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Implementing various differentiation algorithms




Forward approach
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f'(z) =

function forward_diff(f, x, h)

return (f(x+h) - f(x))/h

end




Backword approach
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function backward_diff (f, x, h)

return (f(x) - f(x-h))/h

end




A symmetric approach
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f'(z) =

Exercise: aaaligulusunsuiiomuineyiusing symmetric approach




Finding the best A for symmetric approach
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f(x) = exp(x)
df (x) = exp(x)
err = Vector (20)
for i=1:20
h = 1/(1071)
approx = symmetric_diff (f,0,h)
exact = df (x)

err[i] = abs(approx-exact)/abs(exact)

end




Plotting the results
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using Plots

plotly O

plot(1:20,log.(err))







