Because F(x,A) = (y, u) one obtains for F~1:
F7 y,pm) = (x,0), 2 = f (y. 1), A = .
Here f~! is a continuously differentiable function with:
fTHiR™ xRP 5 R™

The mapping f~' determined the implicitly defined function ¢ by setting y = 0. The domain of definition
of y is the open set FI(M), with (0,X) € F(M). Therefore there is a neighbourhood N C R? of A such that
for all g € N the family of points (0, i) belong to F(M). For such g we have:

o(r) =710, ).

Because F o F~1 = Id we also have:

fU Ny ), p) =y for (y,p) € F(M).

With y = 0 and p = X one obtains:

fleN),A)=0forall A € N
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This shows that ¢ given by:
solves the equation:

by parameterising x with .

To show () is the only solution we look at:
FHfEA)A) =x.
If f(x,A) =0 we obtain:
F7H0.0) =x,
x = p(A).
After showing ¢ is differentiable we like to determine ¢. We make use of the chain rule and note that:

F(@(A),A) = 0 for all A € N.
The result is:
fileN), A9’ (A h)) + f5(p(A), Ash) =0
Because det f1(¢(A),A) # 0 for A € N one can solve for ¢’ (A, h):
©' (A h) = —(fi(e(X), 2) 7 f3(2(A), Ash).
One can also leave away the argument A:
¢'(A) = =(f1p(X), X) " o fo(p(N), A).

The right side of this equation can be determined before x = () is computed/from:
—(fi(x, X)) o (fa(x, X))

Examples:

1. If there is only one equation:
flx1,yxy) =0

one computes V f(x) and checks if a component is different from 0. If for example D,, f(s1, ..., $n) # 0
then the equation can be solved in a neighbourhood of (sq, ..., $p,—1) for x,:

Tn = @(T1, .0y Tp—1)
Next one computes V¢ from:
flxy, oy pn_1,p(x1, .oy Tp—1)) =0
noting that:

Dif+Dnf-Dip=0

anlf + an . anlsp =0.

_ le anlf
Vo= (—an7...,— D, )

It follows:
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2. Consider two equations:

fi(z1,22,23) =0,

fa(z1,22,23) = 0.

In general the intersection of two surfaces in R™ determines a curve:
This can be made more precise. One computes the Jacobi-matrix:

of oh on
8.’1)1 6.1?2 81’3
oh Oh on
81'1 81'2 8$3
If g—ﬁg—ﬁ — %% = 0 at a point for which f; = fo = 0 then there is a neighbourhood of this point

such that z; and x5 can be parameterised by x3:

/

r1 =

e1(z3)

Ty = pa(73)

The derivative (¢}> can be computed from the equation:

P2
0f1 0f2  0Of1 0f2
Owy Qxs O3 Oxa
ofi OAN\ T [OA 0fL 0fy _ 0f1 0
(90'1):_ Oxr1 Oxa O3 _ 573318702_873338751
2 of 0f ofz Of, 0fs Of1 Ofz
83?1 61‘2 8x1 87333871;1787331873:3
90 0f: 0L, OF:

81‘1 aIQ B 31‘2 8:131

This result can also be obtained from the equations:

Oh OB, Oh
a$1 1 8x2 vz 8393
and: of o) of
2 2 2
I U I —
81‘1 (Pl + 8582 <p2 + 8$3
This follows from applying the chain rule to:
fi(p1(xs), p2(x3),23) =0,
f2(p1(z3), p2(x3),23) = 0.
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