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Remember: derivative and linearization



Non-differentiable functions / subgradients



Differentiability  classes

https://en.wikipedia.org/wiki/Smoothness#Differentiability_classes 

https://en.wikipedia.org/wiki/Smoothness#Differentiability_classes


Vector-valued functions (univariate)



Derivative of dot product



Derivative of scalar product



Matrix-valued functions (univariate)



derivative of matrix multiplication



Functions of multiple variables



Linearization of multivariate functions



Directional Derivative



Directional Derivative



Linearity of directional derivative



Linearity of directional derivative



The gradient vector



Gradient and partial derivatives



Linearization of multivariate functions


