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NEWTONOVA METODA PRO ŘEŠENÍ SYSTÉMU DVOU NELINEÁRNÍCH ROVNIC

• je dána soustava dvou nelineárńıch rovnic o dvou neznámých

f1(x1, x2) = 0

f2(x1, x2) = 0

• vektorový zápis soustavy: F (x) = 0, x = (x1, x2)T ∈ R2, 0 = (0, 0)T ∈ R2

• ekvivalence úloh: F (x) = 0⇔ x = G(x), kde G(x) je iteračńı matice tvaru

G(x) = x− J−1F (x)F (x), kde JF (x) =

∂f1(x)
∂x1

∂f1(x)
∂x2

∂f2(x)
∂x1

∂f2(x)
∂x2


se nazývá Jacobiova matice funkce F .

• iteračńı vztah:

x(i+1) = x(i) − J−1F (x(i))F (x(i)), i = 0, 1, 2, . . . .

• postup pro výpočet:

1. označme d(i) = x(i+1) − x(i)

2. JF (x(i))d(i) = −F (x(i)) −→ výpočet d(i)

3. dosazeńı do iteračńıho vztahu: x(i+1) = x(i) + d(i)

Př́ıklad. Newtonovou metodou řešte systém nelineárńıch rovnic

2x− ey + 2 = 0

ex + y − 1 = 0.

Poč́ıtejte s počátečńı aproximaćı x(0) = (0, 0)T a přesnost́ı ε = 0.001.

Řešeńı.

Souhrnné výsledky (výsledky jsou uvedeny pro použit́ı r̊uzných typ̊u norem):

i x(i) y(i) d
(i)
1 d

(i)
2 |d(i)|∞ x(i+1) y(i+1)

0 0.0000 0.0000 −0.3333 0.3333 0.3333 −0.3333 0.3333
1 −0.3333 0.3333 −0.0025 −0.0481 0.0481 −0.3358 0.2852
2 −0.3358 0.2852 0.0006 −0.0004 0.0006 < 0.001 −0.3352 0.2848

⇒ x̂ =

(
−0.3352
0.2848

)

i x(i) y(i) d
(i)
1 d

(i)
2 |d(i)|1 x(i+1) y(i+1)

0 0.0000 0.0000 −0.3333 0.3333 0.6666 −0.3333 0.3333
1 −0.3333 0.3333 −0.0025 −0.0481 0.0506 −0.3358 0.2852
2 −0.3358 0.2852 0.0006 −0.0004 0.0010 ≤ 0.001 −0.3352 0.2848

⇒ x̂ =

(
−0.3352
0.2848

)

i x(i) y(i) d
(i)
1 d

(i)
2 |d(i)|2 x(i+1) y(i+1)

0 0.0000 0.0000 −0.3333 0.3333 0.4714 −0.3333 0.3333
1 −0.3333 0.3333 −0.0025 −0.0481 0.0482 −0.3358 0.2852
2 −0.3358 0.2852 0.0006 −0.0004 0.0007 < 0.001 −0.3352 0.2848

⇒ x̂ =

(
−0.3352
0.2848

)
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Př́ıklad. Newtonovou metodou řešte systém nelineárńıch rovnic

x2 − 2x− y +
1

2
= 0

x2 + 4y2 − 4 = 0.

Poč́ıtejte s počátečńı aproximaćı x(0) = (0, 1)T a přesnost́ı ε = 0.001.

Řešeńı.

• Úprava na rovnic systému na středový tvar:

x2 − 2x− y +
1

2
= (x− 1)2 − y − 1

2
= 0→ y = (x− 1)2 − 1

2
... rovnice paraboly

x2 + 4y2 − 4 = 0→ x2 + 4y2 = 4→ x2

4
+ y2 = 1 ... elipsa: S = [0, 0], a = 2, b = 1
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• Jacobiova matice:

∂f1(x, y)

∂x
= 2x− 2

∂f1(x, y)

∂y
= −1

∂f2(x, y)

∂x
= 2x

∂f2(x, y)

∂y
= 8y

⇒ JF (x) =

(
2x− 2 −1

2x 8y

)

• Výpočet x(1):

JF (x(0)) =

(
−2 −1
0 8

)
, F (x(0)) =

(
− 1

2
0

)
Řeš́ıme systém JF (x(0))d(0) = −F (x(0)):(

−2 −1 1
2

0 8 0

)
∼ · · · ∼

(
1 0 − 1

4
0 1 0

)
⇒ d(0) =

(
− 1

4
0

)
Výpočet aproximace x(1):

d(0) = x(1) − x(0) → x(1) = d(0) + x(0) =

(
− 1

4
0

)
+

(
0
1

)
=

(
− 1

4
1

)
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• Výpočet x(2):

JF (x(1)) =

(
− 5

2 −1

− 1
2 8

)
, F (x(1)) =

( 1
16
1
16

)
Řeš́ıme systém JF (x(1))d(1) = −F (x(1)):(

− 5
2 −1 − 1

16

− 1
2 8 − 1

16

)
∼ · · · ∼

(
1 0 0.0274
0 1 −0.0061

)
⇒ d(1) =

(
0.0274
−0.0061

)
Výpočet aproximace x(2):

d(1) = x(2) − x(1) → x(2) = d(1) + x(1) =

(
0.0274
−0.0061

)
+

(
− 1

4
1

)
=

(
−0.2226
0.9939

)

• Výpočet x(3) analogický

• Souhrnné výsledky (výsledky jsou uvedeny pro použit́ı r̊uzných typ̊u norem):

i x(i) y(i) d
(i)
1 d

(i)
2 |d(i)|∞ x(i+1) y(i+1)

0 0.0000 1.0000 −0.2500 0.0000 0.2500 −0.2500 1.0000
1 −0.2500 1.0000 0.0274 −0.0061 0.0274 −0.2226 0.9939
2 −0.2226 0.9939 0.0004 −0.0001 0.0004 < 0.001 −0.2222 0.9938

⇒ x̂ =

(
−0.2222
0.9938

)

i x(i) y(i) d
(i)
1 d

(i)
2 |d(i)|1 x(i+1) y(i+1)

0 0.0000 1.0000 −0.2500 0.0000 0.2500 −0.2500 1.0000
1 −0.2500 1.0000 0.0274 −0.0061 0.0335 −0.2226 0.9939
2 −0.2226 0.9939 0.0004 −0.0001 0.0005 < 0.001 −0.2222 0.9938

⇒ x̂ =

(
−0.2222
0.9938

)

i x(i) y(i) d
(i)
1 d

(i)
2 |d(i)|2 x(i+1) y(i+1)

0 0.0000 1.0000 −0.2500 0.0000 0.2500 −0.2500 1.0000
1 −0.2500 1.0000 0.0274 −0.0061 0.0281 −0.2226 0.9939
2 −0.2226 0.9939 0.0004 −0.0001 0.0004 < 0.001 −0.2222 0.9938

⇒ x̂ =

(
−0.2222
0.9938

)

[verze: 2. XI. 2016]
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