
Multivariable Calculus - Part 5

Linear approximation: (Real Analysis Part 34/35)

is called differentiable at if

with

for all

there is a number

and a function with:

Linear approximation in higher dimensions: linear map

instead of

Definition: is called (totally) differentiable at if

for all

with

Euclidean norm

Euclid

there is a linear map and a map with:

Instead of one often writes: or

total derivative of   at Jacobian matrix of  at

For n=1, m=1: 1x1-matrix

Example: totally differentiable at     ?


