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Methods of calculation of high order derivatives are considered on a basis: interpolation
formulas; “without difference methods of calculation of derivatives”; applications of convolu-
tion with replacement of differentiation by integration operation; differentiation with use of
quadratures on C. Lanczos; the method of Numerova. The comparative analysis of methods
of calculation of high order derivatives on accuracy of calculations with use as the sample
of the derivatives calculated in package Maple with 20 digit decimal accuracy is carried out.
It is shown that all methods are almost equivalent on accuracy and are reduced to convolu-
tion calculation between differentiated function and some window which coefficient depend
on an applied method. For carrying out of experiments the special program complex is devel-
oped for calculation of high order derivative (up to 7th) the tabulated functions with various
step. Grids with steps from 0.005 to 0.1 have been investigated. Irrespective of a method of
calculation of derivatives it has been defined that optimum value of step mesh for 64 digit
arithmetic’s the step is from 0.01 till 0.05. Value of smooth functions differs less than their
accuracy of representation at smaller value of a step, and at greater step — the differentiation
error increases. Results of experiments confirm N.N. Kalitkin’s theoretical conclusions.
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1. Introduction

The problem solution of graphic objects identification is almost always reduced to
identification of curved lines which are fragments of some object contours. Identifica-
tion of the closed contours has been repeatedly stated in the literature, for example,
in [1] and is based on the signature analysis and methods of geometrical correlation [2].
Often in real conditions reception of the objects closed contours may be impossible;
however it is easy to receive fragments of contours of object. In this case other meth-
ods of identification, for example, founded on k-jet [3] are necessary. For this methods
the system of reference points constructed on zero of derivative various orders from
the identified curve is used. As numerical differentiation researches on calculation of
derivative higher orders by various numerical methods have been conducted is in that
case applied and the right accuracy from which it is necessary to calculate derivatives
for identification of curves is defined.

2. Line Correlation Metrics
Input next concepts.

Definition. Let f(t) be a real function that is k times differentiable on the interval
[a,b]. The k — jet zeros of the j-th order (1 < j < k) of the function f are the points
tgj ),tgj ), ... ,tﬁﬂ}, at which the j-th derivative of this function k — jet equals zero:

f(j)(t,(aj)) =0,r=1,...,n;j, vt e [a, b].
Consider a system of informative parameters that is based on the concept of k— jet

zeros. To this end, we should consider the mechanism of its application to identification
in more detail.
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Let functions f(¢) and h(t)be defined on a set
G={0<ty<t;<...<tmo1 <tym=1}

by an irregular grid. Consider the grid functions f,, = {f(t0),..., f(tm)} and h,, =
{h(to),...,h(tm)}. The distance between these functions can be defined by the relation

s han) = o =l = x| £25) = (1)

Taking into consideration that the role of a support set for the identification of
grid functions is played by the set Gy formed by an ordered set of k — jet zeros, we
can evaluate the closeness of two functions with the use of some metrics.

Definition 1. Introduce a discrete two dimensional difference function of values
for the functions f and h has follows:

77i7j:f(ti+j)_h(7_i), j:O’(l_m)’ i=0,m, T7€Gh, ter~
Define a discrete function of absolute identification error

1 i L —

and a discrete function of relative identification error

1 n L —
5j—m§|m,j , J=0,(l—m).

We represent a recognition function for the identification of unclosed curves on the
basis of linear correlation 1(LC1) as

e { L (prx1 <erpk1) V (pirr <ELki), )
1= z
0, (pLr1 2 enk1) N (Pt = €LK1)

where prx1 = mind; is the metric of LC1, p7 ;- is the metric of LC1 calculated on
j

the mirror set of k — jet zeros of the object, and 11 is a classification tolerance
that defines a given identification accuracy. The equality Apx1 = 1 implies successful
curve identification, and 5 — is a shift of the position of the object with respect to
the origin of the reference line.

3. Methods of Derivatives Calculation

Calculation of high-order derivatives tabular to the set function is a challenging
task. The analysis of numerical methods of differentiation has shown the presence of a
considerable quantity of various receptions. The majority of them has been developed
in the late fifties — the beginning of sixtieth years of the last century. We will briefly
state some of them.

1. A method of derivatives calculation on the basis of interpolation formulas. Here
the technique for some function set decomposition and consecutive differentiation
of members of a number before reception of the necessary order of a derivative
is used. Calculation of derivatives is carried out through calculation of separate
differences. Most full such procedure is stated in [4]. As a result of manipulations
with the separate differences substituted set of Taylor from investigated function
some polynomial with the parameter defining position on the investigated interval
(usually [0, 1]) is received. Depending on the used formula of interpolation a set of
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methods is available — CityNewton, placeCitySterling, Erlanger, Bessel, Gauss,
etc.

As a result of substituting the concrete parameter value a certain formula is re-
ceived on which it is possible to receive the value of a derivative, using some
points of differentiated function. For example, using the formula of placeCityS-
terling on 7 points, value of the first derivative can be calculated according to the
following formula

df 1 3 1 5 3 1

T 60f—3 20f—2+4f—1+fo 4f1—|—20fz 60f3' (2)

2. Other technique — “derivatives calculations without difference”, is stated in M. Ab-
ramowitz and I. Stegun’s handbook [5] in which predefined coefficients of the for-
mula of numerical differentiation of k-th order on n to points (Table 25.2 on 708
p.) are brought. Actually, formulas of derivatives calculation on these factors are
similar (2), except for their values.

3. The third technique of differentiation is stated for the first time in Gelfand I.M.
and Shilov G.E. book [6]. It consists in application of integration instead of
differentiation operation through use of the following convolution property:

D(fxg) = Dfxg = fxDg.

If a smooth function is chosen as differentiated function, for example Gaussian,
as a result of function convolution calculation with derivative from Gaussian, we
will receive the required result. Moreover this operation allows to smooth initial
function simultaneously with differentiation operation.

4. The fourth technique of differentiation — called regularization — was published in
placecountry-regionRussia in the Lanczos’ book [7] in 1961. The method is called
“differentiation with the use of quadratures” as the author approximated values
of function on the values of a square-parabola in points of derivatives calculation.
As a result of values substitution of a square-parabola the following formula for
the first derivative was deduced:

+k

Z: af(x+ ah)
fla) ==~
23" a’h

The first derivative is calculated on five points with factors-2,-1, 0, 1, 2; for
calculation of the second derivative already it is required nine points - 4,4,1,-4,-
10,-4,1,4,4, etc.

5. The last among the investigated methods is a the Numerova’s method in which
function decomposition set is used again, but factors at values of function get
out in such a manner that for the second derivative the error corresponds to the
fourth order (for the first — to the third).

4. Modeling Toolkit

For the research of received derivatives quality the software was developed, that
allows to realize all methods set forth above with the maximum accuracy, possible on
the 64-digit computer. Applications enable to calculate derivatives up to the sixth or-
der inclusive and allow to load a reference derivative, and then to compare it with
received in different methods. As a reference derivative the functions calculated an-
alytically by means of the Maple package undertook, and then their tabulated value



334 Bulletin of PFUR. Series Mathematics. Information Sciences. Physics. No 2, 2014. Pp.331-335

with 20 meaning (decimal) numbers remained in a file. The difference between func-
tions was calculated on placeCityEuclid metrics. The sample program with the results
of differentiation of Gaussian function and its 6th derivatives is brought on Fig. 1.

Figure 1. Gauss function and its six its derivatives

5. Result of Modeling

Through modeling two problems were set:

1. Using various methods of numerical differentiation to define which method has
the greatest accuracy.

2. To define the optimum step of differentiation for modern computing systems with
64 digit arithmetic.

As a result of the moved researches the following conclusions were drawn:

1. All considered methods of numerical differentiation use convolution operation.
Where one of the functions is a differentiated function and another is presented
by some sequence of coefficients (a convolution window) which value defined on
a concrete method. On the basis of this and as result of the measurements it
was established that the speed of calculations does not depend on a method and
varies for different differentiated functions a little.

2. According to N.N. Kalitkin’s theoretical results [8] about the behavior of a dif-
ferentiation error shown on Fig. 2. Grids with steps from 0.005 to 0.1 have been
investigated.

Figure 2. The behavior of a differentiation error depending on a step size. Here
R is a differentiation error determined by the grid step, r is an error in
calculating the difference of the function

Irrespective to the method of derivatives calculation it was defined that with the
optimum value of grid step for 64 digit arithmetic the step is from 0.01 till 0.05. At a
lower step size values of smooth functions differ less than their accuracy representation,
and at greater step the differentiation error increases.
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VYIIK 519.683.8:519.6
O6 0cODEeHHOCTSAX BBIYUCJIEHUS MPOU3BOAHBIX BBICHINX
MOPAIKOB i naeHTUudUKaAIun GopMbl rpapudecKnx
00BLEKTOB

.M. TocreB

Havyuonaarvnoili uccaedosamenvckutl yrusepcumem «Bolcwas wkoia 5K0OHOMUKU >
ya. Macnuuras, 0. 20, Mockea, Poccus, 101000

Paccmorpensl MeTobI BBIYUCIEHUST TPOU3BOIHBIX BBICOKUX IMOPSIKOB Ha OCHOBE: WHTEP-
MTOJISITIUOHHBIX (POPMYJT; «0E3PA3HOCTHBIX METO/IOB BBIYUCJIEHUST TIPOU3BO/IHBIX > ; IPUMEHEHUST
CBEPTKU C 3aMeHOH nddepeHImpoBaHNs Ha ONIEPAIINIO HHTEIPUPOBaHUS; 1uddepeHIInpoBa-
HUs C UCIOJb30BaHneM KBajapaTyp 1o Jlanmomry; meroma Hymeposa. [IpoBenén cpaBauTein-
HBI{ aHAJIN3 METOOB BBIUHCJIEHUs IPOU3BOHBIX BBICOKUX IHOPSIKOB IO TOYHOCTU BBLIYUCJIE-
HUI C UCIIOJIb30BAHUEM B KAYECTBE 9TAJI0HA IPOU3BOIHBIX, BEIYUCIEHHBIX B nakere Maple ¢ 20
Pa3pAIHON JeCATUIHON TOYHOCTHIO. [loKa3aHo, 9T0 BCe METOMBI MPAKTUYIECKN SKBUBAJIEHTHBI
10 TOYHOCTU U CBOJSATCS K BBIYHCJIEHUIO CBEPTKHU MeXKy auddepeHnupyemMoit dyHKInen u
HEKOTOPBIM OKHOM, KO3 (PUIIHEHTHI KOTOPOro 3aBUCAT OT IPpUMeEHsieMoro Meroja. [t mpose-
JIeHUsT SKCIEPUMEHTOB pa3paboTaH CIENUAJIBHBIN TPOrPAMMHBIN KOMILJIEKC JIjIsi BBIYUCIEHUST
MIPOM3BOJTHBIX BBICOKUX TOPSIAKOB (710 7-T0) TabyIMPOBAHHBIX (DYHKIWH ¢ PASTUIHBIM IIATOM.
Beinu ucciienosannt cerku c maramu ot 0,005 mo 0, 1. HezaBucumo oT MeTo/1a BBIMUCIEHUS
IIPOU3BOIHBIX OBLJIO ONPEJESIEHO, YTO ONTUMAJIBLHBIM 3HAYEHUEM IIara CeTKH s 64 paspsi-
Hoit apudmeruku sBistercst mar or 0,01 go 0,05. IIpu MeHbIteM 3HAYEHWN ITara BEJTNIUHbBI
MIaAKAX (PYHKIAN Pa3/IMIaroTCsl MEHBINIE YeM UX TOYHOCTDH ITPEJICTaBJIEHUsI, & MPU OOJIbIIEM
BO3pAaCTaeT MOrPENTHOCTD JuddepeHnmpoBanusi. Pe3ybraTsl 9KCIIEPUMEHTOB MTOATBEPKIAI0T
Teoperndeckue BuiBoabl H. H. Kamurkuna.

KuroueBbie ciioBa: pacrnosHaBaHus rpadpudecKux oOpa3oB, oOpaboTKa u300paKeHwuit,
KOMIIBIOTEPHAST T€OMETPHsI, BBIUUCIEHNE TPOU3BOIHBIX, TOYHOCTH BBIMUCIEHUN, UICHTU(M-
Kalus 00bEKTOB, METPUKH JIMHEHHON KOPPEJISIIHH.





