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> x| = v/ (x,x)
» (x,y) =0<« x éortogonal a y



Integracao Numérica

Ortonormalizacdo de Gram-Schmidt

Dados {x1,x2,...,x,} LI

1. ‘N/k — Xk — Zf(:_11<xk, V,'>V,'



Integracao Numérica

Ortonormalizagdo de Gram-Schmidt

Dados {x1,x2,...,x,} LI

1. ‘N/k — Xk — Zf(:_11<xk, V,'>V,'




Integracao Numérica

Ortonormalizagdo de Gram-Schmidt

Dados {x1,x2,...,x,} LI
k—1

1. ‘N/k %Xk—zizl <Xk,V,'>V,'
2. Vy ‘:k
17



Integracao Numérica

Ortonormalizacdo de Gram-Schmidt

Exemplo:

1
(frg) = / F(x)g(x)dx

—1
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Quadratura Gaussiana

[ f_ll f(x)dx = f_ll pn(x)dx

» gn(x) = (x—x0)(x —x1) - (x — Xxn)
é tal que

(qn,p) =0

para qualquer polinbmio p de grau
menor ou igual a n
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1
£(x0) /_ o(x)dx
+ f(x1) /_11 /1(x)dx
+ (%) /_ 11 £(x)dx
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Quadratura Gaussiana

» nds nao sao equidistantes

» nods nao incluem os extremos
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/ (00— pal) =

-1

/_1 f(x)—=pnt1(x)+(x—x0)(x—x1) - - - (x—xn)f[X0, X1, - - . , Xn, Xo]dx
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1
/ f(x) — pn+1(x) + q(x)f[x0, x1, - - - , Xn, Xo|dx
-1
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1 1
/_1 f(x) — pn(x)dx = /_1 f(x) — pn+1(x)dx
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1
/ F(x) — paya (x)dx =

-1

1
/ 700 = pri2()+ 900 (=T} Do, 0.

N ,xn,70,71]dx
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1 1
/1 f(x) — pn(x)dx = /_1 f(x) — p2n+1(x)dx
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(x—x0) -+ (x—xn)(x—=%0) - - - (x—Xp)

1 _ f(2n+2)(€x)
/_1 (2n+2)! dx
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