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Proof

We rewrite the result of lemma 2 as

dF of
d—XDdx: Ddf = Dde.

Omitting the arbitrary dx we obtain the result of theorem 3.

The basic result follows as a corollary, viz.

Corollary 4
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Proof
Postmultiplication of the result of theorem 3 by DT yields, by virtue of lemma 1,
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3. SOME ILLUSTRATIONS

(1) Kollo & von Rosen (2000) find

dF 1
ax = E)\(I +K), Aaconstant,

for F =AX. (Their result 2.9).

This can be derived succinctly in the following way. Differentiation of F yields

dF = AdX, which leads to dvecF = AdvecX and subsequently to d f = Adx.
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Hence % Al and ax ADD™ = 3 A(I 4-K) by corollary 4.
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Proceeding as before we get

2 =30 +K) (X T@X 1) for F=X"1.
dF = —X"(dX)X 1,

dvecF = — (X" 1@ X~ 1) dvecX,
df = D" (X"*®X " 1)Ddx and

of

57 = D' (X ex1)D.

Corollary 4 yields then
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i = —DD* (X 1@X 1) DDt = —2(1+K) (X 1@ X ) (1 +K) =
= —2(1+K?Z(XTeX 1) =—3(1+K) (X tax1).
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3 gx — 20 +K) (l@X+X@l) for F = X2
We get
dF = (dX)X+XdX,
dvecF = (@ X+ X®I)dvecX,
df = D" (1@X+X®I)Ddx.
Hence
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= 1(1+K) (1 @X+Xa)(1+K) =3(1+K)2Z(1aX+X®1)=
1
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(I+K)(I@X+Xx1).



