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PREFACE 

This book grew out of lecture notes for a course on floating-point com
putation given for several years at the IBM Systems Research Institute. 
It presents floating-point arithmetic in a somewhat generalized form which 
allows for variations in the radix and the word length. However, instead of 
striving for extreme generality, the book discusses the arithmetic of the IBM 
System/360 in detail and generalizes it where it is convenient to do so. The 
examples in the book refer primarily to the System/360 and to the FOR
TRAN and PL/I compilers currently available for it, but other machines and 
other compilers arc discussed where appropriate. All the examples are pre
sented in higher-level languages, so no knowledge of Assembler Language 
i~ necessary. However, it is assumed that the reader is familiar with either 
FORTRAN or PL/I. (It is not necessary for him to be familiar with both of 
these languages.) 

The material presented here might constitute a second course in program
ming for someone interested in scientific computing. A first course in pro
gramming usually concentrates on a description of language features and the 
use of these features in writing programs. This book discusses the details of 
what actually happens when floating-point arithmetic is performed during 
the execution of the program, and the emphasis is on the quality of the answers 
produced. It is my hope that, by making the reader more aware of the arith
metic that will be performed as a result of the FORTRAN statement he writes, 
the book will contribute to the production of better pragrnms, 

This book ia directed toward two different typea of fL'aderli, First, it ia 
uddressed to the obvious audience of those who are interested in using 
higher-level languages to write programs which will perform floating.point 
computation. Second, it ia also directed toward the compiler designers and 
machine designers who ftfe concerned with floating .. point o~rations, The 
muterial prese'nted here hl\s been found to be of interest to this group because, 
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hy illustrating the way floating-point arithmetic is used lo solve problems, it 
leads to an understanding of the reasons for incorporating various foatures 
in the hardware and in the languages. 

It is a pleasure to acknowledge the assistance I have received from many 
friends. colleagues, and students. Particularly important was my association 
with the SHARE Numerical Analysis Project, for it led to many helpful 
discussions with W. J. Cody, L. J. Harding. Jr., W. Kahan, H. Kuki, 0. K. 
Smith, ,md L. R. Turner. I would especially like to thank W. J. Cody and 
D. W. Sweeney for reading the manuscript and making many helpful sugges
tions. Finally, I would like to thank Miss Katherine Chandri for carefully 
typing the manuscript. 

PAT H. STERBENZ 

) ) 

CONTENTS 

PREFACE 

1 FLOATING-POINT NUMBER SYSTEMS 

1.1 Fixed-Point Calculation / 
1.2 Floating-Decimal Representation of Numbers 4 
1.3 Floating-Decimal Arithmetic 6 
1.4 floating-Point Number Systems 9 
1.5 FP(r, p. c) and FP(r, p, R) 12 
1.6 Laws of Algebra 14 
1.7 Inequalities in FP(r. p, c) 21 
1.8 FP(r, p. cl,1) 12 
1.9 The Solution of a• x .,.... h in FP(r. p, d 19 
1.10 Division JJ 

Exercises 15 

2 FLOATING-POINT OVERFLOW AND UNDERFLOW 

2.1 Bounds for Exponents 39 
2.2 Cl-Zero Fixup 41 
2.3 Interrupt 44 
2.4 Messages and Tests 46 • 
2.S ON OVERFLOW and ON UNDERJ=LOW in PL/I 49 
2.6 Example 50 
2.7 Counting Mode 57 
2.8 Gradual Undernow 59 
2.9 Imprecise Interrupt 6/ 

xi 

ix 

1 

39 

) 



xii 

3 

4 

5 

CONTENTS 

2.10 Changing the Treatment of Spilt 62 
2.11 Virtual Overflow and Underflow 64 
2.12 Division by Zero and Indeterminant Forms 66 

Exercises 67 

ERROR ANALYSIS 

3.1 Significant Digits 71 
3.2 Relative Error 7J 
3.3 Relative Error in FP(r, p, clq) 75 
3.4 Approximate Laws of Algebra 80 
3.5 Propagation of Rounding Error 87 
3.6 X ** N 92 
3.7 Condition 98 
3.8 Error Analysis of a Program 103 
3.9 Backward Error Analysis 105 
3.10 Examples 107 
3.11 Changing the Problem 109 
3.12 Statistical Error Analysis l I 3 

Exercises 117 

EXAMPLE 

4.1 Quadrature /2J 
4.2 Power Series 130 
4.3 Exact Sums and Differences in FP(r, p, C'lq) 1.17 
4.4 Dismantling Floating-Point Numbers 143 

Exercises 146 

DOUBLE-PRECISION CALCULATION 

5.1 Programs Using Double-Precision Arithmetic 155 
5.2 Implicit Typing of Names /62 
5.3 Routines to Perform Double-Precision Arilhmctic 163 
5.4 Double-Precision Multiplication /65 
5.S Double-Precision Addition and Sublraction 168 
5.6 Double-Precision Division /7 / 
5. 7 Wriling Double-Precision Programs Without Language 

Support 178 
5.8 Uses of Double-Precision /80 
S. 9 Higher-Precision Arithmetic /85 

Exercises /86 

71 

123 

154 

) ....... -

6 

7 

8 

9 

10 

ROUNDING 

6.1 General Considerations 189 
6.2 Uses of Rounding /9 / 
6.3 Implementation of Rounding /92 
6.4 Bias Removal 194 
6.S Other "Rounding11 Procedures /97 

Exercises 198 

AUTOMATIC ANALYSIS OF ERROR 

7.1 Introduction 20I 
7.2 Significance Arithmetic 202 
7.3 Noisy Mode 205 
7.4 Interval Arithmetic 207 
7.S Rerunning the Program in Higher-Precision 2/3 

Exercises 212 

RADIX CONVERSION 

8.1 Equivalent Number of Digits 224 
8.2 Properties of Conversion Transformations 228 
8.3 Conversion Techniques 232 

Exercises 238 

CAREFULLY WRITTEN PROGRAMS 

9.1 Introduction 240 
9.2 Average Problem 240 
9.3 Quadratic Equation 146 

Exercises 252 

CHECKING AND TESTING 

10. I Range Checking 255 
10.2 Mathematical Checks 256 
10.3 Testing 259 

Exercises 26 I 

) 

CONTENTS xiii 

189 

201 

224 

240 

255 



xiv CONTENTS 

11 

12 

13 

LANGUAGE FEATURES 
FOR FLOATING-POINT COMPUTATION 

11.1 Introduction 263 
11.2 Predictability, Controllability, Observability 264 
l l .3 Ease of Programming 265 
11.4 Machine Independence 267 

Exercises 169 

FLOATING-POINT HARDWARE 

12.1 Choice of Radix 27 / 
12.2 The Representation of Floating-Point Numbers 27 3 
12.3 FP(r, p, c) and FP(r, p, R) 177 
12.4 Unnormalized Numbers and Unnormalized Arithmetic 278 

Exercises 182 

COMPLEX NUMBERS 

13.1 Programs Using Complex Numbers 285 
13.2 Relative Error 286 
13.3 Complex Arithmetic 287 

Exercises 297 

BIBLIOGRAPHY 

GLOSSARY OF SYMBOLS 

INDEX 

) 

263 

271 

286 

301 

309 

311 

FLOATING-POINT 

COMPUTATION 

) 



)-------- )-------

1 FLOATING-POINT NUMBER 
SYSTEMS 

1.1. FIXED-POINT CALCULATION 

) 

We shall begin with a brier look at fixed-point calculation in order to 
understand why one is led to use floating-point arithmetic. Fixed-point arith
metic is extensively used in computers, especially in business or commercial 
applications. Since many or the early stored program machines had only 
fixed-point arithmetic, at least insofar as the operation codes available in 
hardware were concerned, it has also been used for scientific computing. 

Fixed-point arithmetic is the natural form or arithmetic when one is 
dealing with small integers. Here a "small0 integer is one which is small 
enough so that we may record it and use it exactly-that is, without rounding. 
Usually, the limitation is either the word size orthe machine or the maximum 
number of digits on which arithmetic can be performed in one step. This limit 
may be 1010, 235, 1015 , etc., depending on the machine being used. On some 
variable word length machines, the bound may be so large that we are 
restricted only by the efficient use of storage. Of course, one can use more than 
one word to hold a number and use multiple-precision fixed-point arithmetic, 
but this becomes cumbersome, and it is seldom supported by higher-level 
languages. Ir all the data, intermediate results, and answers are small integers, 
all the arithmetic is exact, so no errors are introduced by the arithmetic 
operations. This is often (but not always) the situation in the calculations one 
finds in accounting and business applicatioos or computers. (To keep all 
quantities in the realm of integers, one may have to express financial data in 
cents rather than dollars.) Consequently, machines designed for business or 
commercial applications of computers emphasize fixed-point arithmetic. For 
scientific computing, indexing provides a salient example of arithmetic 
involving only small integers. 
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By contrast, problems which are referred to as scientific frequently involve 
calculations in which the arithmetic produces only an approximate answer. 
lfwe want to divide I by 3 on a decimal machine, we would require an infinite 
number of places to represent the answer .333333 ... exactly. Consequently, 
we are forced to round the result to a modest number of digits. Practical 
considerations lead to the same approach for multiplication. Although the 
product of several numbers, each having only a finite number of digits, could 
be computed and stored exactly, the number of digits required can grow 
quite rapidly. For example, we may require 50 digits to represent the product 
of 10 five-digit numbers. In this case we find it expedient to round the result 
to a reasonable number of digits, even though we could calculate the exact 
answer if we wanted to. Thus, we may distinguish between integer arithmetic, 
which is exact, and the fixed-point arithmetic of scientific computing, in which 
the computed answers are approximations for the true answers. 

If we are using integer arithmetic on a variable word length machine, we 
may store each variable in a field just large enough to hold the number of 
digits required by the maximum value the variable may attain. We are then 
faced with the problem of estimating the maximum size of each value we 
develop. Underestimating the maximum size of any quantity can result in a 
catastrophic error, which, if undetected, can result in the program producing 
a. ridiculous answer. However, since all the arithmetic is exact, we are not 
concerned with error analysis. 

In contrast, in scientific computing we are continually faced with the prob
lem of rounding numbers in order to reduce the number of digits required to 
a manageable size. This often leads to a fixed word length approach in which 
we select some reasonable word length for the number of digits which will be 
carried in each number. On a fixed word length machine, there is a compelling 
reason for selecting the word length of our numbers to be the word length of 
the machine, although there are cases in which one might pack two numbers in 
one word on a machine with long word length or use two words per number 
on a machine with short word length. On a variable word length machine, we 
may select the word length to be used in computation arbitrarily within some 
rather wide limits. Thus, we are led to treat each quantity as a signed p-digit 
number in the number base of the machine. Typical examples are a 10-digit 
decimal word, a 35-bit binary word, etc. The 10-digit decimal word length is 
quite common in the desk calculators designed for scientific computing, and 
many stored program machines have roughly this word length. These 
machines are usually capable of developing numbers twice as long in the 
registers. For example, we may be able to multiply two IO-digit numbers to 
produce a 20-digit result, and on a typical desk calculator we can add a I 0-
digit number into 10 consecutive positions of a 20-digit accumulator. 

To illustrate the use of fixed-point arithmetic, we suppose that we are 
work;) with a 10-digit decimal machine. The decimal point is not actually 
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stored as part of the number; instead, its position must be remembered by the 
programmer. Thus, instead of storing the number -12.34512345, we store 
the minus sign and the string of digits 1234512345. Suppose that we have 
decided to store a number x with three digits to the left of the decimal point 
and seven digits to the right. This means that we are convinced that Ix I will 
always be less than 1000 .. If, for some data, we have x = .5432154321, we 
have to store x as 0005432154. Now suppose that we want to compute 
z .,.,, x · I• y. where x is stored with three places to the left of the decimal point 
and y is stored with the decimal point at the left of the number. For example, 
we may have x = 123.4512345 and y = . I I 11122222. Before we can add x 
and y we must shift one of them to tine up the decimal points. By shifting y 
three places to the right, we produce 0001111122, which has three places to 
the left of its decimal point. Then this value may be added to x to produce the 
value 123.5623467 for z. 

A further complication is that there may be a high-order carry. Thus, even 
though x < 1000 and y < I, we may have z = x + y > 1000, in which case 
z would require four places to the left of the decimal point. Unless we are 
convinced that I z I will be less than IOOO for alt runs of the program, we shall 
have to store z with four places to the left of the decimal point. Thus, for the 
data considered above we would store z as 0123562346, which sacrifices one 
digit of accuracy. Because we had to allow for the possibility that I z I may be 
~> 1000, we have sacrificed accuracy whenever I z I < 1000. This is the funda
mental problem that faces us whenever we use fixed-point arithmetic. We 
must estimate the maximum value for each quantity which is involved in the 
calculation. either as data, intermediate result, or final answer. If this estimate 
of the maximum number of digits required is exceeded, we lose high-order 
digits, which may cause us to produce ridiculous answers. But if we overes
timate the maximum, we lose accuracy unnecessarily. 

If we store x in a 10-digit word with three places to the left of the decimal 
point, we can represent x to within ±.5 x 10-7 regardless of the size of x. 
Now if x ::::::- 123.4512345, we can represent x with small relative error, but if 
x ::::::- .0000056, we can save only two significant digits of x. Thus, in fixed-point 
computation we control absolute error rather than relative error or the 
number of significant digits. In some problems it is absolute error that we 
want to control, and fixed-point arithmetic can be used quite easily. In other 
problems. such as the solution of simultaneous equations, scale factors can be 
introduced so that the computation can be carried out using fixed-point 
arithmetic [see National Physical Laboratory (1961)]. But there are many 
problems which are quite difficult to handle in fixed-point. A particularly 
annoying aspect of fixed-point computing is that a slight change in the prob
lem may change the bounds for various quantities in the program, so that 
extensive recoding becomes necessary. 

As an illustration of the difficulty of programming in fixed-point, consider 

) 



4 FLOATING-POINT NUMBER SYSTEMS CHAP. 1 

the problem of computing xN for large N. Suppose that we have quite tight 
bounds for the range of x, say .I s x < I. If we want to compute x 100, we 
know only that 10- 100 < x' 00 < I. If we are working with a I 0-digit machine, 
we store x 100 with the decimal point at the left. Then we shall store zero for 
x 100 if x 100 is less than 10- 10, that is, if xis less than about .793. 

In writing a fixed-point program, we must decide which digits to save at 
the time we write the program, so we must make the decision without seeing 
the numbers involved. This is quite different from the situation in manual 
calculation. Whether we are working with pencil and paper or with a desk 
calculator, we record the decimal point with each number we write down and 
we look at the number before deciding which digits to keep. It is quite natural 
to try to follow this same approach in machine computation. For each number 
we shall store the first few significant digits and an indication of where the 
decimal point lies. We can see from the example of x 100 that unless we carry a 
great many digits, Ne cannot guarantee that the decimal point will lie between 
the first and last digit we are carrying. Thus, instead of storing the decimal 
point as a character in the string of digits, it is convenient to store a count 
indicating how many digits of our number lie to the left of the decimal point. 
If this count is negative, it indicates the number of leading zeros that have 
been suppressed. Since we do not see the intermediate results, we must depend 
on the computer to select the proper digits for us. For each arithmetic opera
tion we ask the computer to present us with the first few significant digits and 
the count telling us where the decimal point lies. These operations are ref erred 
to as floating-point arithmetic. 

Floating-point arithmetic has proved to be very useful, and today most of 
what is thought of a~ scientific computing is performed in floating-point 
arithmetic. It is available as hardware operation codes on many machines, 
and it is accomplished by subroutines on others. It is widely exploited by 
higher-level languages through compilers and interpreters. In fact, the ability 
to write a program without keeping track of the decimal point adds a great 
deal to the ease of use of many higher-level languages. 

1.2. FLOATING-DECIMAL REPRESENTATION OF 
NUMBERS 

Because decimal numbers are much more familiar than binary or he,rn
decimal numbers, we shall begin by describing floating-decimal numbers and 
arithmetic. In Section 1.4 these will be generalized to an arbitrary radix, and 
throughout most of the book we shall deal with floating-point numbers with 
an arbitrary radix. However, many of the examples will use the decimal 
system. 

As we have seen, our objective is to represent numbers by their first few 
significant digits and an indication of where the decimal point lies, The 
approach we shall follow is a slipht modifk:1tion of the familiar concept of 
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s<'ientific notation. To indicate which digits of a number are significant, it has 
long been the custom to write numbers such as the velocity of light as 
1.86 x 105 miles per second instead of 186,000 miles per second. Thus, in 
scientific notation we write our number as a signed number x in the range 
I ~ Ix I < IO times a power of 10. This could be implemented on a computer 
-and it sometimes has been. However, we shall modify this approach slightly 
and hold the significant digits with the decimal point at the left, so the velocity 
of light will be written as .186 x 106 miles per second. That is, we write our 
numbers as y x Io•, where . I s I y I < I. Here the exponent on the IO is the 
count we discussed in the last section. A further modification that we make to 
the idea of scientific notation is that instead of carrying only the significant 
digits in a number, we shall carry a fixed number of digits throughout the 
computation regardless of whether we can guarantee that the low-order digits 
are significant. 

We now have to decide how many digits to carry iri the floating-point 
numbers. It is natural to try to fit the floating-point representation of a num
ber into one word, and this is the usual approach when floating-point 
arithmetic is to be performed by hardware operation codes. However, if the 
floating-point arithmetic is performed by subroutines, it is quite possible to 
use one word to hold the significant digits and another word to hold the power 
of 10. Suppose that we have a decimal machine in which each word holds a 
sign and IO decimal digits. We shall illustrate a floating-decimal representa
tion in which we use one word per number. The sign bit of the word holds the 
sign of the number, and we shall use eight decimal digits of the word to hold 
the high-order eight digits of the number (not all of which need be significant). 
It is assumed that there is a decimal point at the left of these eight digits and 
that the high-order digit is not zero. Thus, we represent the velocity of light 
as .18600000 x 106 • 

We have two digits left to hold the power of 10. Now our number may be 
multiplied by either a positive or negative power of 10, so the exponent of the 
10 is a signed integer. Since the sign bit of the word was used to hold the sign 
of the number. we have to hold a signed integer in two decimal digits. A 
common approach is to store the signed exponent plus 50 in these two digits. 
Then we can represent powers of IO from 10-so to 1049 , inclusive. We assume 
that the representation for the power of 10 is written ahead of the significant 
digits, so our representation for the velocity of light becomes + 5618600000. 
Obviously other approaches are possible, and they will be discussed in 
Section 12.2. 

From time to time we shall want to refer to the various parts of the 
floating-point representation, so it is desirable to introduce terminology for 
them. Unfortunately, there are several terms in.common use. In this book we 
shall follow a commonly used terminology borrowed from logarithms. We 
shall refer to 'the string of significant digits with its sign and the decimal point 
on the left as the mantissa of the floating-point number, The mantissa will 
hu\le a fixed number of digits, so the low-order digits may 11ot be signtflc:unt. 
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The power of 10 will be called the exponent of the number and the exponent 
plus 50 will be called the characteristic. Thus, for our representation of the 
velocity of light as 1-5618600000, the mantissa is I-. I 8600000, the exponent is 
6, and the characteristic is 56. This terminology becomes awkward only when 
we talk about logarithms of floating-point numbers. Since other names that 
are sometimes used to describe the parts of the floating-point representation 
are also used elsewhere in mathematics, changing the nomenclature merely 
changes the ambiguity to some other area. Thus, the mantissa is called the 
fraction in Campbell (1962) and in Cody (1971a), it is called the.fractional part 
in Knuth (1969), and it is called the coefficient in Ashenhurst (1965a, 1965b). 
Forsythe and Moler (1967) avoid ambiguity by referring to the mantissa as 
the significand, but this name has not yet achieved wide use. The characteristic 
is often called the biased exponent. 

Another aspect of number representation is the distinction between 
normalized and unnormalized numbers. A nonzero number is said to be 
normalized if the leading digit of its mantissa is not zero. Since we associate 
the sign with the mantissa m, this means that . I ..-~;Im I < I. Now if the 
mantissa is zero, the number is zero regardless of what the characteristic is. 
The representation of zero is said to be normalized if its sign is plus and its 
characteristic is zero. Thus, a normal zero is +0000000000. A number which is 
not normalized is said to be unnormalized. In most of our work we shall 
assume that all the numbers we are dealing with are normalized and the 
floating-point arithmetic always produces normalized answers. In Section 12.4 
we shall discuss unnormalized operands and arithmetic operations which are 
allowed to produce unnormalized results. 

We have tacitly assumed that the mantissa mis represented by a sign fol
lowed by a positive number which represents Im I- The representation of 
negative numbers by complements is discussed in Section 12.2. 

When we are writing programs in a higher-level language, such as 
FORTRAN or PL/I, we can usually think of our numbers as they are written 
analytically. rather than as they are represented in the machine. Thus, we 
think of the velocity of light as .18600000 x I 06 instead of as + 5618600000. 
There are some situations, such as the dismantling of floating-point numbers 
(discussed in Section 4.4), in which we must know exactly how the numbers 
are represented in the machine. But these cases are atypical, and for most of 
this book we shall be able to deal with numbers as they are written analytically. 

1.3. FLOATING-DECIMAL ARITHMETIC 

Before proceeding to a more general setting, it is desirable to see how to 
perform the standard arithmetic operations of addition, subtraction, multi
plicat= ·)and division for ftoating-decimal numbers with the representation 
descr in the previous section. For each operation, our objective is to ) 
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produce the first eight digits of the result as a normalized floating-point num
ber. We shall ignore the limitation on the size of the exponent until the 
discussion of overflow and underflow in Chapter 2. 

We shall perform these operations on the normalized floating-point 
numbers x and J', where x == I0'm and y = 101n. Herem and n are eight-digit 
decimal numbers, and if they are not zero, we have . I :-_ ~ Im I < I and 
.l~lnl<I. 

First. consider multiplication. If either factor is zero, we produce a normal 
zero as the answer. If both factors are nonzero, we may easily determine the 
sign of the answer by checking whether x and y have like or unlike signs. To 
see how the absolute value of the answer is computed, we may assume that x 
and y are both positive, so . I s m, n < I. We want the first eight significant 
digits of 

xy = 10°1mn. 

W c first compute the 16-digit product mn. If mn 2 . I, the mantissa of the 
answer is the first eight digits to the right of the decimal point in mr, and the 
characteristic of the answer is 

e I-/+ 50 ,-. characteristic {x) + characteristic (J') - 50. 

On the other hand, suppose that mn < . I. If we took the answer to be the 
first eight digits to the right of the decimal point in mn, we would produce an 
unnormalized result. Since both m and 11 are :-:-_:.I, we have 

.01 s mn < .I, 

so mn has exactly one leading zero. We shift nm one place to the left. which is 
equivalent to multiplying it by 10, and we subtract I from e I- f Since 

. xy~~ 10°1· 1(I0mn) 

and . I ~ I0mn < I, the mantissa of the answer is the first eight digits to the 
right of the decimal point in I0mn, and the characteristic of the answer is 

e I-/ - I I· 50 = characteristic (x) + characteristic (y) - 50 - I. 

Here the normalization which we had to perform after multiplication is called 
postnormalizatio11. 

Next, consider division. If x is zero. the answer is zero, and if y is zero, the 
answer is undefined. Since we determine the sign of the answer by checking 
whether x and y have like or unlike signs. we may assume that x and y are 
positive. Now 

) 
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and, since .I ~·: m, n < I, we have 

.I< m ·- 10. 
" 

('11,\P. I 

If m ~, 11, we have . I < m/11 < I. In this case we take the mantissa of the 
answer to he the first eight digits to the right of the decimal point in m/n and 
the characteristic of the answer to be 

e · -f I· 50 characteristic (x) - characteristic (y} I- 50. 

On the other hand, if m ;:-: 11, we have 

I.,!!!._.._. 10. 
• " 

In this case we shift m one place lo the right, which is equivalent to dividing it 
by 10, and add I to, •. Since 

.:5._ ;:c- JOr /I I :_I_!!!, 
J' n 

the mantissa of the answer is the first eight digits to the right of the decimal 
point in(. I m)/n. and the characteristic of the answer is 

e - f I I I· 50 characteristic (x) - characteristic (J') I· 50 I I. 

Finally, consider addition and subtraction. Since x and y arc signed 
numbers, to subtract _v from x we simply change the sign of y and add it to x. 
Therefore, it suffices to consider addition. As in manual computation, we 
must first line up the decimal points of x and y. We begin by comparing the 
characteristics of x and J' and interchanging x and y. if necessary, to ntilke x 
the number with the larger characteristic. Thus, we obtain e ~ • f We then 
write y as I0'n'. where n' • 10 •1r 1'n is obtained by shifting " to the right 
e - f places. If e * f, y will now be unnormalized and n' will have 8 I· e - f 
places to the right of the decimal point. Then • 

X I·)' • IOr(m ·I n'), 

so if m I n' is in the range . I ~:. Im I· n' I < I, the characteristic of the 
answer is e I 50, and the mantissa of the answer is the first eight digits to the 
right of the decimal point in m I· 11'. Suppose that. I •• Im I· 11' I - I fails to 
hold. First, consider the case in which x and y hi,ve the same sign. Then 
Im I 11' I > Im I , ~ . I. so we have Im I 11' I · I. Since 

Im I 11'1 1ml I ln'I • • 2, 

}- ) 
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there is exactly one digit to the left of the decimal point. We shift m I· n' one 
place to the right and add I toe. Since 

x + y ::= 10° 1[.l(m + n')], 

the characteristic of the answer is e + I I- 50, and the mantissa of the answer 
is the first eight digits to the right of the decimal point in . I (m I· n'). 

Finally. suppose that x and y have opposite signs. Then 

Im+ n'I < max(lml, jn'D < I, 

so we have Im + n' I < . I. If m + n' is zero, we produce a normal zero as the 
answer. Otherwise, we have O < Im + n' I < . I, so we now normalize the 
answer and refer to this procedure as postnormalization. Let k be the number 
of leading zeros in m I- n', so .J ~ I0t Im + n' I < I. Then we shift m + n' 
to the left k places and subtract k from e. Since 

the characteristic of the answer is 

e - k I· 50 = characteristic (x) - k, 

and the mantissa of the answer is the first eight digits to the right of the 
decimal point in I0t(,n + n'). 

1.4. FLOATING-POINT NUMBER SYSTEMS 

We shall now generalize the idea of floating-decimal arithmetic discussed 
in the last two sections to include many of the systems actually in use on 
computers. We want to do this in such a way as to include decimal, binary, 
octal, and hexadecimal representations of numbers, to allow for variations in 
word length from one machine to another, and to allow for variations in the 
details of how the arithmetic is performed. We shall designate the floating
point number system by FP(r, p, a). Here r is the radix or base of the number 
system. Thus, r is 10 for a decimal machine, 2 for a binary machine, 8 for an 
octal machine, and 16 for a hexadecimal machine. Although these are the 
commonly used values of r. our approach will allow r to be any integer ~2. 
Since we shall occasionally want to use examples from systems other than 
decimal, we shall adopt the following convention about writing numbers: The 
radix may be specified by writing a letter as a subscript following the string of 
digits. The subscript will be D for decimal, B for binary, 0 for octal, and H 
for hexadecimal. If no radix is specified, the number is decimal. Thus, 

(1.4.1) 
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For hexadecimal numbers, the digits "ten .. through "fifteen .. will be designated 
by A through F, respectively. Thus. 120 -== C,,. 

In the symbol FP(r, p, a). p st.ands for precision, and it designates the 
number of base r digits contained in the mantissa. For a we shall substitute 
various symbols specifying the details of how the arithmetic is to he performed. 
Thus, c will stand for dropped arithmetic, R for rounded arithmetic, etc. (The 
precise meaning of rounding and chopping is discussed in Section 1.5.) The 
system discussed in Sections 1.2 and 1.3 is designated by FP( 10, 8. c), indicat
ing that it used eight-digit decimal numbers and that it employed chopped 
arithmetic. Similarly, a 27-bit binary machine using chopped arithmetic would 
be designated by FP(2, 27, c). 

Now FP(r, p, a) will denote a system comprised of a set S of numbers 
which we shall call jloati11g-point numbers and a definition of the four arith
metic operations of Jfoati11g-poinl addition, floating-point subtraction, floating
point multiplication, andjloati11g-point divi.'iion, defined for elements of S. The 
set S of floating-point numbers depends on rand p but not on a. When rand 
pare not fixed by context, we shall write S(r, p) instead of S. The set S(r, p) 
contains zero and all numbers of the form 

(1.4.2) 

where e is any integer (positive, negative, or zero) and m is any positive or 
negative fraction satisfying 

( 1.4.3) r '< 1ml .--:: I 

whose absolute value can be expressed in the base r using at most p digits. 
That is, 

where M is an integer in the range rP - , :.~ M < rP. In (1.4.2), the signed 
number mis called the mantissa of x and e is called the exponent of x. 

Since every Hoating-point number is a real number, we can perform the 
standard arithmetic operations of addition, subtraction, multiplication, and 
division upon the elements of S viewed as real numbers. Thus, for x and J' in 
S, we may form x :I y, xy, and x/y. However, it is quite possible that these 
operations will produce numbers not in S. For example, we may need 2p 
digits to represent the product of two p-digit numbers, and division may 
produce a result requiring an infinite number of digits. Since the results of 
floating-point arithmetic always lie in S, the floating-point operations produce 
results which may differ from the results produced by the arithmetic opera
tions in the field of real numbers. Thus, we define four new operations, called 
fl1·11g-point addition, floating-point .mhtractio11, floating-point multiplication, 
: oaring-point division for which we use the symbols (t), ~). •, and : ·. ) 

SIC. 1.4 11.0ATING·POINT :-OUMIUR ~,~IIMS i I 

respectively. The use of• to denote floating-point multiplication is so familiar 
from FORTRAN that it seems very natural. On the other hand. the use of -: 
for floating-point division may require some care. If xis to be divided by yin 

the field of real numbers, we shall write x/y or .:!_, never x : y. 
)' 

In general, we expect the operations (-f ), (--j, •· and : to produce results 
which are dose to the results produced by I·, - , •.and/. That is, we expect to 
have x • y:::::: xy, etc. The symbol substituted for" in FP(r, p, a) will specify 
the details of exactly how the floating-point operations arc defined. 

Our definition of FP(r, p, a) omits several details of the Hoating-point 
number representation which would have to be specified in order to give a 
description of the system that is complete enough to allow an engineer to 
design a computer to handle it. In fact, some of the details we have omitted 
may affect the programmer who is using the machine. The most striking 
omission is that we have not specified any bounds on the range of the 
exponent. In practice, such bounds always exist. For the system described in 
Section 1.2, the exponent had to lie in the range -- 50 , ,,.. e ~ • 49, and for the 
I BM Systcm/360 the exponent must lie in the range -64 ...-: e .. _: 63. Attempt
ing to produce a number whose exponent lies outside this range results in 
overflow or underflow, so the bounds for the exponent are of interest to the 
programmer. But in analyzing a program, problems related to overflow and 
underflow are often studied separately from problems related to the errors 
introduced by the lloating-point arithmetic. This will be our approach here. 
We shall study the effects of performing arithmetic in a hypothetical system 
FP(r, p, a) which places no bounds on the exponent, and we shall relegate the 
study of overflow and underflow to a separate chapter (Chapter 2). 

Even though we do not place bounds on the exponent of the numbers in 
S(r, p}, from time to time we shall want to refer to the characteristic of a 
floating-point number. We shall assume that there is a number i' such that the 
signed exponent e is actually stored as a characteristic which is defined to be 
e I- i'· Then i' is 50 for the system described in Section 1.2. 64 for the IBM 
System/360, and 12K for the I BM 7090. A machine which stores the exponent 
as a signed number would have i' -=-:= 0. We shall assume that a normalized 
zero is stored with the smallest allowable characteristic. 

Another omission is that we have not allowed for variations in the form in 
which negative numbers are stored. We shall assume that negative numbers 
are stored with a minus sign and the true value of the magnitude of the 
mantissa. Of course other approaches are possible. Machines have been built 
which use either r's complements or (r -- l)'s complements. The use of com
plements will be discussed in Section 12.2, but throughout the rest of this book 
we shall assume that negative numbers arc stored with .vign and true magnitude. 

Still another omission is that we have not allowed for variations in where 
the radix point falls in the mantissa of a Hoating-point numbr)Throughout 
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this book we shall assume that the radix point lies at the left of the mantissa, 
so the mantissa of a normalized, nonzero number satisfies (1.4.3). However, 
other schemes have been implemented. For example, on the CDC 6600, 
floating-point numbers are represented in the form 2'c, where c is called the 
coefficient and is an integer. In this case, the binary point is at the right of the 
mantissa. Since results from FP(r, p, a) are readily translated to such a system. 
we shall assume throughout that the radix point lies at the left. 

We have specified that all floating-point numbers are normalized, and we 
shall assume that the floating-point operations (+). (-:-), •• and ·: · produce 
normalized results. Many machines offer the programmer the option of 
producing unnormalized results by suppressing the postnormalization which 
may occur in(➔:),(➔. and •· This is true for EB and A on the I BM System/360, 
but the FORTRAN and PL/l compilers for that machine translate the 
arithmetic operations which appear in an arithmetic expression into the 
normalized operation codes. Thus, we are dealing with the system the pro
grammer sees when he writes programs in FORTRAN or PL/I for the IBM 
System/360. In Section 12.4, we shall discuss both unnormalized operation 
codes and unnormalized operands. 

Finally, some machines have special numbers which are treated differently. 
For example, the CDC 6600 has an oo and an indcterminant form. The I BM 
7030 had flag bits in the floating-point word which could cause interrupts. 
These f ea lures will be discussed in Section 12.2. 

1.5. FP(r, p. c) AND FP(r. p. R) 

We shall now specify two different ways in which the floating-point 
operations (·I 1, (-). •• and ·=- may be defined, yielding two different systems 
which will be designated by FP(r. p, c) and FP(r, p. R). The letters c and R 
will denote clroppe,I and rounded arithmetic, respectively. In chopped arith
metic, the result is first normalized, and then its low-order digits are discarded 
and its high-order p digits are retained unchanged. One often secs this 
approach referred to as truncation instead of chopping. However, this use of 
the word truncation may lead to confusion with the term tru11cation error,. 
which is a poorly defined and overworked term in numerical analysis. It is 
used to refer to the error introduced by replacing an infinite series by a linite 
number of terms of the series, and it is sometimes used in a much wider 
context to refer to the error introduced by replacing a continuous problem by 
a discrete problem. To avoid the possibility of confusion between this type of 
error and the error introduced by the floating-point arithmetic, we use the 
term chopping instead of the more commonly used term truncation. The term 
chopping has been used in this context by other authors. [Sec, for example, 
McCracken and Dorn ( 1964).J 

) ) 
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If x is any real number, let i denote x chopped top digits in the base r. 
More specifically, for any real number x let T be the set of all numbers y in 
S(r, p) with IYI ~ jxj. Then i is the element in Twhich is closest to x. Thus. 
in FP(I0, 8, c), .123456789 =-~ .12345678 and -.123456789 :c., -.12345678. 
To perform arithmetic in FP(r, p, c). we first perform the corresponding 
operation in the real number system. and then we chop the result top digits in 
the baser. Thus 

X C+) y ,-: X + y 

xAy =-" x -y 

X * y ·= X)' 

X ;- )' = x/y 

Similarly, we introduce the concept of rounded arithmetic. Here rounding 
means that we round to the closest p-digit number in the baser. If two such 
numbers are equally close, we round the magnitude upward. This is sometimes 
referred to as symmetric rou11ding. Other rules for rounding are possible, but 
they are more complicated, and they are seldom implemented on computers. 
For any real number x, let i 0 

be x rounded lo p digits in the base r. 
The is. i" in the number in S(r. p) which is closest to x. If two numbers in 
S(r. p) are equally close to x, x0 

will denote the one with larger magnitude. 
Thus. in FP(l0, 8, R) •. 123456789° ::·.-, .12345679, .123456785° === .12345679. 
.123456783° =· .12345678, and -.123456785° -:: .12345679. To perform 
arithmetic in FP(r, p, R). we first perform the operation in the real number 
system, and then we round the results to p digits in the base r. Thus. in 
FP(r, p. R): 

X (f-'.) )' .. ,~ X -1- y° 
xHy ,x--/ 

-o 
X * .)' ::.:= X)' 

X -:-y = x/y° 

Most implementations of floating-point arithmetic have tried to produce 
results which were either approximately the correctly chopped results or 
approximately the correctly rounded results. However, computers have 
seldom. if ever. produced exactly the results which would be produced in 
FP(r,p. c·) or FP(r,p, R). (In Section 12.3 we shall discuss how a machine 
could be designed to produce exactly these results.)Thus, both FP(r.p, c) and 
FP(r, p, R) are idealized systems which probably do not describe exactly the 
arithmetic the programmer is using. But since the ideas of chopping and 
rounding are easy to work with, it is often convenient to study the results 
produced in these systems, without considering the modifications which have 
been introduced by the machine designers to make the arithmetic easier to 
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perform. In Section 1.8 we shall discuss the system FP(r, p. dq). which has 
been implemented on many machines. including the IBM System/360. In 
some cases there is no difference between the results in FP(r, p, c) and 
FP(r, p. dq). and in other cases the difference is not important, so we may 
draw our examples from FP(r, p, c·). In still other cases the distinction between 
FP(r, p, c) and FP(r. p, c/q) is important, so we shall deal with FP(r. p, dq). 

Since we shall place special emphasis on the arithmetic of the I BM 
System/360, we shall be most concerned with FP(r, p, rlq ). Because this 
system is closely related to FP(r. p, c), we shall devote much more time to the 
study of FP(r, p, c) than we do to the study of FP(r, p, R). However, 
FP(r. p, R) will be discussed where appropriate, and many of the results 
obtained for FP(r, p. c) will be carried to FP(r, p, R) in the exercises. 

1.6. LAWS OF ALGEBRA 

Algebraic manipulation of formulas is based on the validity of a few 
fundamental laws. Specifically, we appeal to the fact that the real numbers 
form a field. This means that the sum and product of real numbers arc defined 
and that the following six axioms hold for any real numbers a, b, c 

I. Closure: The product ab and sum a r h of the real numbers a and b 
are real numbers. 

2. Comnmtatfre laws: 

(1.6.1) 

3. Associatfre fall's: 

( 1.6.2) 

4. Distriblllil•e law: 

( 1.6.3) 

a ·I· b •.• b ·I· a 

t1b •· 0 ba 

(a + b) -1- c· ·: • a -1- (b -1- c) 

(ah)c· - 0 a(hc) 

a(b -1- c) ,0 •• ah -1- ac: 

5. There are real numbers O and I such that 

( 1.6.4) a + 0 = 0 -t- a ::~ a 

and 

(1.6.5) a• I ,., I •a ··-0 a 

hold for all a. 

) ) 
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6. For any real number a there is a real number -a such that 

(1.6.6) a+ (---a)=· (--a) I· a:~ 0. 

and if a ;/.: 0, there is a real number a-• such that 

(l.6.7) aa-• = a-•a == I. 

A consequence of these axioms is that there are no divisors of zero, that is, 
if ah O -= o. then at least one of the factors a, b must vanish. Another conse
quence of these axioms is the cancellation law: 

(1.6.8) If ah - • ac and a -:/=- 0, then b =-= c. 

We now define subtraction by 

a - b =---= a + (-b), 

and if b * 0, we define division by 

Two immediate consequences of these definitions, along with (1.6.1) and 
( 1.6.2). are 

(1.6.9) (a+ b) - b ~ a 

and 

(I .6.10) 

We now ask whether these laws are valid in our floating-point number 
system. Since their validity may depend on the details of how the arithmetic is 
performed. we study the specific system FP(r, p, c). [The question of whether 
these laws are valid in FP(r, p, R) forms Exercises 3-7.) We shall see that 
several of these laws fail to hold. although some of the ones which fail do hold 
"approximately .. in the sense that the two expressions are approximately 
equal. The investigation of which of the laws hold upproximately will be 
postponed until Section 3.4. The fact that some of these laws fail to hold is 
more than an oddity of the floating-point number system. Because they are 
the basis of the algebraic manipulation of formulas. the failure of any of them 
means that the programmer must think of his computation as being performed 
in FP(r, p. c) instead of in the real number system. It may affect the best way 
to write a formula in FORTRAN or PL/I. 

) 
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The following theorem is an immediate consequence of the definitions and 
the validy of the commutative laws in the real number system. 

T1moR~M 

In FP(r, p, r), the floating-point sum a® band the floating-point product 
a • b of two floating-point numbers a and bare floating-point numbers. Also, 
for any a and b in S(r, p), 

a (i) b = b <3) a 

a• b :-. 0 b • a 

a (f-) 0 c·-, 0 Et) a = a 

a • I ~· I • a :-..= a 

a(-0(-a) := (--a)(+)a 0-= 0. 

It will be shown in Section 1.9 that for any a ;t= 0 in S(r, p) there is a num
ber b in S(r, p) with a.* b = I. That is, every nonzero element in FP(r, p, r) 
has an inverse. However, this is not as helpful as it seems. In the real number 
system, the existence of the inverse is used to define division, and it enables us 
to solve the equation ax ~~ b. Hut we have defined division directly. Moreover, 
we shall see in Section 1.9 that, because of the failure of the associative law of 
multiplication in FP(r, p, r), the existence of a number c with a • c = I is not 
helpful in solving the equation a • x = b. 

We shall now show that the remaining laws, namely ( 1.6.2), ( 1.6.3), ( 1.6.8), 
(1.6.9), and (l.6.10), fail to hold in FP(r,p, c) for nontrivial combinations of 
rand p. [They may hold, for example, in FP(2, I, r).] Dy this we mean that it is 
not true that they hold for all a, b, c in S(r, p). There may be some values of 
a, b. c for which they hold, but for each law we shall display an example for 
which the law fails. 

Failure of the Associative Law of Addition 

To show that 

(a H) b) (t) c = a H:> (b H) c) 

fails to hold in FP(r, p, r), let a= ,-ip, b :- .. I, and c == --··I.Then 

so 
(a(+.) b) UJ c ,: I 0)(--1) .:c 0. 

But 

so the law foils. 

)-. ) 
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If the associative law of addition were valid in FP(r. p. r), then (1.6.9) 
would also hold. That is. we would have 

(a(-() b) E:-) b ... a. 

But the example above shows that this fails to hold for a :.= r 2P and b ==·= I. 
Sometimes we can exploit the fact that these laws fail. Suppose that we 

want the integer part of a number x which is known to be positive and less 
than rP -, . Let J' ,,_ .. rP - '. Then the integer part of x is given by (x f~) y) (-) J'. 
For example, suppose that we are working in FP( 10, 8, c) and that x • ~ 
12.345678. Then x ·I· y :: 10000012, so (x + y) - y is 12. (Another way to 
produce the integer part of x is given in Section 12.4.) 

J n other cases, the failure of ( 1.6.9) may be more annoying. For example, 
in FP( IO. 8, c) let a ,,·= 3.3333333 and b "'-' .22222222. Then a(+) b = 
J.5555555 and (a(+) b) - b is 3.33333328, so (a (11 b) 8 b is 3.333332. which 
is different from a. 

From the examples we have considered, it might appear that the failure of 
the associative law was due to the fact that subtractions were involved. We 
now give an example which shows that the associative law of addition may 
fail to hold even if a, b, and call have the same sign. Let a==: I, b ,_., (r - l)r-P, 
and c = ,-P. Then 

hut 
Q(-f\(h(f)r) = I (+)r-1p-11 = I -1- ,-cp-11, 

so the associative law fails to hold. However. in Section 3.4 we shall show that 
the associative law holds approximately if a. b, and r all have the same sign. 

Failure of the Associative law of Multiplication 

We shall show that the associative law of multiplication 

(a• b) • r -.0 a* (h • <') 

fails to hold in f P(r. p. ,·). except for trivial combinations of r and p. To 
simplify notation. lets . ,, -- I. We shall assume that 

which is true for all interesting combinations of rand p. Let" b I I- r • 
und ,. I ··· 2r '. Then 

(,, • h) * ,. I· 1r ' I r 2 ' * c ( I I· 2, ') • ( I · 2r •) 
- 4,. .?, r I'. 
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But 

a• (b • c) :: a• I - r-• - 2,-

2• -=- (I I··,·•)• (I - ,··• -- ,··p) 

cc I - ,-p - ,-2, - ,·l1tp) 

,:-,: I - 2,·P. 

Thus. the associative law of multiplication fails to hold in FP(r, p, c) if 
4,- 2' :-.:; ,·· P, that is, if 4 s rP - 2 . By considering various special cases, it can be 
shown that the associative law of multiplication fails to hold in FP(r, p. c) 
except for the four trivial systems FP(J, I, c), FP(2, I, c), FP(2. 2, c), and 
FP(2, 3, c). 

The failure of the two associative laws has an annoying logical conse
quence. In the real number system, we define the product of two real numbers; 
then, since the associative law of multiplication holds, we may simply write 
the product of three real numbers as abc and let the reader group them in any 
way he wants to. But, since the associative law of multiplication fails to hold 
in FP(r, p, c) for interesting values of r and p, it is not legitimate to use this 
approach for floating-point multiplication. Technically, we should be required 
to specify whether we want (a• b) • c or a• (b • c); we should not be allowed 
to write a • b • c. However, the FORTRAN and PL/I compilers allow us to 
write a • b • c without inserting parentheses. A justification for this lies in the 
fact that the associative law of multiplication holds approximately in 
FP(r, p, c), as will be shown in Section 3.4. With somewhat less justification, 
the compilers also allow us to write a sum, such as a (+) b (f > c ()) d. without 
parentheses. Some compilers, for example the FORTRAN and PL/I com
pilers for the I BM System/360, specify that these operations be performed 
from left to right. That is, 

(1.6.11) 
a• b • c • d = ((a • b) • c) • cl 

a EfJ b Ef) c (±-) d -~ ((a (1-) b) (I) c)(t) J. 

On the other hand, there have been some compilers which did not guarantee 
the order in which these operations would be performed. Since we arc 
emphasizing the I BM System/360 and its compilers, we shall use ( 1.6.11) as 
the definition of repetitive multiplication and repetitive addition in our 
floating-point number systems FP(r, p, a). 

Consider the two expressions a • b • c and a • c • b in FP(r, p, c·). Now 

a• b • c ::= (a• b) • c ,.= c •(a• b) 
and 

a• c • b -.:: (a• c) • b 0
-: (c •a)• b. 

·---lhen these two expressions may fail to be equal because the associative law 
_Jo•• not always hold. As an example, consider the expression 2x)', which •··) 

SEC. 1.6 LAWS OF ALGEBRA 19 

may code as 2 • x • y. In FP(IO, 8, c), suppose that x :-= .88111117 and that 
y = .44444444. Then 

2 • x -~ I. 76222234 = J. 7622223, 
while 

2 • y = .88888888 = 2y. 

Thus, 2 • y is exact, but 2 •xis not. Then 2 • y • x :- 0 2xy, but 2 • x • y may 
be smaller than this. Indeed, by carrying out the computations we find 
that 2 • Y • x = .78320992 but that 2 • x • y = .78320990. Similarly, in 
FP(J6, 8, c), if x = .881 I I I 17u and y = .44444444,,. then 

and 
2 * X == J.1022222£u =- 1.102222211 

2 • y = .88888888,, = 2y. 

Direct computation yields 2 • y • x-= .4891A2B611 • while 2 • x • y • • 
.489JA2B2,,. Although multiplication by 2 is always exact on a binary 
machine. on a machine with any other radix it can introduce error if the 
absolute value of the mantissa is greater than one-half. Thus, the order of the 
factors can be important even in so simple an expression as 2xy. If we know 
something about the size of x and y. we may have a preference for one or the 
other of the forms 2 • x • y or 2 • y • x. 

Failure of the Cancellation Law 

To show that the cancellation law ( 1.6.8) fails to hold in FP(r, p. c), except 
for trivial combinations of r and p, we find values a, h, and c in S(r. p) such 
that a * 0, b =;c c, and a • b = a • c. To this end, we first consider the case in 
which r > 2 and p :-:~ 2. Let a c-c.: 2, b =--'-= r - I, and c • r - I -1- ,-cp-u. 

Then b * c, but 

a•h-=r l-r-2 
and 

a• c = r +, - 2 + 2,-,p-u = r I· r - 2. 

Thus, a • b =:-: a • c, so the cancellation law fails. It is particularly annoying 
that we cannot cancel so simple a multiplier as 2. 

For FP(2, p, c). we suppose that p :-:-: 4. Let a . b = 1.1 8 and c . , 
I.ls+ 2-tp-l). Then b :#- c, but 

a • b --= a • c "' 10.01 8 • 

so the cancellation law fails. 

) 
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By considering the remaining cases, it can be shown that the cancellation 
law fails to hold in FP(r, p. <·) except for the four systems FP(3, I, <"), 
FP(2, I, c), FP(2. 2, c), and FP(2. 3, c). 

Failure of the Distributive Law 

We shall show th.st the distributive law 

a • (b (-A c) :, (a • b) (+) (a • c) 

fails to hold in FP(r. p. c) for interesting values of, and p. First, suppose that 
r > 2 and p > 2. Let a -=--~ r - I, b '-~· r - • I I· , 1P 11, and<' (r I), 1P • 11 

Then 
a • h -= (r - 2)r ·I· I 

and 
ll * c .-::: [(r ·- 2)r I- l]r -Ip· 11, 

so 
(a•h)q>(a•c)==(r-2)r I 1 ·l(r -- 2)r lp·}.I l·r· 1p 11 

= (r - 2)r I· I I (r •·- 2)r· 1p-11• 

But 
a•(h(t-)c)· 0 (r- l)•(r- I ·l·r Ip 21 ) 

=--= (r •·- 2)r I I I (r - I),· IP 11 

so the distributive law foils to hold in FP(r. p, c) for r ~--.. 2 and p • • 2. 
For FP(2, p, c), suppose that p ,~~ 4. Let a I.In• h • :· I.I II I 2 1P 11 , 

and c :--:-: 2· 1
P· 11

• Then a• b - • 10.01
8 

and a• c (l.1
8

)2 1P • 11

, so 

But 
a• (h I- c) = 1.1

8 

• (1.1
8 

I 2 1
P 

2

') 10.01
8 

I· 2 1
P 

2

'. 

so the distributive law fails. By considering the remaining cases, it can he 
shown that the distributive law fails to hold in FP(r. p, c) except for the single 
case of FP(2. I, c). 

Failure of the Relation a • (b + a) = b 

In FP(r. p. c), let a and b be positive and c b : "· Then c i,/a. so 
unless h/ll can hi! expressed in p digits in the base ,, we have c • ~ h/ll. Then 
ac , .... h. so 

a • (b : a) . ac < h. 
Thus, the relation 

(1.6.12) ll • (h : a) • h 

holds if and only if h a . ~ h/a. 

) ) 
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Except for the trivial case of FP(2, I, c), we may select b - I and let a be 
an integer in the range I <a< rP which is relatively prime tor. Then b/a 
cannot be represented in a finite number of digits in the base r, so ( 1.6.12) 
fails. Thus, ( 1.6.12) fails to hold in FP(r, p, c) except for the trivial case of 
FP(2, I, c). 

1.7. INEQUALITIES IN FP(r, p, c) 

We shall now investigate the extent to which FP(r, p, c·) preserves the order 
relationships which we are accustomed to for the real number system. Since 
every number in S(r, p) is a real number, the relations x < y, x < y, etc., are 
defined for them. The following laws are fundamental for the manipulation of 
inequalities in the real number system: 

I. If a < b, then for all c 

a+ c < b -1- c. 

2. If a< band c < cl, then 

a I- c < b · I- d. 

3. If b < c and a is positive, then 

ab< ac. 

We would like the corresponding laws to hold in FP(r, p, c). 
First, we observe that if x and y are real numbers with .t < J', then .i :--:"'.: j. 

Of course we may have .i = j even though x < • y. This occurs whenever the 
first p digits of x and y are the same. The following theorem follows imme
diately from this observation and the definitions of (f) and •· 

THEOREM I. 7.1 

In FP(r, p, c), 

I. If a < b, then a (:i-) c ~~ b (±) c holds for all c. 

2. If a< band c < d, then a ffi cs, b (f) d. 

3. If b < c and a is positive, then a • b ~ a • c .. 

Unfortunately, these relationships, which were strict inequalities in the 
real number system, have been weakened to<: in FP(r, p, c). We shall show 
below that the strict inequalities fail to hold in FP(r, p, c), so this theorem is 
the strongest statement that can be made, 
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For (I), let a •7 r 2P, b =· 2r 2P, and c = I. Then a< b, but a ED c =·0 

b(Bc=I. 
For (2), we assume that p > 2. Let 

a== I - ,-p 

C = ,-p 

d =-= ,-p + ,-(p+II. 

Then a < hand c < d. but a(+) c • • b Et-) d --= I. By considering the remaining 
case of p , •• I, it can be shown that the strict inequality holds in (2) only for 
FP(2, I. r). 

For (3). we note that in any system FP(r, p, c) in which the cancellation 
law fails to hold, we have positive numbers a, b, c with b < c and a • b = 
a • c. Thus, the strict inequality holds in (3) only for the systems FP(3, I, c), 
FP(2, I. c·), FP(2, 2, c) and FP(2, 3, c). 

The importance of these results lies in the fact that once we have estab
lished that an inequality holds, we expect to be able to deduce other relation
ships from it. Suppose that we have compared x and yin a program and found 
that x < y. If we now decide to change the units in which they are expressed 
by multiplying both of them by a positive constant, we expect the resulting 
values to satisfy the same inequality. However, we have seen that they may 
become equal. Indeed, if, -::;t; 2, even multiplication by 2 may convert unequal 
numbers into equal numbers. This may have annoying consequences. For 
example, if the denominator of a fraction is a • b - a • c, then determining 
that b -=t= c is not sufficient protection against division by zero. Another 
annoying consequence may arise in trying to debug a program which is 
misbehaving. If our output shows us that a• b c-.0 a• c, we cannot be 
absolutely certain which branch we took if the program branches on the 
condition b = c. This might lead us to search for the bug in the wrong part of 
the program. 

1.8. FP(r, p. clq) 

When we introduced the system FP(r, p, c), we mentioned that many 
machines use approximately, but not exactly, this system. It may be viewed 
as an ideal system which is not quite attained in practice. We shall now 
describe a system FP(r, p, clq). which is a slight modification of FP(r, p, c) 
and which describes exactly the arithmetic that has been implemented on 
many machines. It includes both the single- and double-precision arithmetic 
( -) IBM System/360 and the single-precision arithmetic of the IBM 709, 
·, and 7094 (hut not the 704). It docs not describe the double-precision ) 

SEC. 1.8 FP(r, p, c/q) 23 

arithmetic of the IBM 7094, which is more closely related to the programmed 
double-precision arithmetic described in Chapter 5. We are still ignoring the 
bounds on the range of the exponent. 

The symbol clq means that we shall perform chopped arithmetic using a 
low- order register which is q digits long, where q may be any integer ~ 0. 
This low-order register will be used in the operations EE>, 8, and • to hold 
low-order digits of intermediate results which have more than p digits. More 
specifically, in the operation• it will hold the nextq digits of the product, and 
in the operations(+) and 0 it will hold the next q digits of the operand which is 
shifted. The 7090 has a 27-bit low-order register called the MQ, and the IBM 
Syslem/360 uses a one-digit low-order register called the guard digit. Thus, the 
arithmetic on the I BM 7090 is performed in the system FP(2, 27, c/27), and 
the single-precision arithmetic on the IBM System/360 is performed in the 
system FP(l6, 6, c/1). When the early copies of the IBM System/360 were 
delivered, there was no guard digit for double-precision arithmetic, so the 
double-precision arithmetic was performed in the system FP(l6, 14, c/0). 
Later, during 1968, the architecture of the IBM System/360 was changed to 
incorporate a guard digit in double-precision arithmetic. This change was 
also made in the machines already installed, so double-precision arithmetic on 
the IBM System/360 is now performed in the system FP(l6, 14, c/1). Since the 
length of the low-order register determines the length of the intermediate 
results which may be held, we may think of FP(r, p, c) as FP(,, p, doo). 

We still assume that our floating-point arithmetic takes p-digit normalized 
operands and produces a p-digit normalized result. We are interested in the 
low-order register only as it affects the high-order digits which are returned 
as the answer. Of course, it would be desirable to make the low-order digits 
available to the programmer-at least to the assembly language programmer 
----since they are useful for programming rounding or programming higher
precision arithmetic. However, this is not a requirement for the system 
FP(r, p, dq ). Thus, in the I BM System/360 the guard digit, which is used while 
the arithmetic 1s being performed, is never saved in a register, so there is no 
way the programmer can get access to it-even in assembly language. Never
theless, the guard digit meets our requirement for a one-digit low-order 
register. 

Floating-Point Division 

In the machines we are modeling here, the IBM 7090 and the IBM 
System/360,t the Hoating divide operation produces the correctly chopped 
result. Thus, in FP(r, p, c/q) we deline a -;- b to be a/b. 

tExceplions 10 lhis rule are the IBM Syslem/360 models 91, 95, and 195. On these 
models, the floating divide operation may produce a result which differs from the result 
produced by olhcr models of the IBM Syslcm/360. [See lnternalional Business Machines 
(1966 and 1969).) ) 
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Floating-Point Multiplication 

We define the product a• b to be zero if either factor is zero. If ab -:-1:- 0, 
the sign orthe product is + or - depending on whether a and b have like or 
unlike signs. Then we may assume that a and b are positive. Let 

a= r'm, ,-, :S:: m < I, 
and 

b = r'n, ,-•:-;:n<I. 
Letµ'= mn, so 

ab= ,,+tµ'. 
Since 

,-2 ~µ'<I, 

µ' is a 2p-digit number with the radix point at the left and at most one leading 
zero. We assume that we can hold only p -1- q digits of the result, so we letµ" 
be the first p + q digits to the right of the radix point inµ'. Thus, if q > p, 
we have µ" = µ', but if q < p, µ" is obtained by discarding the low-order 
p - q digits of the 2p-digit number µ'. Let 

a• b = r•µ, 

where g and µ are defined as follows: If r - • ~ µ < I, then g :. 0 e I· f and 
µ = µ". On the other hand, ifµ" < r - 1, then we shift µ" one place to the 
left to normalize it and compensate by decreasing the exponent by I. (This 
shift is referred to as postnormalization.) In this case we have g ~ e I· .f - I 
andµ= rµ". We may summarize these two cases by writing 

g=e+f-k 

µ = rkµ", 

where k is J or O depending on whether or not postnormalization is required. 
We shall now compare the results obtained for a• b in FP(r, p, clq) and 

FP(r, p, c). If no postnormalization is required, in each case the mantissa of 
a • b is the high-order p digits of the 2p-digit numberµ', so the results are th~ 
same. On the other hand, if postnormalization is required, the mantissa of 
a• bin FP(r, p, c/q) is digits 2 through p + J ofµ". Now if q > I, these are 
the same as the digits ofµ', so a• b produces the same result in FP(r, p, dq) 
as it does in FP(r, p, c). But if q = 0, the (p -I· l)st digit ofµ" is zero, so, 
after a left shift of one place for post normalization, the pth digit of the product 
is zero. Thus, we have proved the following theorem: 

THEOREM 1.8.1 

The floating-point product • produces the same result in FP(r, p, dq) for 
q > J as it docs in FP(r, p, c). For q =- 0 0 the product • produces the same 

) ) 
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result in FP(r, p, d0) as it does in FP(r, p, c) whenever no postnormalization 
is required. If postnormalization is required, the product a• bin FP(r, p, c/0) 
is obtained from the product a • h in FP(r, p, c) by replacing the pth digit of 
the mantissa by zero. • 

A particularly annoying consequence of the result for q --~ 0 (no guard 
digit) concerns multiplication by a power of r. If a is a power of r, say r', then 
we write a as r' .. • r ·',so the mantissa of a is,- 1. (This is written in the base 
r as .1.) Then µ' :-::= ,-•n < ,- 1, so postnormalization is required. Thus, if 
q • 0, multiplication by a power of r replaces the low-order digit of the 
mantissa by zero. In many scientific calculations, scale factors are chosen to 
be a power of r so that scaling will not introduce rounding errors. [For 
ex.ample, see Forsythe and Moler (1967).) We see that this fails to be true in 
FP(r, p, c/0). Even more annoying, since , 0 ''-" I, we find that multiplication by 
I may change a number. Indeed, multiplication by I in FP(r, p, c/0) has 
exactly the effect of replacing the low-order digit by zero, so FP(r, p, c/0) does 
not have a unit clement satisfying ( 1.6.4). The engineering change on the I BM 
System/360 mentioned above, which added a guard digit to the double
precision arithmetic, removed these problems by changing the system from 
FP(l6, 14, c-/0) to FP(l6, 14, c/1). 

Floating-Point Addition and Subtraction 

We define 

(1.8.1) a<-) b . ~ a U) ( · -h), 

so we may restrict our attention to. the floating-point addition of signed 
numbers. As above. we write a r'm and h • = r'n. We shall assume that a 
and b ure normalized and thut c• • -. /. ( If <' <. .f. we interchange a and h to 
produce the situation described above.) Then we write 

where n' r '" -,,,, is obtained by shifting ,1 to the right <' -- / places. or 
course ,r' is not normalized unless e .. . f. We arc assuming that we have only a 
q-digit register to hold the low-order digits shifted out of the p•digit register 
holding h, so we let 11" be the hjgh-order p ·I q digits of the [p -I (e • f)J-digit 
number 11'. If <' • f · • q, we have ,r'' - 11', but if ,, - -.f > q, then ,r" is 
obtained from 11' by dil\carding the low-order t' -- / - • q digits. Any digits of 
11' which do not appear in 11" ~,re lost and cannot enter the calculi,tion. (The 
shift of,. · f pl.ices to the right. retaining only the high-order p I· q digits, is 
called the ,,,-,,.,·J,ifi.) We then form µ' m I 11'' nnd set 
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We note that if one of the operands is zero (in normalized form) it has the 
smallest allowable characteristic, so its exponent is not greater than the 
exponent of the other operand. Thus, if,, -=t=- f, it is the zero which is shirted to 
the right, so 11'' • 11' •• ~ 11. Then our definition produces 

( 1.8.2) 

as expected. 

a ~t-) 0 :: , a (-:-) 0 =-- a 

0 (-t) b - • h 

0 (-) b •• b, 

To analyze the effects of this definition in more detail, it is convenient to 
separate the discussion into two cases, depending on whether the addition of 
signed numbers results in the addition or subtraction of their magnitudes. In 
each case we shall write the results as 

( 1.8.3) 

Add MagnitmJ,, Ca:re 

This case arises if we add numbers having the same sign or subtract 
numbers having opposite signs. A consequence of our definition is that 

( 1.8.4) ( a)W( --h) (a 1-1) h). 

Using (1.8.1), (l.8.2), and (l.8.4), we may reduce the discussion of the add 
magnitude case to the discussion of a ( t., h where a and b arc positive. Since 
m and 11' arc less than I, 

and 

Then µ' can be represented as a (p I q -I· 1)-digit number with the radix 
point after the first digit (which may be zero). Ifµ' <. I, we write,: <' and 
µ ·., il. On the other hand, ifµ' ~~ I, we write 

so g e I I and µ • = r • 1 µ'. In either case, we retain the high-order p digits 
of m I n", and these are the same as the high-order p digits of m -I 11. 
Therefore, in the add magnitude case, a (B b and a(-) h produce the same 
results in FP(r, p, clq) for all q 2 0 as they do in FP(r, p, c·). Any digits of 11' 

which were discarded to produce n'' would have been discarded later whenµ' 
was chopped to produceµ. 

Subtract Magnitude Case 

. ·•}is case arises if we add numbers having opposite signs or subtract 
n. _ crs having the same sign. Using ( 1.8. I), ( 1.8.2), and ( 1.8.4), we may ) 
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reduce this case to the problem of computing at t > h where 

and 

Then 
µ' =- m + n" s m < I. 

Ifµ' =- = 0. we set a (H h equal to a normalized zero. Ifµ' is not zero, we need 
to ask only whether it is normalized. If it is not, we normalize it and refer to 
this operation as postnormalization. Let k be the number of leading zeros in 
µ'. Since 

we set g , • <' k and µ • r" µ '. 
We first suppose that q .• 0. Before we computed m I 11" by subtracting 

I 11" I from m, we shifted II to the right e - f places. Now ir <' - / ;;~ 2, then 
ln''I •-:- r- 2

• so 
µ' m --· ln"I --· r • ·- ,-2 > r z. 

Thus, when ,. -· /: ~ 2 we never have to shift µ' more than one place to the 
left to postnormalize it, so k is either 0 or I. Therefore, if k • > 2, then e · - f 
must be 0 or I. This means that whenever k ··: 2 we have ,r'' n', so µ' 
m I 11' and it may be represented with at most p J- I digits to the right of the 
radix point. Then. when we shift µ' to the left k : :: 2 places, we are able to 
hold all its digits, so µ =· r"(m + n'). That is, if q > 0 and k. > 2, the 
operation (I) introduces no error, so 

a(+)b ·, a ·I- h. 

This is a rather surprising result, since the postshift of two or more places 
indicates that the subtraction a -- I h I has produced leading zeros and there
fore resulted in the loss of significance. The secret lies in the fact that although 
the operation a H) h produces exactly the correct result for the operands a and 
h, the result is sensitive to errors in a and b. 

Next, we note that if<' - .f ~-~ q, then 11" -, n', soµ' -- m + 11'. In this case 
the opemtion a H-) h produces the correctly chopped result -that is. it pro
duces the same result tis it would in FP(r. p, c). 

Finally, suppose that<'··- l > q > 0. Then some of the low-order digits of 
11' were chopped during the preshift. Unless these digits were zero, we have 
subtracted too little from m, so 

llut we may have to chop nonzero digits of µ' in order to sho .. •} µ' to p 
digits, and this would make the answer smaller. Thus, we ha, . J effects 
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which tend to compensate. Chopping n' tends to make µ too large, while 
choppingµ' tends to makeµ too small. Sinceq ~ 1, we must have e - f ~ 2, 
so k is either O or I. Then µ will be either digits 1 through p or else digits 2 
through p + I ofµ'. Now we have retained p + q digits of n', so 

( 1.8.5) 

(For the IBM 7090, q = 27 so the difference between 11' and 11" is seldom 
important. But for the IBM System/360, we haveq =-== I and the difference may 
be noticeable.) From ( 1.8.5) we see that ifµ' is too large, it is in error by less 
than 1 in the (p + q)th position to the right of the radix point. Then ifµ is too 
large, it is too large by less than I in the (p + q - l)st position. In particular, 
this means that if a(-£) b ¢ a + b, than I a(+) b I is greater than I a + b I by I 
in the last place. We summarize these results in the following theorem. 

THEOREM 1.8.2 

For the subtract magnitude case with q > 0, 

I. If the postshift is two or more places, a(±) b 0~ a + b. 

2. If the preshift is q or fewer places, the operation a(±) b produces the 
same result in FP(r, p, c/q) as it does in FP(r, p, c). 

3. If the preshift is more than q places, the operation a + b either produces 
the same result in FP(r. p, clq) as it does in FP(r, p, c), or else the result in 
FP(r, p, clq) may be obtained by increasing the absolute value of the result in 
FP(r, p, r) by I in the last place. In this case, ~ < I a -I b I < I a (I) b I, 
and laf:Bbl is greater than la+bl by less than I in the (p I q -- l)st 
position. 

Finally, suppose that q = 0. In this case we may produce a result which is 
quite bad. For example, suppose that a =--; I and b - · ( I - · r P). Here 
m = , .. ,, n = -(I - ,-P), n' = -(,- 1 - ,-,pH>J, and n" ,,~ -(r 1 - ,·P). 
Then in FP(r, p, c/0), 

but 

Thus, the result in FP(r, p, c/0) is r times as large as the result in FP(r, p, c). 
This was one of the reasons for adding a guard digit to the double-precision 
arithmetic on the IBM System/360. 

In summary, we see that for q > 0 the four operutions EH,(:-), •, and •'.· 
produce results in FP(r, p, clq) which are close to the results produced in 
FP(r, p, c). In fact, the only difference arises in the subttttcl ttutgnitude C:U!le 

for the operations® and E). Since we are primarily interested in the case 
q > O, we tttdy often ignore the distinctio11 between these systems trnd dei11 
with FP(r, p, c). Indeed, in all the examplas discussed in Sections 1.6 and 1.7 
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in the study of the laws of algebra and inequalities. the same results would-be 
produced in FP(r, p. c/q) for q :_.. 0 as in FP(r, p. c). Thus, we have demon
strated the failure of these laws in FP(r. p. clq) for q > 0 and nontrivial 
combinations of r and p. 

1.9. THE SOLUTION OF a* x .,. b IN FP(r. p. c) 

In this section we shall consider the question of whether or not an equa
tion of the form 

(1.9.1) 

has a solution in FP(r. p. c-). [Our analysis will also apply to FP(r, p, clq) for 
all q > 0, since the operation * produces the same result in this system as it 
docs in FP(r, p. C').) Since the solution of ax - b is b/a. it is natural to ask 
whether b -: a satisfies ( 1.9.1 ). But if it did, we would have 

and we saw in Section 1.6 that this holds if and only if the division b 7 a is 
exact. Thus. h -:- a seldom satisfies ( 1.9.1 ). For any a and c in S(r, p), we may 
set h a• c and obtain an equation of the form ( 1.9.1) which does have a 
solution. although this solution may be different from b -=· a. In this section 
we shall show that for nontrivial combinations of r and p there arc always 
nonzero " and b in S(r. p) for which ( 1.9. I) docs not possess a solution. 

Assume that a and b arc given. and write a r'm. Since we do not expect 
to solve ( 1.9.1) if" 0. and we clearly can solve it if h o. we may assume 
that neither a nor his zero. Changing the sign of x changes the sign of a* x. 
so we need consider only the case in which a and h are positive. Then 
r 1 

• . m • I. and we muy write x • r 1 n. r • :_: n < I. Now if a or x is 
multiplied hy a power of,. a • x is multiplied by the same power of,, so the 
problem of solving ( 1.9.1) reduces to the question of whether or not we can 
lind a number x such that a • x has the same mantissa as h. Clearly this 
depends only on the mantissas of a and b. Then (1.9.1) is solvable for all b if 
and only if the mantissa of a • x takes on nil the (r -- I )rP • 1 possible nonzero 
values as the mantissa of x varies from r I to l -- r ·P. But the failure of the 
cancellation law for nontrivial systems FP(r. p. ,·) implies that there &1re num
hcri. a • . t. and yin S(r. p) such thut u * 0, .\" and J' have different mnntissas, 
und a • .'< a • y. For this value of a there are dupliCitttons among the 
muntissus llf u •·"as tho muntissu of x vuties from r • 1 to I - r • Pi so there 
must .also be t1missiun~. Th,ll i!\, there are v:iiues of h flir which tJ • .'< Is nevet 
h, Th@ fnilurc c.Jf the cuncellation luw ulst) shows that then? are vuluei. of d and 
/, fot which tht soluiillil of l I .lJ, i) as 110t ui114Utt, 
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We shall now examine the computation a• x in more detail. Write 

whereµ • r"mn and k. is I or O depending on whether or not postnormaliza
tion is required. Now 

,-,,,, .--:: mn < m, 

so we have either r • 1 ,n s mn < r - • and k • ..,,, I or else ,- 1 ~:~ 11111 •::. m and 
k :-=· 0. Similarly, if k :-:: I, we haver 'n :s m,r < ,- 1, and if k · · 0, we have 
r • 1 ~-~ nm < n. Thus, if postnormalization is required, the mantissa µ of 
a • x is > both m and n. On the other hand, if no postnormalization is 
required, µ is less than both m and n. Surprisingly, µ can never lie between 
m and n. 

We note that if m =- • ,- 1, thenµ - : n, so Eq. ( 1.9.1) can he solved for all 
b. Thus, we may assume that m >· r ·•.If n ·-: I - , • P, we have 

m ::·• mn --= m - r·Pm > m - r P 

soµ mn m ,-p. In this case the mantissa of a• xis less than m by I 
in the last place. 

Now suppose that ,r < I - , • P and consider the number J' obtained by 
increasing x by I in the last place. Then y • r 1/, where/ • 0 11 I· r .,._ If k .---: 0, 

(1.9.2) ml • - mn · I mr P < mn I r P 

yields ml ~ mn r ·P. On the other hand, if k. I, we have 

(1.9.3) ml - mn + , • Pm :--.: mn I r Ip 111 

' 
so rm/ >· µ I r P. Then, if ml < r • 1, we find that increasing x hy I in the last 
place increases a • x by at least I in the last place. For the special case in which 
a • x requires postnormalization but a • y does not, we have 

(1.9.4) mn<m/-: 0 mn+r·Pm<mn+,-P.-:,·• -1 r P, 

so ml -•• r •. Clearly a• y is greater than a• x in this case. Finally, if" 
I -· , P, then increasing x by I in the last place produces y .•· ,, , so a• y 
,, a, which is greater than a• x by I in the last place. We have proved: 

THEOREM 1.9.1 

In FP(r, p, c). let a and x be positive. If a• x requires postnormalization, 
increasing x by I in the last place increases a• x by at least I in the last place. 
If a • x does not require postnormalization, increasing x by I in the last place 
eitj leavcs a • x unchanged or increases it by I in the last place. 

) 
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We shall now consider the changes in a• x as ,r varies from r • to I r P. 

We shall still assume that m > ,- 1• If ,r , 1, µ ··• m and postnormalization 
is required. If " I • ,-P, µ · m -- r ·p and no postnormalization is 
required. Let v be the smallest mantissa n for which no postnormalization is 
required. Then,· 1 < v ... • I - , P, and from ( 1.9.4) we see that mv r •. An 
immediate consequence of this is that z -= r • "v is a solution of 

(1.9.5) a• z -= I. 

That is, every nonzero element of FP(r, p, c) has an inverse under the opera
tion •· Now if the associative law were valid in FP(r, p. c), we could solve 
( 1.9.1) by letting z be a solution of ( I. 9.5) and setting x z • b. Then a • x 
would be equal to (a• z) • b, which is b. Unfortunately, since the associative 
law of multiplication foils to hold in FP(r, p, ,·) for nontrivial systems, the 
existence of an inverse does not allow us to solve ( 1.9.1 ). 

Now as ,r varies from v to I · , • P, µ varies from ,- 1 tom ,-p, and in 
this range increasing 11 hy I in the last place increasesµ by at most I in the last 
place. Then µ takes on every value less than m, so ( 1.9.1) can always be solved 
if the mantissa of h is smaller than the mantissa of a. It can also be solved if a 
and b have the same mnntissa, since 11 • ,- 1 yieldsµ ·· • m. Thus, if ( 1.9.1) fails 
to have a solution, the mantissa of h must be larger than the mantissa of a. 

We shall now ask whether we can solve ( 1.9.1) for all b > 0. We surely can 
if m I r P, because there are no mantissas which are larger. Then we 
may assume that r 1 < m < I - , P. There are ( I ·- m)rP -- I mantissas 
greater than m. If (1.9.l) has a solution for all h, a• x cannot skip any of 
these mantissas as 11 varies from r 1 ·I , P to v -- r "· Since there are no 
repetitions among the values of µ corresponding to 11 in this range, a 
necessary and sufficient condition for ( 1.9. l) lo have a solution for all his that 

v · ,. P r • I [( I · · · m )r P - I ], ", 
that is, 

( 1.9.6) v r • I I · - m. 

Since the right-hand side of ( 1.9.6) is obtained by increasing, 1 by ( I -- m)rP 
units in the last place. it is surely large enough so that m(r • 1 I I -- 111) •• ·, • 1• 

Thus, v can never exceed the right-hand side of ( 1.9.6). Therefore. a necessary 
and sufficient condition for ( 1.9.1) to have a solution for all b is that 

m(r 1 • I- I -·- m ··- r -P) • •. r 1 

which reduces to 

,,,2 . ( I I· r • - r P)m I , • • : . 0 
Let 

g(t) I 2 • • ( I I r 1 • •• r • P)t I r 1 • 
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Then ( 1.9.1) has a solution for all b if and only if g(m) > 0. By direct substitu
tion we find 

g(,- •) ;__-; ,-(p+t) 

g(r 1 -1· jr-P) = -jrP + (j + l)r1
p+ 11 +j(j + l)r 2P 

g(I - rP) = ,-,p+ 11 

g(I -- jr-P) ~,., --(j - 1),-P + j,-,P♦ 11 + j(j - l)r 2P. 

Now g(t) is a quadratic expression which is positive for large It I. If there are 
two values t 1 < t 2 for which g(t) is negative, then g(t) is negative for all t in 
the range t, st~ 12 • Clearly g(r 1) and g(I - rP) are always positive. If 
r > 2 and p > 2, we find that g(r 1 + r P) and g(I - 2r P) are negative, so 
(1.9.1) has a solution for all b if and only if mis,- 1 or I - ,-p. For r =-0 2 and 
p > 4, we find that g(2-• + 2-P) and g(I - 2· 1p- 11) are positive, but 
g(2 1 I- 2 cp •11) andg(I - 3.2-p) are negative, so (1.9.1) has a solution for 
all b if and only if m has one of the four values 2- 1, 2- 1 + 2-P, I - 2-P, or 
I -· 2-,p 11 • By considering the remaining cases we may prove the following 
theorem: 

THEOREM 1.9.2 

In FP(r. p, c). Eq. (1.9.1) with a#- 0 has a solution if b -:c~ 0 or if the 
absolute value of the. mantissa of b is not larger than the absolute value of the 
mantissa of a. In the four systems FP(3, I, c), FP(2, I, c), FP(2, 2, c), and 
FP(2, 3, c), ( I. 9. I) always has a solution if a #- 0. In any other system 
FP(r, p, c) with r > 3, ( 1.9.1) has a solution for all b if and only if the absolute 
value of the mantissa of a is ,- 1 or I -- r • P. In FP(2, p. c) with p?. 4, ( 1.9.1) 
has a solution for all b if and only if the absolute value of the mantissa of a is 
one of the four numbers 2· 1, 2· 1 ·I· 2 P, I - 2-p, or I - 2-cp- 11 • 

Our study of a • x also leads to a better understanding of the relationship 
between (b ·-=- a) • a and b. We suppose that a and b are positive, and let 
x -. b < a. We saw in Section 1.6 that x • a will be less than b unless the 
division b :- u is exact, that is, unless h/a is in S(r, p). Suppose that x < b/a, 
so a. X <: h. Let X --~ ,rm, r ·I ~ m < I, and let)' C ,r(m ·I-,· P). Then 
ax< b < ay, so 

(1.9.7) a • x < b ._~· a • y. 

Now ( 1.9.2) and (1.9.3) show that the mantissa of a• y cannot exceed the 
mantissa of a• x by more than r units in the last place. Then ( 1.9.7) yields the 
following theorem: 
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Tlll:ORl:M 1.9.3 

1 n FP(r, p. c·) or in FP(r. p, clq) with q :: : I, let a :t:- 0 and c (/, ·: • a) * a. 
Then I b I cannot exceed I c I by more than r units in the last place of c. 

1.10. DIVISION 

We have defined division in both FP(r, p, c) and FP(r, p. clq) by 

We now look more closely at the details of this computation. If h is zero, the 
quotient is undefined. and for any b #- 0. we have 0 ·:· b 0. Then we may 
assume that a and h arc nonzero and normalized. Let 

Then 

and 

a r'm, ,. • ~-- Im I < I. 

r • 1 ~-~ In I ~ I. 

,- I < I ; I < ,. 

Write a : h r•µ. If lm/111 < l, we set g e -··land µ n,r,,. On the 
other hand. if I m/11 I · I, we have 

!!_ =-: r'. t .. (, , m ) 
b 11 

and 

so we set g c• f I I andµ r •1111/11. Let k. be O if 1ml ·: lnl and I if 
1ml • • lnl. Then 

g e • ·f I k 

µ •. r· 1m/n. 

We note that in forming r • "m we may have to shift m one place to the right, so 
we must be able to handle a {p I 1)-digit dividend. 

Now on some machines-for example, the IBM 7090-the floating-point 
divide operntion produces both a quotient and a remainder. To see how the 
remainder is defined. we recall that for positive integers A and B we may 
divide A by B to produce quotient Q and a remainder R less than 8. That is, 
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there are unique integers Q and R such that 

A== BQ + R 

Os R < B. 

This is readily extended to any integers A and B with B =I- 0, so we have the 
following theorem: 

THEOREM I. I 0.1 

If A and B are any integers with B =;t=. 0, there are unique integers Q and 
R such that 

I. A= BQ + R. 

2. 0slRI <IBI. 
3. If Q is not zero, it has the same sign as A/ B. 

4. If R is not zero, it has the same sign as A. 

Theorem I. I 0.1 is often the basis of the fixed-point divide operation on 
computers. 

We wish to divide m' by n, where m' • r "m. Set A r 2Pm' and B. rP11. 
Then the Q and R of Theorem 1.10.1 satisfy 

so 

(I.IO.I) 

We setq 0--= r ·PQ ands=--= ,- 2PR, so 

(1.10.2) m' --- nq + s. 
Since I r 2Pn I > I r 2Pm' I, we have IQ I < rP and hence I q I <: I. Also, since 
IRI < lrPnl, we have 

(1.10.3) 

In both (1.10.l) and (1 . .10.2), the two terms on the right-hand side have the 
same sign, so 

lm'I = lnl•lql -I· Isl. 

With (1.10.3), this yields 
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so 

Since q is r·P times an integer and lql < I, q is m'/n. By the definition of m', 
lm'/nl 2 ,- 1, so q is normalized. In general, sis not normalized. Let c :-:-= r•q 
and d =-""' ,,u-ps. Then a= be+ J and c =a-:- b. Machines such as the 
IBM 7090 which produce both a quotient and a remainder normally produce 
these values of c and d, leaving din unnormalized form. Thus, the remainder 
d is characterized by 

d = a - b(a -:- b). 

EXERCISES 

1. Carry out the arithmetic in FP(IO, 4, c) for each or the examples in Sections 
1.6 and 1.7. 

2. In FP(IO, 4, c), find an equation a• x = b with a =#=- 0 which does not have a 
solution. Also, find an equation for which the solution is not unique. 

J. Show that the associative law of addition fails to hold in FP(r, p, R). 

4. It can be shown that the associative law of multiplication fails to hold in 
FP(r, p, R) except for the three trivial systems FP(J, I, R), FP(2, I, R), and 
FP(2, 2, R). Show that this law fails to hold in FP(r, p, R) for the following 
combinations of rand p: 
a. r > 2, p >- 2. 
b. r = 2,p ~ 4. 

S. It can be shown that the cancellation law fails to hold in FP(r. p, R) except for 
the three trivial systems FP(3, I, R), FP(2, I, R), and FP(2, 2, R). Show that 
this law fails to hold in FP(r, p, R) for the following combinations of rand p: 
a. r > 2,p z 2. 
b. r 0= 2, p :?: 4. 

6. It can be shown that the distributive law fails to hold in FP(r, p, R) except for 
the trivial system FP(2, I, R). Show that this law fails to hold in FP(r, p, R) for 
the following combinations of r and p: 
a. r:?.. 5,p z 3. 
b. r = 2,p~4. 

7. It can be shown that the relation a• (h -:· a) -= b fails to hold in FP(r, p, R) 
except for the trivial systems FP(2, I, R) and FP(2, 2, R). Show that this relation 
fails to hold in FP(r, p, R) for the following combinations of rand p: 
a. r > 2, p ?: 2. 
b. r = 2,p z 4. 

8. Show that the following inequalities hold in FP(r, p, R): 
a. If a < b, then a (t-) c ::;; b (I) c holds for all c. 

) 
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b. If a< hand c < cl, then a(t)c::: b(t)d. 
c. If a < I>, then a• c ~ b • c holds for all c > 0. 

9. Show that inequality a of Exercise 8 cannot be strengthened to a strict in
equality. 

JO. For inequality b of Exercise 8, it can be shown that strict inequality holds only 
for the trivial system FP(2, l, R). Show that the strict inequality fails to hold 
in f P(r. p, R) for the following combinations of rand p: 

a. r > 2, p 2 2. 
b. r '- - 2, p 2 2. 

11. Show that inequality c of Exercise 8 cannot be strengthened to a strict inequal
ity except for the trivial systems FP(J, I, R), FP(2, I, R), and FP(2, 2, R). 

12. In FP(r, p, R), what is the mantissa of a• x if a and x are positive and the 
mantissa of xis I -- r-P? 

13. If r > 2, show that the equation a• x , I does not have a solution in 
FP(r, p, R) when the mantissa of a is I - r-P. That is,. a number whose 
mantissa is I - ,-P docs not have an inverse in FP(r, p, R) if r > 2. 

14. Show that the equation a• x -_._ I always has a solution in FP(r, P, R) if a is 
positive and its mantissa m satisfies 

I 1- r-t 
r-• Sm< --2-· 

15. If, > 2 and we exclude the trivial case FP(3, I, R). show that in FP(r, P, R) 
the equation a• x b has a solution for all b if and only if la I is a power of r. 

16. Show that in FP(2, p, R) with p ~;_: 3 the equation a• x = b has a solution for 
all b if and only if the absolute value of the mantissa of a is either 2- • or 
I · 2-P. 

17. Suppose that we use Euler·s method to solve the diffcrcnti_al equation y' • -! 
for o ~ x S: I with y(O) . = I. We take N steps with step size h , - I/ N. For this 
differential equation, the formula for Euler's method reduces to 

Yrr+t -• J',. - 1,y,. 

To illustrate the arithmetic involved, we solve this problem several times with 
different values of N, taking N , , 16, 32, 64, ... , 4096. In each case we print 

only the final value YN• . 

We shall consider two different ways in which this formula ~mght be coded 
in FORTRAN. They are 

and 

Our FORTRAN program Is 

) 

FOR MAT (16,2Ft 3.8) 
N =-:: 16 
DO 200 K -= 1,9 
y ;:.., I 
Z=I 
H cc.-0 1./N 
DO 100 I =~ 1,N 
Y =: Y-H•Y 

100 Z '--' (1.-H)•Z 
WRITE (3, l)N,Y ,z 

200 N =-, N•2 
STOP 
END 
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The question is whether or not the values printed for Y and Z are identical. 
Run this program in single-precision on whatever machine you have available 
and explain why the values of Y and Z are the same or different on that 
machine. (You may have to modify the WRITE statement to agree with the 
conventions at installation.) 

18. The values printed for Y and Z by the program in Exercise 17 will be identical 
if it is run on the IBM 7090, but they will be different if it is run on the IBM 
System/360. 
a. Explain why the values of Y and Z are identical when the computation is 

performed in FP(2. 27, c/27) but different when the computation is per
formed in FP(t6, 6, c/1). 

h. Explain in general terms how the values of Y and Z would differ if the com
putation were performed in FP(2, 27, cl I). 

c. Explain in general terms how the values of Y and Z would differ if the 
computation were performed in FP(l6, 6, c/6). 

19. Suppose that we have written a FORTRAN program whose input includes a 
temperature X measured in centigrade. The program converts X from 
centigrade to Farenhcit by the FORTRAN statement 

Suppose that we want F to be exactly zero. so we ask what number X must be 
supplied as input to produce the value zero for F. Herc X must be the solution 
of the equation 

A• X -=--= -32, 

where A is the number in S(r, p) to which the FORTRAN compiler converts 
1.8. We assume that the integer 32 is converted exactly. Depending on the 
FORTRAN compiler used, A niay be either Tl or T.1i°, (The FORTRAN 
compiler for the 16M S)':item/360 produc~d by the m,mufacturcr would 
prpduce A • - T.i.) 
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Show that the following statements arc true: 
a. The equation A• X ,_, -32,, docs not have a solution in FP(l6, 6, di) 

if A ,..., T.8 :c; t.CCCCC11• 

b. The equation A• X =0 -320 has a solution in FP(l6, 6, cit) if A, "f8°,, 
I.CCCCD11 • 

c. In FP(l6, 14, c/1). the equation A• X • ~ -32,, has a solution if A TJf' 
but not if A • iJi. 

d. In FP(2, 27, c/27), the equation A • X , - -320 has a solution if A TI ·· -
T]" 

e. In FP(l0, 8, c), the equation A • X ·, -32 has a solution. (Herc no 
conversion is necessary.) 

20. Consider the computation of 

c = (b -:- a) • a 

in FP(r, p, c). where r and p designate the radix and precision of the machine 
you arc using. Find an example which shows that there are numbers a and bin 
S(r, p) such that b and c differ by r units in the last place. 

) ) 

2 FLOATING-POINT OVERFLOW 
AND UNDERFLOW 

2.1. BOUNDS FOR EXPONENTS 

Up to this point we have assumed that a floating-point number was any 
number which could be written in the form r'm. where £' is any integer, 
r 1 ··: Im I •.-: I, and Im I can be expressed in the baser using at most p digits. 
But, as we saw in Sections 1.3 and 1.4, we usually store the signed exponent as 
a characteristic in a few digits of the word. Thus, in a decimal machine the 
characteristic is often defined to be the exponent plus 50, and it is stored in 
two-decimal digits. This restricts the exponent to the range --50 =:~ t• -:.: 49. 
The IBM 704, 709, 7090, and 7094 used an eight-bit characteristic which 
was defined to be the exponent plus 128. This restricted the· exponent to 

128 ~ : e .,. • 127. The IBM System/360 uses a seven-bit characteristic which 
is defined to be the exponent plus 64, so the exponent must lie in the range 
- 64 < e ,- 63. The CDC 6600 uses an I I-bit field to hold the exponent. and 
it holds negative exponents in one's complement form. This produces a range 

· 1023 < e < 1023 for the exponent. Thus. in general, the exponent is re
stricted to a range 

(2.1.1) 

For a machine which stores the exponent as a characteristic. we usually have 

(2.1.2) 

But if the machine holds negative exponents as either one's complements or 
sig11 ancl true mag11it11c/<1 (as, for example. the IBM 7030 did). we may have 
'-'• --= -· e*. Since the CDC 6600 uses a mantissa which is a 48-bit integer, in 

39 ) 
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our notation, which treats the mantissa as a fraction, we would write <•* 

1071 and e* • • ···· 915. 
Restricting the range of the exponent restricts the range of the floating

point numbers which we can represent. We shall use n to designate the 
largest positive floating-point number which can be represented subject to 
(2.1.1). Similarly. w will designate the smallest normalized positive number 
which can he represented subject to (2.1. l ). Then 

(2.1.3) 

and 

(2.1.4) 

For the IBM Systcm/360, this yields 

n - t063 ( 1 -- 16-6 ) < 16u 
(2.1.5) 

This presents a slight asymmetry in our floating-point number system: There 
are some small numbers whose reciprocals cannot be represented because they 

arc larger than n. 
The fact that the bounds e• and ''* are inherent in the machine imple

mentation of floating-point arithmetic suggests that they should be included 
in the definition of floating-point numbers. Thus, instead of S(r, p) we could 
deal with the set S(r, p. e*. e*) which contains zero and all numbers in S(r, p) 
which can be written in the form r'm. where e is an integer satisfying (2.1. l) 
and, • ,··: Im I.· I. However, we shall not follow this approach. Instead, we 
shall deal with problems related to overflow and underflow separately from 
problems related to rounding error and the anomalies of floating-point 
arithmetic. We shall perform arithmetic in the system FP(r, p, t1) as long as 
the results we obtain have exponents satisfying (2.1.1 ). If we try to produce a 

result which has an exponent outside this range, we say that we have encoun
tered ,•xpom•nt .,-pill. If we try to produce a number with absolute value 
greater than n. the exponent spill is called expo11<•11t m·,•rjlow or Jloati11g-poi11t 
m·,•rflo11'. Similarly, if we try to produce a nonzero number with absolute value 
less· th.an w. the exponent spill is called expom•11t wul,•rj/m,· or J/oati11,:-poi11t 
wull'rj/ow. In this book we shall not deal with fixed-point overflow, so we 
shall often use the simpler terms Ol'erjlow and 1111d,·1'}/ow to describe exponent 

spill. 
In this chapter we shall discuss various ways of dc,1ling with exponent 

spill. This often involves both the question of what the hardw,~rc llocs ,111~ 

the question of wlrnt th<! compil~r docs. Of t;oursc what th(! l:.(lmp1l~r c.tn do IS 

to some extent determined by what the hardware docs. 
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2.2. 0-ZERO FIXUP 

One of the earliest .spproachcs to the problem of exponent spill used what 
we shall call the n-z<•rt1fix11p. This was used in many of the interpreters which 
performed floating-point arithmetic, and it is still extensively used today. 
With this approach. whenever we have a Hoating-point underHow, the result 
is set to zero. After a floating-point overflow, the result is set to a number 
which has the correct sign and whose absolute value is n. When n is used in 
this way. it is sometimes erroneously referred to as ••infinity." But n is it 

legitimate floating-point number. and it does not act like en. For example, 
n-:-2..::n. 

A more elaborate approach is used in the floating-point arithmetic of the 
CDC 6600. Here floating-point underflow produces zero as the answer. and 
Hoating-point overflow produces a genuine infinity. This is a special hit 
pattern which is treated as inlinity by the hardware. Thus. for any normal 
floating-point number x, 

(2.2.1) 

(2.2.2) 

Also, if x :-/ 0, 

(2.2.J) 

(2.2.4) 

'", ( I) X ex, r_..:.) .\' •. CX> 

X -'.- on : 0 

.\" * (.>') (_l(l 

X -: 0 on 

There is another special hit pattern which is called INDEFINITE and is 
prolluccd as the result of an indeterminant form. Thus, 0 * oo and O : 0 both 
produce INDEFINITE as the result. for any arithmetic operntion. if one of 
the operands is INDEFINITE, the result is INDEFINITE. Thus, the CDC 
6600 truly has an °,-zcro fixup. It depends on having the hardware recognize 
certain bit patterns as rn or INDEFINITE whenever they are used as 
operands in any floating-point operation. Thus, this fixup depends on how the 
hardware works. There is no reasonable way to implement it unless the 
hardware tests the operands in every floating-point operation. 

The n-zcro tixup and the oo-zero fixup have the same objective: They 
allow the computation to proceed after exponent spill in a more or less 
reasonable manner. Then-zero fixup is easier to implement, since it does not 
require the testing of the operands in all floating-point operations. In fact, it 
is often implemented in softwure when the hnrdwure produces some other 
result. 

We shnll now look at the mtion.,lc for these fhrnps, Producing un :answer 
which is o., or INDEflNITE is usually an indication that exponent spill has 
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occurred. With then-zero fixup. if our final answer is close ton, it is often 
(perhaps usually) an indication that exponent spill occurred earlier. However, 
the real motivation for either then-zero fix.up or the ,,,-,.zero fix.up is that we 
may be able to produce good answers even though we have encountered 
exponent spill for some intermediate results. 

We shall illustrate this by considering the computation of sin x. Typical 
coding would first reduce the problem to computing the sine or cosine of an 
argument x with, say, Ix I ~ n/4. For sin x in this reduced range, we would set 
y • • x • x and compute z =: sin x from 

(2.2.5) 

Here the a,. are the coefficients for a polynomial approximation for sin x in the 
range - (,r/4) < x ~- • n/4. To produce good relative error for small x, we must 
have a

0 
=:: I. Now, suppose that x • x underflows. On the IBM System/360 

this means that x 2 < 16- 65
, so 

(2.2.6) lxl < .25-16-l?. 

If we set y 0, we shall compute 

Indeed, if a
0 

• I, then z • x, and for x satisfying (2.2.6) we find that the 
approximation sin x ~ xis good to over 65 hexadecimal digits. Therefore, 
setting the result to zero after exponent underflow allows us to produce 
excellent results in this computation. If we used some other approach for 
underflow, say terminating the computation, we would have had to test x to 
see whether it satisfied (2.2.6). If it did, we would set z • x; otherwise we 
would compute z from (2.2.5). This would be faster when x satisfied (2.2.6), 
but it would degrade performance whenever x 2 > 16- 6

', which is by far the 
commoner case. 

The calculation described above is typical of a class of programs which will 
produce good answers if a quantity which underflows is replaced by zero. 
This does not mean that this approach is always successful. Some drawbacks 
to selling the underflowed result equal to zero are discussed in Sections 2.7 
and 2.8. where other approaches are considered. However, there are many 
cases where a term which has underflowed may be ignored, so this approach 
enjoys wide popularity. In fact, one often hears the a-zero fix.up referred to 
as the ."ita,u/ard fixup. 

Setting the result equal to -J n after overflows is less attractive; basically, 
it is an attempt to approximate the 0<1-zero fixup. But there arc some situa
tions in which it will produce good results. For example, suppose that we 
er Jtcr overflow in computing x and that we are really inlcrcstcd in 
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y .,. • arctan x. If xis positive, arctan x and arctan n are both approximately 
n/2, so replacing x by n allows us to compute a good approximation for y. 
Similarly, we shall produce a good result for y if we replace x by . n when
ever xis negative. Thus, then-zero fixup handles this problem quite nicely. 
However, the example seems rather contrived. 

A more typical situation is to encounter overflow in a sequence of multi
plications and divisions used to compute one term in a sum. (Addition and 
subtraction can produce overflow only if both operands have absolute value 
close to n.) We would like to have overflow in the denominator treated as 
equivalent to underflow in the numerator. The oo-zero fixup does this quite 
nicely. For example, consider 

Assume that c * cl overflows but that a • b docs not. The CXl-zero fixup will 
produce x :-.--= 0. Then-zero fixup will also produce x .,._ 0 if la• bl< n-c.o. 
[If e* and e• satisfy (2.1.2), n-c.o ;-c- ,- 2(1 - ,-p) =:::- ,- 1.] Thus, then-zero 
fixup produces the same result as the oo-zero fixup as long as I a* b I < n-c.o. 
and it will produce a small value for Ix I as long as I a • h I is substantially less 
than n. Suppose that we want to use the value we have computed for x to 
compute 

Z == X Ef) )', 

If x has been set to zero, we shall compute z • = y. If the a-zero fixup has 
produced a nonzero value for x and y is small, we may obtain a poor value 
for z. Even the oo-zero fixup will not always yield good values for z. For 
example, suppose that y ~ l, a• b =:::- Q/2 and that c•cl =:::- 20. Then x 
should be approximately 1, so ifwe replace x by zero, we shall produce a poor 
value for z. This value would be even worse if y were, say, I0 •6 • Thus, neither 
then-zero fix up nor the co-zero fixup is a panacea, but there are a reasonable 
number of cases in which they produce good results. 

In our definition of the 0-zero fixup, the result after overflow was set to a 
number with the correct sign and with the absolute value n. Similarly, the 
cx>-zero fixup could have been defined to use two special bit patterns represent
ing + oo and - oo, with normal sign control and definitions such as 
(+oo) + (-oo) = INDEFINITE. We now consider an example which 
illustrates the value of retaining the sign after overflow. Suppose that we are 
using a gradient technique to find the maximum of a function /(x, y). With 
such a method we vary the step size h from step to step. [See Crockett and 
Chernoff ( 1955).] If we have taken a step in gradient direction which results in 
a decrease in the value of J(x, y), it means that we have taken too large a step. 
Thus, if we take a step of size/, from (x,,, y,,) to (x,,, ,. J',,, 1) and find that 

) 
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we reject the point (x,,. ,. J',,+,l and take another step from (x,,. y,.) with smaller 
step size, say /r/2. Now suppose that f(x,, •,, )',. • 1) overflows. If J(x,, ... )',, • 1) 

"': •• n. we surely want to reject the point (x,,, , . J',,t 1) and reduce /,. Our 
program will do this automatically if our computation of .f (x,,. , . _1•

11
, 1) pro

duces the result - nor any negative number close to · n. On the other hand. 
if we did not preserve the sign and our computation of .f (x,,. 1' _l',,, 1) produced 
the value nor oo, our program would move to the point (x,,, , . )',,, , ) thinking 
that it had produced an increase in / (x, y). Thus. there are problems in which 
the sign of a number which has overflowed can be vital. 

If the hardware provides an interrupt on exponent spill (see Section 2.3). 
the actual fix up is often performed by software. Even so. the type of fix up 
which can be provided by the software is constrained by the way the hardware 
operates. We have seen that the ()()-zero fixup depends on the hardware 
recognizing certain bit patterns as oo or .. indefinite .. whenever they are used 
as operands. Even the 0-zero fixup requires that the hardware produce the 
correct sign. Origim,lly, the IBM System/360 produced a result after exponent 
spill which could be described as '!-zero. Here the result was set to zero after 
underflow, and the result after overflow was unpredictable in the sense that it 
varied from model to model. In some cases the result was set to zero after 
overflow. Then-zero fixup could not be performed by software because the 
sign of a result which had overflowed was often lost. The engineering change 
referred to in Section 1.8 changed the architecture of the machine so that after 
either overflow or underflow it now produces the wrappl•cl-armmc/charactcristic 
described in Section 2.3. The standard software then changes this result to the 
n-zero fixup. 

Other fixups arc possible. For example, we might wunt an 0-w fixup, so 
that a result which underflowed would not appcnr to he zero in a test made by 
an IF statement. However, the 0-zero lixup is by for the commonest now in 
use. 

2.3. INTERRUPT 

Often the programmer wants to know whether or not an exponent spill 
has occurred. In fact, unless the hardware provides a st.andard fixup. there 
must be some monitoring of the floating-point arithmetic. so that software 
can provide a fixup after exponent spill. 

In many implementations of Hoating-point arithmetic. the result after 
exponent spill has a H"rappecl-armmcl C'l,arac·t,•ri.'ilic. To define this result more 
precisely, we shall assume that the characteristic is defined to be the exponent 
plus y and that it may be any integer from O to c - - I. Then ('* c ··- I - }' 
and (' • -·· )', so 

(2.3. I) 

) 
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We say that the result after exponent spill has a wrapped-around characteris
tic if it has the correct sign. the correct mantissa, and a characteristic in the 
interval (0. c • I) which differs from the correct characteristic by c. Thus, 
instead of(' I I the characteristic will be I; instead of -3 it will be c - 3. 
This means that if we have performed an operation in which the answer is so 
large that it overflows. the hardware may return a very small number as the 
answer. Similarly, the result after underflow may be a very large number. 
These results are almost the worst possible numbers to use for further calcula
tion, so some type of fixup is required if we are to proceed. 

The scope of the problem may best be illustrated by looking back to the 
IBM 704. When exponent spill occurred in this machine, the result had a 
wrapped-around characteristic and an indicator was set. The only way to 
provide a fixup such as then-zero fixup was to test an indicator after each 
floating-point operation-a rather obnoxious procedure. Moreover, for Et). 
(-1. and • the result appeared in the accumulator and (roughly) the low-order 
bits appeared in the MQ. But for-: , the quotient appeared in the MQ and the 
accumulator held the remainder. Since the accumulator and the MQ each had 
its own characteristic, either could overflow or underflow, and each had its 
own indicator which had to be tested. Unless one were programming double
precision arithmetic. underflows in the remainder, or in the MQ following 
(I). (-), or •• could usually be ignored. To determine exactly what had 
happened, one had to know whether the operation was -=-, what indicators 
had been turned on .• and, in one case, the high-order bit of the characteristic 
of MQ. Since it is troubfcsome to test the indicators after each floating-point 
instruction, one might be led to forego any fixup and merely test the indicators 
at the end of a routine to see whether spill had occurred. But such a test was 
amhiguous. Suppose that we found that the overflow indicator for the 
accumulator had been turned on. This could indicate one or more overflows or 
underflows of the result of< • ), (~, or•· On the other hand, it might have been 
caused by the underflow of a remainder, which could be ignored. In fact, 
since fixed-point arithmetic was performed in the same accumulator, the 
overflow indicator could have been turned on by a fixed-point overflow, or 
even by shifting a number to extract the low-order bits. Thus. even a test at 
the end of the program to find out whether or not spill had occurred was 
often impractical. Many programs did not even bother to test for spill at all. 
One simply ran them and hoped for the best. 

As a result of this situation. a new treatment of exponent spill was used in 
the IBM 709, and later, in the IBM 7090 and 7094. It was based on an 
approach which was referred to as trappi,rg on those machines and which is 
now usually referred to as illlerruplimr. After exponent spill, the register still 
held the result with wrappcd~around chnracteristi~ us it hud before. However, 
the flow of the program woulJ be interrupted, and the program would branch 
to u fixed location whi'1h should have n routine to hundle the spill. The 
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instruction counter would be saved, so the overflow routine could find the 
location of the instruction that caused the spill and return to the following 
instruction. This has been modified slightly on more recent machines. On the 
I BM System/360, there are many situations which may cause interrupts, so 
the interrupt handler must first determine the cause of the interrupt and then 
hranch lo the appropriate routine. Moreover. for certain of the interrupts 
there is a mask which can he set lo specify whether the interrupt is to be taken 
or ignored. 

The use of interruption after exponent spill provides a great deal of flexibil
ity. If suitable programs are included in the interrupt handler, it is possible 
to provide a wide variety of different treatments of spill. The approaches 
described in Sections 2.5, 2. 7, and 2.8 depend very heavily on the assumrtion 
that there is an interrupt after exponent spill and that the hardware rroduccs 
the answer with wrapped-around characteristic. 

It is convenient to restate the definition of the wrapped-around ch.tracter
istic in a way which is not as dependent on the way in which the characteristic 
is stored. We use (2.3.1) as the definition of c. Then the result after exponent 
spill is said to have a wrapped-around characteristic if it has the correct sign, 
the correct mantissa, and a characteristic which is the correct characteristic 
plus c after underflow and the correct characteristic minus c after overflow. 

2.4. MESSAGES AND TESTS 

As we saw in Section 2.3, if the hardware provides an interruption after 
exponent spill, the lixup is often produced by the overnow routine. In addi
tion, the overnow routine often prints error messages to indicate that exponent 
spill has occurred. The overflow routine is usually supplied by the compiler, 
and it determines what options (if any) are available to the programmer. But 
FORTRAN G and FORTRAN H for the IBM System/360 provide the 
ext£'11d,•c/ error-/1ancl/ingfaC'ilitJ•, which allows the user to specify the treatment 
he wants for exponent spill. He can specify the number of error messages he 
wants printed, and he can indicate whether or not the computation should be 
terminated. He can even supply the name of a subroutine he wants called to 
provide his own fixup. This makes it easy for the user to write his own overllow 
routine in a higher-level language. In this section and in Section 2.10 we shall 
discuss some of the things we might want the overflow routine to do. 

The most drastic action that can be taken after exponent spill is to 
terminate the program. (We would hope that if this is done the overnow 
routine would give us a clear indication of what happened and where in the 
program it occurred.) However, there are several reasons we might prefer not 
to terminate the execution of the program. First, as we have seen in Section 
2.7 -) standard fix up might allow the program to run to completion and 
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produce the correct answer. In this case, if exponent spill terminates the 
program. the programmer must code tests lo avoid the spill. Thus, in those 
cases in which a standard fix up would be successful, we clearly do not want to 
terminate the calculation. A second objection is that even if the exponent spill 
indicates a catastrophic error, terminating the program may deny the pro
grammer the information he needs to debug the program. If the program were 
run to completion, it might produce output that would be helpful in tracing 
the error. Finally, although some of the results may be contaminated by 
exponent spill, others may contain meaningful information. Thus, onecolumn 
in a page of output may he nonsense, while the remaining output is valid. 
Even more annoying, out of several cases to be run there may be one case 
which spills. If this happens to be the first case run, terminating the calculation 
denies us the results from the good cases. Thus, terminating the execution of 
the program is of\en too drastic an action to take after exponent spill. so it 
probably should not be adopted as the standard procedure. However, it is 
desirable for the overflow routine to offer the programmer the option of 
terminating the calculation if he wants to. 

It should be pointed out that allowing the calculation to proceed with an 
!l-zero fix up may produce other difficulties. For example, it may even produce 
an infinite loop. But many computers today use an operating system which 
will terminate the program when a time estimate is exceeded. This provides 
protection against infinite loops arising from other sources as well. 

We shall assume that program execution is allowed to continue after 
exponent spill. Then there are four questions which must be addressed: 

I. What output. if any, should be produced to indicate that spill has 
occurred? 

2. How can the programmer insert a test in his program to find out 
whether he has had an overnow or an undernow? 

3. What number should be produced as the result after exponent spill in 
order to allow the calculation to continue? 

4. To what point should the overnow routine relrun after processing the 
interruption'! 

In this section we shall discuss questions I and 2. The other questions will be 
discussed in Section 2. JO. 

We shall first address the question of what output should be printed after 
exponent spill. We heartily recommend that this output use the English words 
m-erflow and 1111,lerj/ow to describe what happened. In early versions or 
fORTRAN for the IBM System/360, the output printed after exponent spill 
was the message 

IHC2l0l PROGRAM INTERRUPT () OLD PSW IS 

) 
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followed by 16 hexadecimal digits representing the program statu.r word 
(PSW). By consulting the correct manual, the programmer would discover 
that the interrupt could have been caused by fixed-point overflow, floating
point overflow, floating-point underflow, or floating-point division by zero. 
To find out which it was he had to look at the eighth hexadecimal digit of the 
16-digit PSW to see whether it was 9, A, C, or D. It is clearly preferable 
(almost mandatory) to have an English description of what happened. This is 
provided by the extended error-handling facility on the IBM System/360. 

If a number which has overflowed is replaced by ~Hl, we are very likely to 
encounter further overflows. For example, if x O I n, 2 • x overflows. Thus, 
if we have any overflows in a program and use the a-zero fixup, we arc likely 
to have many overflows. For FORTRAN on the IBM 7090, this led to the 
approach of printing a line of output for each of the first five exponent spills 
in a program but not printing messages for spills after the first five. Since it is 
quite possible to encounter 2000 or 3000 overflows, something of this sort is 
desirable. It is better to have the overflow routine count the number of over
flows and the number of underflows for which no messages were printed and 
print a message at the end of the program giving these counts. Also, instead 
of printing exactly five messages, it is desirable to allow the programmer to 
specify how many messages he wants. 

One problem that arose on the IBM 7090 is not present on the IBM 
Systcm/360. On the 7090, single-precision addition, subtraction, and multi
plication produced a double-precision result in which the second word had its 
own characteristic. Therefore, these operations could produce underflow in 
either the high-order or the low-order digits of a result. In many cases, the 
low-order digits would never be used, so the fact that they underflowed was 
irrelevant. Nevertheless, if this was one of the first five spills, an underflow 
message would be printed even though high-order digits were valid. If some 
of the numbers in a calculation were getting small, we were very likely to 
encounter underflow first in the low-order digits. Thus. the first five messages 
about exponent spill might describe irrelevant underflows in the low-order 
digits. Then, when spills occurred which might affect the answers, no messages 
were printed, because five spills had already occurred. Unfortunately, 
messages describing these irrelevant underflows often conditioned the pro
grammer to ignore all undcrnow messages. The absence of the low-or:der 
characteristic on the I BM System/360 eliminates this problem. This situation 
was also taken into account in the design of the extended-pFccision arithmetic 
on the models 85 and 195 and on the IBM System/370. Underflow in the 
characteristic of the low-order double word docs not cause an interrupt on 
these models. 

Next, we shall consider the question of how the programmer can perform 
a test to find out whether spill has occurred. With many of the FORTRAN 
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compilers for the IBM System/360, this involves calling a subroutine named 
OVERFL. We write 

CALL OVERFL (~) 

and K will be set to I, 2, or 3 by the subroutine OVER FL. K will be 2 if no 
spill has occurred since the last time OVER FL was called. If there have been 
one or more spills since the last time OVER FL was called, K will be set to I or 
3 depending on whether the last spill was an overflow or an underflow. This 
may he annoying if we have a program in which we are concerned about 
overflows but may ignore underflows. If we call OVERFL and the value 
returned is 3, we do not know whether an overflow has occurred. Thus, when 
we call the OVERFL routine with an argument K, there should be at least 
four values to which K can be set. These would specify that since the last time 
OVER FL was called there has been no spill, overflows only. underflows only, 
or both overflows and underflows. With the extended error-handling facility, 
we can obtain even more information-we can find out the number of 
overflows and the number of underflows that have occurred. 

2.5. ON OVERFLOW AND ON UNDERFLOW 
IN PL/I 

A great deal of flexibility has been built into PL/I at the language level by 
the inclusion of the ON OVERFLOW and ON UNDERFLOW statements. 
We can use the construction 

ON OVERFLOW: BEGIN: 

and then write any PL/I statements we want to. If a floating-point overflow 
occurs, the interrupt handler will branch to this piece of coding, so the pro
grammer can do whatever he wants to after overflow. In many respects this is 
equivalent to allowing the programmer to write his own overflow routine in a 
high-level language. He can print whatever output he desires, store whatever 
information he needs, keep track of overflows and underflows for later 
testing, and branch to any point in his program, including RETURN to the 
instruction following the one which caused the spill. The treatment of over
flow may be changed by using additional ON OVERFLOW statements, 
and each procedure (subroutine) may have its own ON statements which 
modify the treatment of spill within the procedure. 

The ON statements are extremely powerful, and they provide the PL/I 
programmer with o gtellt deal of flexibility in the treatment of exceptional 
cases. However, a limitation on the power of these statements is the fact that 
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the programmer does not have access to the contents of the register that 
spilled. Consequently, these statements cannot be used to provide special 
fixups, such as those discussed in Sections 2.7 and 2.8. In fact, they cannot 
even be used to produce the Q-zero fixup after overflow. 

Since the way exponent spill is handled by PL/I may depend on the 
implementation, we shall consider version V of the PL/I (F) compiler for the 
I BM System/360. First, suppose that we do not use the ON statements to 
provide our own treatment for spill. After an exponent spill, a message will 
be printed indicating whether the spill was an overflow or an underflow and 
where in the program it occurred. Following underflow, the result is set to 
zero and the calculation proceeds, but following overflow, the calculation is 
terminated. If we use the NO OVERFLOW prefix, the calculation will 
proceed after overflow, but the result will be left with a wrapped-around 
characteristic and no messages will be printed. Thus, there is no way to 
provide the O-zero fixup and allow the calculation to proceed after overflow. 

In spite of this limitation, the ON statements provide a very powerful tool 
and they are a significant advance in the handling of spills at the language 
level. In fact, the availability of these statements might be a reason for writing 
a program in PL/I rather than FORTRAN. 

2.6. EXAMPLE 

In most implementations of floating-point arithmetic, the range of the 
exponents is large enough to handle the vast majority of the numbers that 
arise in our calculations. For example, on the I BM System/360, we have 
n ~ 7.23 x 1075 and ro ~ 5.40 x 10- 11• Even Avogadro·s number, which is 
6.03 x 1023 , and Planck·s constant, which is 6.55 x 10 •21 erg second, are 
comfortably within this range. Since n is so large, it might appear that we 
would never encounter overflow unless our program contained errors in 
logic. We shall now consider an example which shows that this is not true. 

Suppose that a manufacturer produces two models of a product, model A 
and model B. He has collected data which shows that IOo/.1 of his orders are 
for model A and 90% are for model 8, and on a particular day he receives 
2000 orders for this product. We assume that the orders are random and 
independent, so he would expect to have about 200 orders for model A. We 
want to compute the probability that there will be at most· 200 orders for 
model A. Indeed, we might like to see the probability that there are exactly k 
orders for model A and the probability that there are at most k orders for 
model A, fork'---~ 0, I, ... , 2000. lfwe are going to write a program to solve 
this problem, we would like it to work in a more general setting in which the 
number of orders received is N and the probability that any order is for model 
A is p. Then q =-: I - p is the probability that an order is for model B. Let 
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xk be the probability that exactly k of the N orders are for model A . d I t 
Yk be the probability that at most k of the N orders are for model A: ;~en e 

(2.6.1) 

and 

k 

Yk = I;x,, 
1-0 

(2.6.2) Xk : ( z )pkqN· k, 

where { Z) is the binomial coefficient 

(2.6.3) (N) N! 
k =--~ k !( N - k) ! • 

ff we first compute the xk 's, the Y, 's present no problem, so we shall consider 
only the problem of writing a program to compute the xk 's given by (2.'6.2). 
The program must work for Non the order of 2000. 

Clearly, the formula for x" may be rewritten as 

(2.6.4) __ N(N - I)•· ·(N -- k I· I) 
Xk • ---~-;--;-.;..._---.::~_:..!,pltqN-lt k! • 

We shall consider the computation of x100 when N ,-~ 2000 and p . I, and 
we shall assume that we are using a machine with the values of n and ro given 
above for the I BM System/360. This computation may be split into four 
parts, namely, compu!a.ting (.9) 180°, (.J)2oo, 200!, and 2000. 1999 ... IB0I. 
Then these four quantities must be combined. Now k ! overflows fork '> 57 
so 200! overflows. All the more so, 2000, 1999 ... 1801 overflows. Sine; 
<:1)

20
~ =~• J0-

100
, !·1)200 underHows. We even find that (.9) 1800 underflows, 

since it 1s a_pprox1mately 4.3 x I0-SJ. Thus, we cannot represent any of the 
four parts listed above. However, we know that each x satisfies o < x ,~· r 
and we expect )'100 to be about one-half, so " ' " - • 

Since the _sum of 201 of the x,. 's is about .5, they cannot all he small. (For 
example, if each x,. •:::: .001, we would have Yioo < .201.) Therefore many of 
the x 's must b •• • bl ., • d ' " • e re.,sona e -size numbers s·ty 001 ,., x -- 1 s· 

' • • ...... k ·-... • 1nce 
X200 > .001 and (.1)100 

···, rn- 100
, the binomial coefficient ( 2000) must 

overnow. 200 

If x, < CJJ for some value of k, then x . , 10- 77 so we would be q ·t 
willin . . " • • u1 e 

g to replace xk by zero. [This will happen fork . o, since x
0 

... (.9)1000.) 

) 
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Thus, we shall require our program to set x,. equal to zero if it is less than w, 
but otherwise we want a valid answer for x,.. There arc several ways in which 
this might be coded, but to illustrate the handling of exponent spill we shall 
perform all the multiplications and divisions. For N • 2000 ~ind k , 200, 
there are 2400 operations, and in the worst case, fork 2000, there arc 6000 
operations. We shall see in Section 3.5 that this will not cost us more than 13 
bits in accuracy, so if the calculation is performed in double-precision, the 
result will be good to better than single-precision accuracy. (These vague 
statements about .1ccuracy are made more precise in Section 3.5.) For 
N - 2000, both x 0 and xN arc less than w. To avoid the complication of 
branching around certain loops for these two values or k, we shall compute 
x,. only for I ~-~ k • -~ N - · I. Thus, our problem is 

PRORLl:M 

Write a program which takes the values of N, p, and k with I • ~ k • ~ 
N -- I and produces x,. defined by (2.6.2). Set the answer to zero if x,. ·< co 
(or if x,. is slightly greater than co but the rounding error introduced by the 
multiplications and divisions makes our computed value for x,. less than co.) 

Since we arc interested only in the computation, we shall ignore the 
statements necessary to type the variables as double-precision, to read in the 
input N, p, and k; and to write the output x,.. We shall first write crude 
FORTRAN and PL/I programs which ignore the problem or spill. These 
programs will then be modified to illustrate two different ways to cope with 
the spills. We shall assume that the programs arc to be run on the I BM 
System/360. 

FORTRAN Pmgrcm Ignoring Spill 

Q I p 
X I 
DO 100 J l,K 

100 X : X•(N I I - J) 
DO 200 J 1,K 

200 X X/J 
DO 300 J l,K 

300 X X•P 
KK K 11 
DO 400 J KK,N 

400 X -·: X•Q 

For PL/I, we could simply translate this program. However, because of 
the way we shall recode it later, we shall change the DO loops to use the DO 
WJII LE construction. 
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l'I./ I Program lg11<>ri11,: Spill 

Q P; 
X I; 
Kl, K2, K3 I; 
DO WHILE (Kl < K); 

X X•(N I I - KI); 
Kl Kl ·I I; 
END; 

DO WHILE (K2 -:: K); 
X • X/K2; 
K2 K21-I; 
END; 

DO WHILE (K3 < K); 
X X•P 
K3 KJ I I; 
END; 

DO WHILE (K3 · .: • N); 
X X•Q; 
K3 KJ-1-1; 
END; 

Both these programs will produce good results if they are run in douhlc
precision on the I BM Systcm/360 and no spill occurs. Unfortunately, we .ire 
guaranteed to encounter spill for the data we are considering. 

We first modify the FORTRAN program to prevent spill. Let BIG he a 
1.irgc power or r comfortably less than n. s.1y I 6'.50 for the I BM Systcm/360. 
(We make BIG a power or, so that we shall not introduce rounding error 
when we use it as a scale factor.) Now if 

(2.6.5) I. • ~ BIG BIG. X. • 

multiplying or dividing X by a number less than 2000 cannot cause spill. If X 
gets to he_ larger than BIG. we shall divide it by BIG. Then the true value we 
arc computing is represented by X • BIG. We shall use .m integer I to count 
the number of times we have divided by BIG, so the value or x,. will be 
represented by 

(2.6.6) x,. X•(BIG)1 

Similarly, we set SMALL 1./RIG, and if X becomes less than SMALL we 
~hall multiply X hy HIG and suhtract one from I. Then the value of x,. will 
always be given by (2.6.6). The coding is shown hclow. 
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FORTRAN Program Prerenting Spill 

BIG 16.uS0 
SMALL -·" 1./BIG 
Q : 1.-P 
X I 
I " 0 
DO 100 J ··-: 1,K 
X --, X•(N ·t I - -J) 
IF (X.LE.BIG) GO TO 100 
X X/BlG 
I ;·, I I I 

100 CONTINUE 
DO 200 J :·-: l,K 
X - · X/J 
IF (X.GE.SMALL) GO TO 200 
X , , X•BIG 
I , 1-1 

200 CONTINUE 
DO 300 J ::; l,K 
X 0 -= X•P 
If (X.GE.SMALL) GO TO 300 
X , .. X•BIG 
I :·, 1-1 

300 CONTINUE 
KK , K 11 
DO 400 J KK,N 
X • X•Q 
IF (X.GE.SMALL) GO TO 400 
X ·. X•BIG 
I 1-· I 

400 CONTINUE 

CHAP. 2 

This coding produces values of X and I such that (2.6.6) holds ~except for 

d
. ) If 1 . , O we have produced the desired answer. Smee (2.6.5) roun mg error. , . . . 

h Id and we know that x < I, I cannot be positive. Dul 1f I 1s negative, we 
o s le d n < I x . 16 - ' 5) may be able to divide X by BIG witho~t un er ow as ong as ,-: • 

Thus, to complete the program, we write 

) 

TEST _, .. , l./(16.ul5) 
500 IF (1.GE.O) GO TO 700 

IF (X.LT.TEST) GO TO 600 
X ·= X/BIG 

) 
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11 I 
GO TO 500 

(,00 X 0 
700 CONTINUE 

EXAMPLE 55 

With this mh.led coding, we now have a solution to our problem in 
FORTRAN. 

For the PL/I program, we shall consider a different approach which makes 
use of the ON statements. Of the four loops in our original PL/I program, we 
note that the fir~t loop makes X larger, while the other loops make X smaller. 
Our approach is to start making X larger until it overflows, then go to the 
loops which make X smaller until it underflows, then return to the first loop, 
etc. Basic to this approach is an assumption about the way the PL/I compiler 
works. We assume that a statement such as 

(2.6. 7) 

is compiled into a LOAD, followed by a FLOATING MULTIPLY to com
pute X•P, followed by a STORE to store the new value for X. Thus, if the 
multiplication produces an interrupt, the value of X in storage is the value X 
had prior to the multiplication. Similarly, we assume that the statement 

K3 :° K3-1-I; 

compiles into a LOAD, ADD, STORE sequence and that this is performed 
after the computation in (2.6.7). Then, when an interrupt occurs, the values of 
X and K3 in storage arc the values that these variables had prior to the 
computation which caused the interrupt. Our approach would not work if X 
,ind KJ were held in registers instead of being stored each time we go through 
the loop. (We can verify our assumption about the way PL/I compiles these 
statements by looking at an .Assembly listing of the compiled code.) Our 
Pl./1 coding is: 

Pl./ I Program Wlticl, llamlles Spill 

ON OVER FLOW GO TO SMALLER; 
ON UNDERFLOW BEGIN; 

IF KI < K THEN GO TO BIGGER; 
ELSE DO; 

END; 

X 0 
GO TO FINIS; 
END; 

) 



- _)-----

56 FI.OATING-POINT OVERFLOW ANO UNDERFLOW 

X · I; 
Q 1-P; 
Kl. K2, K3 I; 

BIGGER: DO WHILE (Kl < K); 
X , X •( N I I KI); 
Kl Kl 1-1; 
END; 

SMALLER: DO WHILE (K2 < • • K); 
X ,- X/K2; 

FINIS: 

K2 K21 I; 
END; 

DO WHILE (KJ < K); 
X --~ X•P; 
KJ 0 ., KJ+ l; 
END; 

DO WHILE (K3 <'.~ - • N); 
X ··.: X•Q; 
K3 -.· K31-I; 
END; 

IF Kl < =·° K THEN GO TO BIGGER; 

CHAP. 2 

Note that in PL/I, if K2 is larger than K. then the DO loop beginning 

DO WHILE (K2 < , ° K); 

will not be executed. Thus, suppose that we overflow. go to SMALLER, and 
then underflow in the loop controlled on K3. If we overflow again, we go lo 
SMALLER, but since K2 will be greater than K we shall not execute the DO 
loop controlled on K2. Instead, we shall skip this loop and pick up the 
calculation where we dropped it. Also. note that in the ON UNDERFLOW 
routine. we had to see whether there was any work still to be done in the loop 
labeled BIGGER. If we have underflowed and there is no more computing to 
be done in the loop which will make X larger, we set X O and go to FINIS. 

This PL/I program provides a solution to our problem. Herc the treatment 
of spill required us to branch to a different point in the program rather than 
simply returning to the instruction after the instruction which caused the 
interrupt. One difficulty with this type of programming is that it makes every 
floating-point instruction a conditional branch. Since some of the branches in 
the program arc not shown explicitly, the program is harder to debug. 

In summary, this is an example of a problem in which the answer is or 
"reasonable .. size, but we are exposed to spill in the calculation and a standard 
fixup will not help us. Yet we have been successful in solving the problem in 

higher-level languages. 
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2.7. COUNTING MODE 

Probably the best treatment of exponent spill that has been described in 
the literature was developed by W. Kahan (1965a and 1966) for the IBM 7094 
at the University of Toronto. This approach allowed the programmer to call 
the overflow routine and specify which one of several treatments of spill he 
w~ntcd. In addition to specifying whether he wanted overflow messages 
printed or suppressed, he could specify one of three different modes for 
handling the result after spill. Naturally one of these modes called for the 
O-zcro fixup. The other two modes which could be requested were the 
counting mode discussed in this section and the gradual underflow discussed in 
the next section. 

Counting mode is not designed as a standard fixup to be used indiscrimi
nantly. Rather. ~t is designed to be one of several options which might be 
r~quested . occas1~nally for handling specific problems. For the problem 
discussed m Section 2.6, counting mode provides a solution similar to the 
approach we used in our FORTRAN program. However, it is a much cleaner 
and more elegant solution. It is based on the assumption that the result 
produced_ b~ the hardware after an exponent spill has a wrapped-around 
characterashc. W~ recall that this means that the result has the correct sign, 
the correct mantissa, and a characteristic which is the correct characteristic 
plus r after underflow and the correct characteristic minus c after overflow. 
Herc c depends on the machine, and (see Section 2.3) it is defined by 

c • , e* - e • + I. 

To use the counting mode. we would call the overflow routine and tell it 
to begin operating in counting mode, counting in location I. It would then 
opcrat~ in count_ing m~de until it was told to change. When spill occurs, the 
result m the rcg1~lc~ will be left unchanged, so it will still have a wrapped
around character1st1c. But the number in location I is increased or decreased 
~y I. d~pcnding on whether the spill was an overflow or an underflow. Thus, 
m locahon I we have a count of the number of overflows minus the number of 
~ndcrfl~ws. It is the responsibility of the problem programmer to store a zero 
m l~cat1on I before he enters the counting mode and to sec that I is typed as 
an integer. The objective of counting mode is to allow us to produce numbers 
X and I, such that the correct result is given by 

(2.7.1) X•(r)'. 

Had we had this approach available for the problem in Section 2.6. we 
c~uld have used our original FORTRAN program with only slight modificu• 
lions. We would have lo call the overflow routine ut the beginning of the 
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program to tell it to operate in counting mode and count in location I. We 
would also need a statement I = 0 to initialize I. At the end of the program 
we would have found X and I such that the desired value for x,. is given hy 
(2.7.1). We know that x,. cannot be greater than n. so X will hold the value of 
x,. unless I is negative. But if I is negative, the computed value for x,, is less 
than w, so we want to set x equal to zero. Thus, at the end of the program we 
need only the one additional statement: 

IF (I.LT.O) X -, 0. 

This approach is not only simpler and easier to program, hut it is more 
efficient, because it removes the tests from the loops. We have allowed the 
hardware to monitor the spills instead of having to test for them ourselves. 

The use of counting mode is based on several assumptions about the 
problem. First. at any time only one location I is used to count the spills, so 
the question of which variable is to be multiplied hy Cr'")' must be unambigu
ous. For example, suppose that we wanted to compute both 

.. 
(2.7.2) X } 1. a,, 

and 
.. 

(2.7.3) y II 
•--1 

bk. 

If we used the FORTRAN programming 

X 
y .. I 
DO 100 K I, N 
X ·· X•A(K) 

100 Y ·, Y•B(K) 

we would he unable to tell whether a spill affected x or J'. Either we would 
have to modify the program to compute x and y in separate loops, reinitializ
ing I in between, or else we would have lo be able to guarantee that one of the 
calculations, say (2.7.2), would never cause spill. 

A second requirement is that we must know whether a spill in an interme
diate result affects the numerator or the denominator of a fraction. If a spill 
were encountered in the FORTRAN statement 

the effect would he ambiguous. Suppose that an overnow occurred. The 
computed value of X should be multiplied by r'" if the overflow occurred while 
we were computing A•B or during the division, but it should he divided hy ,c 

) overflow occurred while we were computing C•D. ) 
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Finally, we require that further calculation using a spilled result must 
involve only multiplications and divisions, because a number which has 
spilled does not have the correct characteristic. If it were used in an addition 
or s~btraction, the s~ifting would not be done correctly. (Of course, special 
rout mes _could be written to perform the addition and subtraction correctly. 
The calling sequence for such a foutine would specify the two terms to be 
added, the overflow count I, and which of the terms the overflow count 
applied to.) However, the most rapid change in the characteristic arises from 
multip!ication and division, so the counting mode handles an interesting 
collechon of cases. Indeed, it is immediately applicable to computations 
such as 

x=fl~ 
•·• c,. -t-d" 

if we can guarantee that the addition c" + d,. never causes spill. If we cannot 
guarantee this, we would have to rearrange the computations as 

.. If the FORTRAN compiler provides the extended error-handling facility, 
1l 1s easy for the user to produce this treatment for exponent spill. With PL/I, 
the ON statements enable us to produce counting mode for overflow but not 
for underflow. For example, we can write the statement 

ON OVERFLOW I = l+I; 

This would do exactly what counting mode does when an overflow occurs, 
because PL/I does not provide any standard fixup after overflow. (The lan
guage states that after overflow the result is undefined, and in fact the 
compiler for the IBM System/360 leaves the result unchanged.) However, the 
anal~lgous treatment for underflow will not work, because the PL/I language 
requires that the result be set to zero after an underflow. Thus, we cannot use 
ON UNDERFLOW to do the counting, because the result is not left with 
wrapped-around characteristic. 

2.8. GRADUAL UNDERFLOW 

Gradual underflow is another treatment of underflow which was devised 
by Kahan ( 1965a and 1966). With this approach, a number which should have 
an exponent less than"• will he written with the exponent e and an unnor
malized mantissa. (for many machines this means that a nu~ber which has 
underflowed will be written with the characteristic zero.) Thus, if the exponent 

) 
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should be"'* k, we shall make the exponent of the number t•• and shift the 
mantissa k places to the right, so the mantissa has k leading zeros. We retain 
only p digits to the right of the radix point in the mantissa, so the k low-order 
digits of the mantissa must be chopped (or rounded). If the exponent should 
be e* - . p or less, we shall shift the mantissa p or more places to the right, 
leaving a zero mantissa. Since we have assumed in Section 1.4 that a normal 
zero is stored with the smallest allowable characteristic, this will be a normal 

zero. 
The problem addressed by both counting mode and gradual underflow is 

to avoid having numbers which have spilled contaminate a final result. If the 
computation involves a sequence of multiplications and divisions, the 
counting mode provides an elegant answer. The gradual underflow is designed 
primarily for addition and subtraction. We want to be assured that our 
treatment of underflow will not contaminate the result when a number which 
has underflowed is added to a number which has not. 

To illustrate the problem, consider the IBM System/360. Suppose that we 
want to compute x ( I) y, where x has characteristic 2 and mantissa .123456,, 
and y has underflowed but should have had the characteristic • • I and the 
mantissa .654321

11
• In FP(l6, 6, cll), where there are no bounds on the 

exponent, we would have shifted the mantissa of y three places to the right 

and performed the addition: 

.123456 

.0006543 

. 123AAA3,, 

Then the number .l23AAA311 would have been chopped to six digits, so the 
mantissa of x (-t) y would be . I 23A A A. But J' underflowed, and if we use the 
n-zero fixup, we shall replace J' by zero, so x H> y will hex. Thus, the O-zero 
treatment of underflow has contaminated the fourth hexadecimal digit of our 
answer. In the worst case, if x -= a, and y should have characteristic l and 
mantissa .FFFFFF11. we have the following results: 

X I J' 16 114 ;,: • I FFFFFF11 
X ( \·) )' 16- 64 ✓ .IFFFFF,, in f P( 16. 6, cl I) with no bounds on 

exponents 

X (I-) J' 16· 114 ~-: .IFFFFF11 if the arithmetic is performed in 

FP( 16, 6, cl I). a, J 6· 65 • and gradu.al 

underflow is used 

X (J).V 16 64 X .1 11 
if ru .,-: I 6- 65 and the 0-zcro fixup is 
used. 

Thus, there arc cases in wh'ich the n-zero fixup may produce an error of 
almost I in the first significant digit of the answer. In this situation. gradual 
underflow allowed us to produce the same result as we would have produced if 
we had been ahlc to use I as~ charac.:tcristic. {See Exercise 4.) 

) ) 
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From the above examples, we see that if the exponent e of xis in the range 
"• < t• ~ e• ·I· p -- 2, then x (:f-) y may have abnormally large error if y 
underllows and we use then-zero fixup. For the IBM System/360, this can 
affect single-precision numbers with characteristic·:;:-~ 4 and double-precision 
numbers with characteristic ~ 12, and on the models 85 and 195 and the 
IBM System/370 this can affect extended-precision numbers with character
istic ::;: 2~. Since the number I has characteristic 65, this means that a signifi
cant portion of the extended-precision numbers can be affected by this type of 
error. 

Gradual. underflow provides a good solution to the problem of adding a 
number which has underflowed to a number which has not. Even in a 
sequence of additions, such as the computation of 

gradual underflow is attractive. Suppose that some of the a,.s underflow but 
that the final value of S does not. If we use gradual underflow, the bound for 
the error in the answer will be close to the bound that would have been 
obtained if no underflow had occurred. (In many cases it is the same bound.) 

The penalty we pay for gradual underflow is the introduction of unnor
malized numbers into our calculation. Floating-point arithmetic with unnor
malized operands will be discussed in more detail in Section 12.4. As we shall 
see then, the use of unnormalized operands in the operations Et) and 8 may 
cause the wrong operand to be shifted and result in the loss of accuracy . 
However, this situation does not arise when the unnormalized operands have 
exponent e., so the addition or subtraction of the unnormalized numbers 
produced by gradual underflow does not present a problem. For many 
mac~ines, the use of unnormalized operands in the operations• and -:- may 
require more care. As we shall see in Section 12.4, there are machines (for 
example, the I BM 7090) on which the operations • and -;-- may produce 
unnormalized results with exponents greater thane. and poor accuracy if the 
operands are unnormalized. Fortunately, this problem does not arise on the 
IBM System/360, because the floating-point multiply and divide operations 
prenormalize the operands before performing the arithmetic. Thus, if we use 
gradual underflow with the I BM System/360, the only unnormalized numbers 
we shall produce will have the exponent e., so we shall not encounter any 
difficulty with them. 

2.9, IMPRECISE INTERRUPT 

Some of the very fast machines, such as the IBM System/360 models 91 
and 195, use the pipeline approach to achieve speed. With this approach. the 
computer will be processing different stages of severnl different instructions 
nt the sqme time. In thi~ case, the interrupt ~unnot opcrntc as cleanly us it docs 
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on nonpipclinc machines. We shall consider here the situation with regard to 
the models 91 and 195 orthe IBM Systcm/360. If a Ooating-point spill occurs 
and the interrupt is masked on, all instructions which have already been 
decoded will be completed before the interrupt is taken. When the interrupt 
occurs. the instruction counter will point to the next instruction to be 
executed. All instructions prior to this instruction have been executed, but 
instructions beyond it have not. However, before the interrupt is taken, we 
may have executed other floating-point instructions after the one which 
caused the interrupt. The interrupt is said lo be imprecise in the sense that we 
do not know which instruction caused the interrupt. In fact, the result of an 
operation which spilled may be used as an operand in another floating-point 
operation before the interrupt occurs. 

On a machine with an imprecise interrupt, we cannot count on a software 
fixup for exponent spill, because the interrupt may occur too late. Any fixup 
that is to he performed must be done by the hardware. The models 91 and 
195 of the I BM System/360 provide the !l-zcro fix up in hardware, instead of 
le:1ving the result with wrapped-around characteristic. This means that some 
of the more elegant approaches to exponent spill, such as the counting mode 
or gradual underflow, cannot be used on these machines. However, we may 
still wish to mask the interrupt on in order to print messages or to allow a 
FORTRAN programmer to test whether or not spill has occurred hy the use 
of CALL OVER FL. If we are using the ON OVERFLOW or ON UNDER
f-"LOW statements in PL/I, care must be exercised, because the interrupt may 
occur slightly later in the program than we would expect it to. For this reason. 
the PL/I program shown in Section 2.6 would not work correctly on the 
models 91 and 195 of the IBM.System/360. 

The inability to provide a precise interrupt for exponent spill is inherent in 
the pipeline approach to computer design. The CDC 6600, which is also a 
pipeline machine, approaches the problem differently. It automatically 
provides the o,··-1cro fixup in hardware, and it does not provide any interrupt 
at all for exponent spill. 

2.10. CHANGING THE TREATMENT OF SPILL 

As we mentioned in Section 2.4, the overflow routine is usually supplied 
hy the compiler, and it determines what options (if any) the programmer has. 
While some systems are very rigid and do not allow the programmer ,my 
choice at all, other systems provide a great deal of flexihility. For example, 
the overflow routine developed by Kahan ( 1965a and 1966) allowed the 
programmer to specify whether he wanted the !l-zero fix up, counting mode, or 
gradual underflow. In addition, he could specify the maximum number of 
messages he wanted printed. 
)he extended error-handling facility, which is available with some of the -

) 

SEC. 2.10 CHANGING THE TREATMENT OF SPILL 63 

F~RTRAN compilers for the IBM System/360, provides even greater flexi
b1hty. The programmer can indicate whether or not he wants the calculation 
to he tcr?'inatcd, and he can specify the maximum number of messages he 
wants printed for each type of error. Also, if he docs not want to use the 
0-zero lixup, he can specify the name of a subroutine he wants called to 
p_roducc a sp~cial fix up. By coding the appropriate subroutine, he can produce 
either c_ountmg mode or gradual underftow. The ability to call his own 
subroutmc after exponent spill also allows the programmer to supply his own 
error messages. 

. Similarly, the ON statements in PL/I enable the programmer to provide 
h1" own treatment for exponent spill. Although he cannot provide his own 
~xup, he can print his own overflow messages and he can perform any calcula
tio~s ~e ":ants to. Moreover, the ON statements allow him to branch to any 
pomt m his program after exponent spill. 

Thus, with either PL/I or the extended error-handling facility, the pro
grammer has a great deal of freedom in specifying the action he wants taken 
after exponent spill. Indeed, it is almost as if he were writing his own overflow 
routine, subject to a few restrictions. We shall now consider how he might 
want to use this capability. 

An important aspect of these systems is that they make it easy to change 
the treatment of exponent spill at any time in the program. This can be 
especially usefu! if we want to use a special fixup, such as counting mode. 
Although count mg mode can be very effective for certain types of calculations, 
'"'.c have seen that we would not want to use it as the standard fix.up. With 
either the O_N statements or the extended error-handling facility, we can 
change the hxup to counting mode during the execution of one part of a 
progran:, but use the !l-zero fix up in the rest of the program. In_ particular, a 
su~n~utmc can use its own fixup without altering the treatment of exponent 
spill m the rest or the program. 

We may want to suppress error messages during p,art of a program but 
allow them to ~e printed during the rest of the program. For example, suppose 
th_at we arc usmg a subroutine which has been thoroughly tested and which 
will produce good answers if the 0-zero fix up is used for undcrOow. Then any 
un_derOows that occur in this subroutine can be ignored. so there is no need to 
prmt messages for them. In fact, it we have supplied a bound for the number 
of underflow messages, then printing messages for these irrelevant underOows 
~ight prevent the printing of mess.iges for other underflows that occur later 
m the program but cannot be ignored. Therefore, we would like to suppress 
undcrnow messages during the execution of such a subroutine :md then 
resume printing them when we leave the subroutine. 

There arc also times when we might want to supply our own error mes
sages, so that_ we can make them more informative than the ones supplied by 
th~ system. for example, by printing the value of one or more variables, we 
might be ahlc to indicate how for the program hm.l progressed before the 

) 
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exponent spill occurred. This is easy to do with the ON statements, and it can 
also be accomplished with the extended error-handling facility in FORTRAN 
if the variables we want to print are in COM MON. 

Finally, consider the point to which we want to branch after exponent spill 
occurs. In the PL/I solution of the problem in Section 2.6, we saw that the 
ability to branch to any point in the program can be extremely useful. There 
are other situations in which it is also convenient. Suppose that we are run
ning several cases, only one of which produces exponent spill. It might be quite 
desirable to terminate the calculation of the case which spilled, write a 
message, and then proceed to the next case. In this way we can salvage the 
results of the good cases even though we cannot complete the calculation of 
the case that spilled. 

There are some problems in which we can avoid exponent spill in the 
intermediate results by changing the way in which the calculation is per
formed. (For example, this is the case in the computation of ✓ a 2 + b2 dis
cussed in Exercise 7 and in the solution of a quadratic equation discussed in 
Section 9.3.) For problems of this sort, it is sometimes attractive to write the 
program assuming that no spills occur and then use the ON statements to 
provide special treatment for the cases that spill. In this way, we can use the 
simpler procedure for the cases that do not spill, so we avoid degrading the 
speed of the routine. If a spill occurs, we shall use a special procedure to com
plete the solution of the problem, so we do not want to return to the 
instruction following the one that caused the spill. Thus, this approach would 
not be feasible without the ability to branch to some other point in the 
program after exponent spill. 

Since we may want to change the treatment of spill many times during the 
execution of a program, it is important that these changes be cheap in terms of 
execution time. The treatment of spill can be changed in PL/I at the cost of a 
few loads and stores, and it can be changed with the extended error-handling 
facility at the cost of a subroutine call. 

2.11. VIRTUAL OVERFLOW AND UNDERFLOW 

We shall use the terms i•irtual oi•erflow and ,·irtual unclerflow to refer to 
situations in which a subroutine performs a test and finds that· it has been 
asked to calculate a quantity whose absolute value is either greater than n or 
between zero and o,. In this case, no floating-point arithmetic was performed 
which tried to produce a number with exponent greater than e• or Jess than 
e., so we do not have a genuine spill and there will be no interruption. Instead, 
the subroutine itself must take some action to reflect the fact that the answer 
cannot be represented as a legitimate floating-point number. 

for example, consider the library program used to compute e". Now e" 
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will be greater than n for x > log, n, and lo~ n is a rather modest-sized 
number-about 174.673 for the IBM System/360. Thus, if we write a 
FORTRAN program for the IBM System/360 and use the expression EXP(X) 
with X :.,. 200. the library program cannot compute the correct value for 
EXP(X). because it is greater than n. Similar situations arise in the programs 
for SINH(X), COSH(X). GAMMA(X), etc. 

It is interesting to note that the subroutine for e" would be unlikely to 
produce a genuine spill, even if it did not test to see whether x > log, n. 
Typical coding to compute e" first divides x by log, r (or multiplies x by log, e) 
to produce 

Then 

Next, y is written in the form 

J'-= _x_, 
log, r 

y = I - F, 

where / is an integer and Fis a fraction with O s F < I. This yields 

with ,- 1 :::: r F <. I. Then our computed value fore• will have an exponent 
equal to I and a mantissa which is an approximation for,-,. The computation 
for r ·" docs not produce any spill, and/ is simply converted to a characteris
tic and inser-ted in the proper place in the word. Since this would produce a 
ridiculous answer when x is greater than log, n, a test must be made. Thus, 
the program may produce a virtual overflow, but it will not produce a genuine 
overflow. 

The importance of virtual overflow and underflow lies in the fact that the 
programmer thinks of them as being the same, or almost the same, as genuine 
overflow and underflow. But they do not produce an interrupt to initiate the 
normal trealment or spill. For example, consider the •• operation in 
FORTRAN or PL/I. Typically, the expression XuB is evaluated as if it were 
wrilten as the FORTRAN expression EXP(B•ALOG(X)). Thus. when a real 
number is raised to a real power. there is an implicit use of the exponential 
routine. On the other hand, many compilers handle a real number raised to 
an integer power ( X .. I) by repetitive squaring. (See Section 3.6.) Suppose 
that x > ,Ja. Then both X•X and X••2 will produce a genuine overflow. 
But if the number stored an 8 is 2, then x .. e does not. In fact. many 
FORTRAN co~pilers handle the expression Xu2. as if it were written as 
EXP(2.•ALOG(X)), so it will not produce a genuine spill. The problem 
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programmer does not want to have to worry about the details of this sort; he 
would like to have X**2 and x .. 2. produce the same effect. 

In general, we would like to have virtual ~pill produce the same effects 
that a genuine spill would have. If we are usmg a s~andard ~xup: sa_y the 
n-zero fixup, this is easy to implement. If, say, the r?utme fore _fi_nds th,1t th~ 
argument is greater than log, n, it can simply mult1~ly !wo pos1t1ve_ numbers 
which are large enough to produce an overflow. This wall ~ause an mterr~pt, 
and the overflow routine will provide a standard fixup, wnte the appropn:1te 
messages, and include the overflow in the counts that are_ test~d by _callmg 
OVER FL. Control will be returned to the routine fore\ which will deliver the 

standard fixup as the answer. . . . 
The problem becomes more difficult if we are us.mg a_ more ~oph1st1cated 

treatment of spill, such as the counting mode described m Section 2.7. As a 
first approach, we might try to find two numbers whose product wo~I~ over
flow and produce the correct result with wrapped-around charactenst1c. But 
there is a bound for how large the characteristic can be after over~ow. (See 
Exercise 3.) Even worse, in the routine for e" we m_ay find ~hat e" 1s greater 
than ,en. This suggests that if the counting mode 1s to _be 1mplem~nted for 
virtual spill, it should be possible to call the overflow rout me and tell at that we 
have encountered virtual spill. The calling sequence would use two argume~ts 
1 and X to indicate that the correct result is X-(,~)'. The overflow routine 
would provide whatever treatment of spill was then being use~ ~nd _return th_e 
answer in X. It can be argued that this is unnecessary soph1shcat1on, but it 
would provide an elegant treatment for virtual spill. 

2.12. DIVISION BY ZERO AND 
INDETERMINANT FORMS 

Another subject that is closely related to exponent spill is division by zero, 
If we coded the expression A -:- B, we did not expect B to be zero. Often A 
and B are approximations we have computed for numbers a and b, and we 
really want to form a/b. If B is zero but A is not, it is reasonable to assume 
that I h I is less than I a I, so a/b has a large absolute value. The CDC 6600, 
which uses a special bit pattern to represent oo, sets A -~ 0 equal _to 0

<> 

whenever A * o. Other machines, such as the I 8 M Syste~~360,_ provlllc an 
interrupt when a divide operation is per~ormed a?d the d1v1sor 1s z~ro. ~nd 
then they depend on the interrupt routme to write an error message and 
provide a standard fixup. Here the natural fixup is to set A -: ~-equal ton 
whenever A * o. and we shall refer to this as then fix up for d1v1s1on by zero. 
Even ifwe interpret A -:-· Oto mean A ---:· b for some b close to zer~. we cannot 
determine the sign of A ---=· b, so the n fixup always sets the quotient to I 0. 

Suppose that we are using then fixup for division by zero and the 0-zero 
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fixup for exponent spill. If we wish to compute A -:-- Band B underflows, the 
0-zcro fixup will set B 0. Then if A -=I= 0, the n fixup for division by zero 
will set A :- B equal ton. Thus, an underflow in the denominator has been 
treated as an overflow in the quotient. This is a reasonable approach, but it is 
not a panacea. For example, if A a, and B has underflowed but should have 
been only slightly less than m, this approach would set A -:- B equal ton when 
the correct answer is only slightly larger than I. 

Next, suppose that we try to perform a floating-point division of zero by 
zero. Here, there is no generally acceptable value to be used in further calcula
tion. In fact, such a division is usually a signal of trouble in the program. The 
only reason for not terminating the program is that we may want to proceed 
to other parts of the program or other data that will not be contaminated by 
the result of this division. The error message printed for division by zero 
should distinguish the case O --:-- 0 from the case A -:- 0 with A ·t: 0. Moreover, 
a different fix up. say O or I. should be used for O ---:-· 0. 

A similar situation arises with other indeterminant forms, such as x .. Y 
when X and Y are both zero. These should be handled as a special sort of 
virtual spill in which a special message is printed and a special fixup is used. 

In FORTRAN. we may want to use different fixups for o .. o depending on 
whether it arises from 1 .. J, x .. 1, or XuY, where X and Y are floating-point 
numbers and I and J are integers. This is because integers are usually exact, 
but a floating-point number is often only an approximation for the number we 
are really interested in. Thus. if X and I are zero, we may think of x .. 1 as 
representing x 0 for some x close to zero, so it is natural to use one as the fixup. 
On the other hand, if X and Y are zero and we think of x .. Y as representing 
x-" for some x and y close to zero, there is no natural fixup. 

Finally, consider the indeterminant form 0, oo, We mentioned in Section 
2.2 that the CDC 6600 has special bit patterns to represent oo and INDEFI
NITE, and that O•o> is defined to be INDEFINITE. When we are using the 
0-zero fixup, we often thin~ of n as infinity. But since O is a valid floating
point number, O•O is zero. In fact, 0•'1 does not cause an interrupt, so we 
have no opportunity to provide a special fixup for it. 

EXERCISES 

I. The subroutine which FORTRAN uses for the •• operation orten computes 
x .. N for N < 0 as if it were written as 

1./(X .. IABS(N)). 

If n < 1/m, this may produce overflow even though XN _ • m. What 
FORTRAN coding would you use to produce the number a, l<J-c,, on the 
IBM Systcm/360? 

) 
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2. For the machine you are using, find floating-point numbers a and b such that 
X•X does not spill if a ~ X ~ b, but it will spill if X is any other nonzero, 
normalized, floating-point number. 

J. Consider a machine in which the characteristic is defined to be the exponent 
plus y and may be any integer from zero to 2)' -- 1. Then e• = = )' --·. I and e ! 
-y. Assume that arithmetic is performed in FP(r, p, cl I) and that 1f a floating
point operation produces exponent spill, the result is left with a wrapped
around characteristic. Let a and b be nonzero, normalized, floating-point 
numbers. What are the upper and lower bounds for the characteristic of the 
result in the following situations? 
a. a@b after overflow. 
b. a • b after overflow. 
c. a "7" b after overflow. 
d. a(±) b after underflow. 
e. a• b after underflow. 
f. a -:- b after underflow. 

4. Suppose that a is a normalized floating-point number, that h has underflowed, 
and that we use the gradual underflow fixup. Except for overflow and under
flow the calculation is performed in FP(r, P, c-1 I). 
a. If a and b have the same sign, show that the value produced by a (0 h is 

the same value we would have produced if the range for the exponents had 
been large enough so that b did not underflow. . 

b. If a and b have opposite signs, compare the value produced for a EO b by this 
approach with the value we would have produced if the range for the 
exponent had been large enough so that b did not underflow. . 

c. Let c = a + b and let l be the value we would have produced for ,. 1f we 
had used the Cl-zero fixup instead of gradual underftow. We define the 

relative error by 
l-c 

p,.:-• 
C 

What is the largest value p may have? 

s. For the machine that you are using, suppose that x and y are normalized 
floating-point numbers. What are the best bounds a and b for which you can 

guarantee that 

will not spill if a ~ x ~ b and a :S: y ~ b? 

6. Some machines have a compare instruction which will determine whether 
A> B, A .,. B, or A < B without producing exponent spill. When the 
hardware includes such an instruction, the FORTRAN compilers often use 
it to handle logical Ifs, such as IF(A.LT.B). Even if there is a compare 
instruction, many FORTRAN compilers will implement the arithmetic IF, 
such as I f(A -- 8), by subtracting B from A and determining whether the 
result is positive, zero, or negative. Then the logical IF can prevent spills that 
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might be produced if we used the arithmetic IF. Unfortunately, some 
FORTRAN compilers have elected not to implement the logical IF. 

Assume that A and 8 arc normalized floating-point numbers. Write a 
FORTRAN program to determine whether A> 8, A 8, or A ... Busing 
only arithmetic IFs. This should be coded in such a way that you can guarantee 
that the program will never produce exponent spill. 

7. Let z be the complex number a +bi.Suppose that we are using a version of 
FORTRAN which does not support complex data types or complex arithmetic. 
Then we shall be given the two parts of z, a and b, as normalized floating-point 
numbers. Write a FORTRAN program to compute 

on the machine you are using. This should be coded in such a way that it will 
not produce exponent spill unless the answer spills. (It is clear that either 
z " 0 or else I z I 2, m, so the final answer cannot underflow. But I Cl I· Cli I , -
~Cl, so the program may have a virtual overflow. We want to get a good 
answer for I z I whenever it does not .exceed Cl. If I z I > Cl, use whatever stan
dard fixup, such as Cl or oo, is convenient on the machine you are using.) 

8. In Section 2.7, we saw that in the implementation of PL/I for the IBM System/ 
3(,0, the ON statements could be used to produce the counting mode for 
overflows but not for underflows. We may rewrite the computation of the 
example of Section 2.6 to change the underflows into overflows in the 
denominator. Let p' 1/p and q' - 1/q. Then 

a x,. 7i 
where 

" N(N -· I) .. • (N - K I· I) 

and 
h k !(p')"(q')N-1<. 

Write a PL/I program for this computation, using the ON OVERFLOW 
statement to produce the same effect as the counting mode. 

9. A problem which can easily produce exponent spill is the computation of the 
determinant of a large matrix. Even if the clements of the matrix arc of 
"reasonable .. size, the determinant may he very large or very small. If A is a 
matrix of order II with clements of "reasonable .. si1.e, so is the matri1l Bobtained 
by multiplying every clement of A by 10. But 

det(B) 10" dct(A), 

so if II is large, at least t1ne of these determinants must spill. A typical program 
to compute the determinant of A lirst converts A to a triangular matrix T 
having the same determinant (c1lcept perhaps for sign). We consider the 
problem of computing the tlctcrmimmt of a triangular nmtri1l T. This deter-
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minant is given by 

d = fl lu, 
I I 

a. Write a FORTRAN program for the machine you are using to compute,/, 
given that 

for all i. Ir d satisfies 

the program should produced regardless of whether any of the intermediate 
results spill. If dis not in this range, a standard fixup should be used. 

b. Recode this program, assuming that your system provides counting mode. 
c. Code this problem in PL/1 using the ON statements. 

10. Suppose that we are using the counting mode to handle exponent spill. We 
shall consider a subroutine to perform the function alluded to in Section 2.7 
of adding a number which has spilled to a number which has not. The calling 
sequence is 

CALL ADD (A,B,1) 

This is to mean that the floating-point number A is to he added to the number 

The routine is to compute D and J, such that 

and store D and J in place of Band I. 
a. Determine a scheme for computing D and J. This will involve making tests 

to determine the size of A, B, and I. 
b. Write a FORTRAN program to implement the scheme you devised in part 

a. 
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3 ERROR ANALYSIS 

3.1. SIGNIFICANT DIGITS 

The idea of significant digits is familiar to any student of the physical 
sciences, and it is often used to motivate the idea of floating-point arithmetic. 
Unfortunately, the specification of which digits in a number are significant is 
often rather vague. Certainly leading zeros are not to be counted, but there 
arc several different views about exactly when other digits in the number are 
to be considered significant. For example, a commonly used approach is to 
ignore leading zeros and count any other digit as significant if the error is less 
than one-half a unit in that radix place. On the other hand, we might be willing 
to consider a digit to be significant when the error is known only to be less 
than one unit in that radix place. We shall ignore these ambiguities and not 
try to give a precise definition of significant digits. Instead, we observe that in 
those problems in which one is led to speak of significant digits, it is usually the 
relative error that is the really important measure of error, in the sense that it 
can be handled nicely mathematically and that the way in which it is pro
pagated can he easily understood. Thus, the number of significant digits is 
usually used as a rough measure of relative error. 

A major disadvantage of an error analysis based on the number of 
significant digits is the discreteness of this measure of error. For example. in 
FP(r, p, a) there arc usually only p ·I· I statements that can be made about 
the number of significant digits, namely that p, p • • I .... , 2, I, or none of 
the digits are significant. (However, a constant such as 2 may he correct to 
infinitely many places.) For machines of comparable accuracy, the larger r is, 
the smaller p will be. Thus, the number of significant digits gives a more 
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accurate indication of the size of the error when r is small than it docs when r 
is large. But even on a binary machine, the discreteness of the number of 
significant digits is a major limitation. 

This discreteness is also annoying when we try to decide whether or not a 
digit should be considered to be significant. For example, suppose that our 
definition of significant digits specifies that a digit is significant if the error is 
less than one-half a unit in that position. If .i = 12.345 and .i , 12.346 arc 
two approximations for the number x -= 12.34549981, then we would say 
that x has five significant digits while .x has only four. Yet xis almost ns good 
an approximation for x as .i is. 

Another annoying aspect of the discreteness of the number of significant 
digits concerns its behavior in the neighborhood of a power of the radix.. 
Suppose that .i and y are approximations for x and y and that each of them 
has an error of slightly less than .0005. If .i -- 1.002 and ji = .998, then the 
approximations have about the same relative error, but .i has four significant 
digits while ji has only three. Thus, in the neighborhood of a power of the 
radix. there is a jump in the number of significant digits required to produce 
either the same relative error or the same absolute error. . 

Because of these difficulties, we shall not propose a precise definition for 
the number of significant digits. Instead, we shall view it as a crude measure 
of relative error. Thus, it is meaningful to discuss the distinction between, 
say, two significant digits and eight significant digits, but we shall not be 
precise about the distinction between n and n · I· I significant digits. 

In the same vein, we shall use the expression .. good to almost word 
length" to mean that the error is at most a .. few·• units in the last place. This 
expression will be used to distinguish between this situation and the situation 
in which we have only one or two significant digits. . 

There is a well-known rule for the number of significant digits in a product 
or quotient. In general terms, this states that if the factors have 11' and 11" 
significant digits, then the product has n -,. min(n', n") significant digits. In 
Exercise I, we shall show that this statement of the rule is too strong and that 
the error in the product may be larger than is suggested by the statement that 
it has II significant digits. A more precise statement of this rule is given in 
Hildebrand (1956). However, the rule is widely remembered in the form given 
above, and it is often used as a justification for floating-point computa
tion. 

We shall not pursue a more precise statement of this rule; instead. our 
analysis of error will be based on the rules for relative error. We again observe 
that the number of significant digits is a crude measure of relative error, so 
the rule above is satisfactory when we are considering the difference belween, 
say, two and eight significant digits rather than the distinction between seven 
and eight significant digits. 

) 
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3.2. RELATIVE ERROR 

We shall now examine theconceptofrelativeerror more closely. If-~ is an 
approximation for x and x =I=- 0, the relative error p is defined by 

(3.2.1) p .. -' .i -- X. 

X 

Clearly this is equivalent to 

(3.2.2) 

It turns out that it is often convenient to use (3.2.2) instead of (3.2. I). 
although (3.2.1) is the natural definition of relative error and it is far more 
familiar. However, whenever we have .i, p, and x satisfying (3.2.2) with x =1=- 0, 
we may consider .i to be an approximation for x with relative error p. Note 
that p is a signed number. The absolute value of .i is too large when p is 
positive and it is too small when --1 < p < 0. If p < - I, i has the wrong 
sign. 

When x is zero, the relative error is often left undefined. However, there 
are some situations in which it is convenient to ex.tend the definition of 
relative error to include this case. If-~ ,~ x 0, we set p 0=- 0, since there is no 
error. If xis zero but-~ is not, we define p to be oo. 

Now suppose that xis written in the form 

(3.2.3) x ·. r'm, 

Here we do not require that x be in S(r, p). so we may use infinitely many 
digits in the representation of m. Let .i be an approximation for x, and write 

We have used the same exponent e for x and .i, so we cannot require that,;; be 
normalized. Then 

(3.2.4) .i -- x ni ·· m p: --=--· 
X 111 

Thus, the relative error in the approximation .i .=::: x is the relative error in the 
mantissas when the numbers are written with the same exponent. 

An important specii,I case arises if x is any real number satisfying (3.2.3) 
and .i • .i is the approximation obtained by chopping x top digits in the base 
'· Then lnil :·~ 1ml. sop< 0. Since 

lni ··-ml<, ·p 
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and r- • :< Im I:--:; I, (3.2,4) yields 

(3.2.5) 0 2 p > -,-Ip-II. 

We shall often rewrite (3.2.5) as 

(3.2.6) i = (I -- p)x, 0 Sp< r-lp-11, 

This is a very convenient bound for the relative error introduced by 
chopping a number to S(r, p), and we shall use it extensively. However,_ we can 
obtain a slightly stronger bound, which we shall want to use occas1on~llly. 
Suppose that x satisfies (3.2.3), and write i =-= ~I - p)x. Now lxl ::.-= 

(I - p) lxl, so we may assume that x > 0. Let x -- x == f, so 

f p----· - - .i I f 

Here O ~~ f < r'-p and,,-, ~ i < r'. Let /(t) ·, t/(.i + t). Then 

/'(/) ; (i : 1)2 > 0, 

so the maximum value of /(t) on the interval O 5 I ~ ,,-pis J(r' • P). There

fore, 

(3.2.7) 

Now i ~: ,, 1, so (3.2.7) yields 

(3.2.8) .i , (I -· p)x, 

Since this bound is only slightly stronger than the simpler bou~d given in 
(3.2.6), there will be only one or two occasions when we shall find 1t necessary 
to use (3.2.8) instead of (3.2.6). . . _ 0 

Now suppose that x in (3.2.4) is the approximation x obtained by 
rounding x to p digits in the base r. Then 

1,n - ml S: 1,-P, 
so 

(3.2.9) 

In this case we do not know the sign of p. . . 
Jn general, let x c: r'm be an approximation for x, where x 1s given by 
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(3.2.3). If I ,n · m I O f, then the relative error p satisfies 

(3.2.10) f < IPI :s;; Tf. 

Thus, the bound rf for the relative error in x due to an error fin the mantissa • 
depends on r. If r is small, not only is the bound rt small, but the range given 
by (3.2. JO) is small. We often find that the errors introduced at each stage in 
the calculation have a bound which can be expressed in terms of units in the 
pth position. For example, each arithmetic operation introduces an error of 
less than one unit in the last place when the arithmetic is performed in 
FP(r, p, c) and an error of at most one-half a unit in the last place when the 
arithmetic is performed in FP(r, p, R). For other systems FP(r, p, a), we 
obtain bounds of the same sort. Thus, the error introduced in m by a floating
point operation is bounded by an f such as ,-P. But the error often propagates 
as relative error. Therefore, we would favor a machine with small radix so 
that the term rt in (3.2.10) is small. The choice of the radix for a machine will 
be discussed in more detail in Section 12.1. However, we note that the relative 
error introduced by chopping x to produce i is bounded by ,-cp- 11, so for 
FP(l6, 6, c) we get a bound J6· s =:,, 2- 20, which is the same bound we would 
get for FP(2, 21, c). 

As a special case of (3.2. JO), we note that if .i is obtained from x by 
increasing lxl by I in the pth place, we have .i ·: (I + p)x, with 

(3.2.11) ,-p < p S ,-cp-11
0 

3.3. RELATIVE ERROR IN FP(r. p. clq) 

In this section we shall study both the relative error introduced by per
forming arithmetic in FP(r, p, clq) and the way in which relative error is 
propagated by arithmetic operations. We shall assume throughout that q > 0. 

Relative Error in Multiplication and Division 

In FP(r, p, clq) with q > 0, we have a• b • ·: ab and a -:- b = a/b, so 

(3.3.1) 
u • b . ( I -- p)ab, 

a-:-h (1--p):, 

Now suppose that we have approximations .i and y for x and J' with 

(3.3.2) 
.~ ::-: (I I· a)x 

y ~ (I •I· r)y. 

) 
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If x and y are the results of earlier calculations, we usually do not know the 
signs of a and T, and the bounds for_ a and T m~y be larger than rcp-n. But 
if x and ji are the numbers we have m the machme and we w~nl to compute 
xy, the best we can do is to form x • y. By (3.3.1) we may wnte 

so 
x • ji = (I - p)(I + a)(I -1- T)XJ'. 

If we use ,p to denote the relative error in .t • y, we have 

x • y = (I + ,p)xy, 

where 

(3.3.3) ,p =-.: -p +a+ T -- pa·- pT -t aT --· par. 

We hope that each of the relative errors p, a. and T is small, say less than 
10- s. Then the product terms in (3.3.3) are much smaller than p, a, and T. so 

(3.3.4) ,p~-p+a+T. 

Since we do not know the signs of a and T, we cannot get any ~omfort from 
the minus sign in (3.3.4). The signs may be such that the magmtudes of p. a, 
and T are added rather than subtracted. . 

Division produces similar results. If .i and ji satisfy (3.3.2), we wnte 

- - (I ) .i X-;- Y = -- p y • O~p<r •P 
11

, 

so 
_ . __ . ( I -- p )( I I o) _!_ . 
X --;- y -- ( I ·I T) y 

If we write 

.t7ji==(l 

we have 

(3.3.5) 
(I -- p)(I ·I a) 

I +Jc=: I I T • 

We obtain a useful approximation for I I- J by recalling that for IT I < I, 

_I_ = I - T ·I· T1 -· T 3 I 
l+-r 

.... 

If IT I is small, this yields 
I -- :::::.: I -- -r, 

I ·I T 
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so 

(3.3.6) 

As with (3.3.4), since we do not know the signs of a and T, we do not know 
whether these errors add or compensate. 

Several comments should be made about these formulas. 
In (3.3.4) we see the basis for the vague rule we referred to in Section 3.2 

for the number of significant digits in a product. If x and jisatisfy (3.3.2). then 
the true product xji satisfies 

(3.3. 7) xji = (I +a+ T + aT)XJ', 

so the relative error in .iji is approximately the sum of the relative errors a 
and Tin x and ji. If a and-rare small, the relative error in .iji cannot be much 
larger than twice the maximum of lal. ITI. Since we use the number of 
significant digits as a measure of relative error, this leads to the rule that the 
product has as many significant digits as the least significant factor. As we 
have seen, this is only a rough estimate for the error in the product, and if we 
give a precise meaning to significant digits, it is often too strong a statement. 
It is too strong. not only because the relative errors are added, but also 
because an error of! in the kth place of a factor may produce a = ½r- 1

•-
1 

•, 

while a relative error of 1,-'•- 1> in the product may correspond to an absolute 
error of almost r/2 in the kth place if its mantissa is only slightly less than I. 
However, the rule does indicate correctly that the relative error does not grow 
rapidly when we are performing multiplications and divisions. (See Section 
3.5.) 

Also, in (3.3.4) we see that the relative error in the product is approxi
mately the sum of three terms, namely the relative errors a and i- inherited 
from the factors .~ and y, and the new error p introduced because we formed 
the floating-point product i • y instead of the true product .iji. There is a 
widely remembered rule which states that it is not worth developing and 
retaining digits unless we can guarantee that they are significant. If we fol
lowed this rule, we would be allowed to make p almost as large as a and i-. 
That is. we would be allowed to insert a new error whose magnitude is almost 
as large as the bound for the relative error due to earlier approximations. But 
this has very much the flavor of saying that we are willing to double the error 
at each stage in the calculation (or, perhaps, multiply it by 1.5 or 1.1 ). This 
may be acceptable if we only perform. two or three operations, but on an 
automatic computer we often perform hundreds or thousands of operations, 
so we certainly do not want to double the error at each step. 

It is quite likely that we first heard of the rule that it is not worth devel
oping digits unless. we can guarantee that they are significant when we were 
introduced to logarithms. At that time, we might have assumed that if we 
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were asked to multiply four 5-digit numbers, we had to develop the full 20-
digit product. Until we were persuaded that it was reasonable to retain only 
five digits, we could not be expected to use logarithms. But these calculations 
usually involved only a few operations. Even here, we would usually continue 
to use a five-place table of logarithms even after the error had grown to a 
point at which we could only guarantee that four digits of the answer were 
significant. 

The secret of success of floating-point computation lies in the fact that we 
continue to do arithmetic top digits of precision even though the accuracy of 
our intermediate results has degraded so that we can only guarantee that a 
few digits are significant. That is, we select a precision of, say. eight decimal 
digits, and we perform all calculations at that precision, even though we can 
regard only three or four of the digits as significant. Thus, the new errors 
introduced are small with respect to the propagated error. so our loss of 
accuracy is more dependent on the inherited error than on the new error 
introduced at the present step. This will be illustrated in Section 3.5. We shall 
see that the really important question is not how much earlier errors have 
affected the accuracy of our present result, but rather how the error we 
introduce now will affect the final answer. 

Relative Error in Addition and Subtraction 

We shall first examine the operations H-) and(-) in FP(r. p, c/q). and then 
we shall study the way in which relative error is propagated by these opera
tions. 

In Section 1.8 we saw that in the add magnitude case we have a, n h 
a + h and a(-:--) h -· a - b, so in this case we have 

(3.3.8) 
a (:I) b • • ( I - p)(a ·I b), 

a<-) h -•· ( I - p)(a -- b). 

Q < p --: T Ip II 

0 .,.-: p .- f Ip II 

We may easily reduce the subtract magnitude case to the computation ~f 
a Hi /, where a • . 0 ;_.,. h and a > I b I- The operation a (➔) h will be exact if 
a • -- h. so we shall assume that 

a > 0 > b ;:• --a. 

Since there is no reasonable bound for the error introduced in the subtract 
magnitude case in FP(r, p, c/0). we shall discuss only FP(r, p, c/q) with C/ • -~ I. 
By Theorem 1.8.2. the operation a ffi b produces a result which either is a -I h 
or can be obtained by increasing afh by I in the last place. Write 

a I· b ~- r'm, r 1 --~ m ••• I 
and 

) a (-f\ I, ,..-- r'tii. 

) 
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Then I '" ·-· m I · : r •• P, so 

(3.3.9) a(f)b ~(I+ p)(a f- b), 

This result produces the same bound for Ip I that we would have had in 
FP(r. p. d. but we no longer know the sign of p. 

The bound in (3.3.9) may be sharpened slightly. We shall consider the 
case in which a (f-'.)_ b > aTb. As we saw in Theorem J .8.~. if a G) b is not 
a I· h. then a H) h 1s greater than a +bis greater than a + h by Jess than J in 
the (p I· q -- I )st place. Then we may write 

(J.3.10) a <·fl h - ( I I p)(a I· b), 

Thus, we have proved 

Tlll:OREM 3.3.1 

In FP(r,p, c/q) with q > I, 
a(t-)b ,(I I p)(a •-b), 

aEJb • (I I· p)(a -- b), 

-r·lp-1) < p < ,-lplq-2) 

-r·lp-lJ < p < ,-lptq-11. 

For the add magnitude case, the inequalities read -,· 1p- 11 < p ~ o. 
COROLl.ARY 

In FP(r, p, c/J), 

a (I) h (I I· p)(a I· h), 

a H h • · ( J 1- p)(a --- h), 

IPI < ,·Ip-I) 

IPI < ,-Ip-II. 

We shall now turn to the question of the propagation of error by addition 
and subtraction. We shall consider this problem in terms or relative error 
although there are many cases in which it is advantageous to study it in term; 
of absolute error instead. (Sec, for example, Section 3.12.) We shall again 
suppose that we have approximations .t and y for x and y satisfying (3.3.2), 
and we shall supp~>se that hoth u and t are greater than - I, so both x and y 
have the correct signs. We shall first consider the add magnitude case, so we 
may assume that both x and y are positive. Then 

so 

where 

Now 

.t + J = X + y -f- <IX -f- ty, 

tp(X I· y) :--~ (IX + t)'. 

[min(u, t)J(x ·I· y) ~ ux I- ty s [max(u, t)J(x + y), 

) 
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so 

(3.3.11) 

This yields 

(3.3.12) 

CHAP. 3 

min(a, 1') ~ rp < max(a, -r). 

That is, in the add magnitude case the relative error in .i I· y is at most the 
maximum relative error in one of the terms. 

Unfortunately, in the subtract magnitude case there is no bound for the 
relative error in the answer due to errors in the operands. For example. 
suppose that we have the approximations 

.i =- 1.2345678 

ji = I .23456 77 
for 

X -=-: ) .23456776 

Y =0 f .23456 774, 

Then x - y - 2.I0- 8 while x - ji = 10- 1 • so even though .i and jiare good 
approximations for x and J', we find that .i - ji is not a good approximation 
for x - y. Indeed, we could have good approximations x and y for x and y 
but find that x - y is zero while .i - y is not. 

In the subtract magnitude case, we are exposed to the magnification of the 
relative error because of the loss of leading digits. If we have lost several 
leading digits, then we have had to shift the answer several places to post
normalize it, and we saw in Section 1.8 that in this case the floating-point 
subtract operation introduces no error. That is, .i (-) y -- -~ - y. However. 
any error in .i or ji will affect higher-order digits of-~ -- ji, so small errors in 
the operands may produce a large relative error in the answer. But the 
floating-point arithmetic was not at fault. To produce a better answer we must 
have better approximations for x and y. 

3.4. APPROXIMATE LAWS OF ALGEBRA 

We now return to the study of the laws of algebra discussed in Section 1.6. 
There, we showed that the following laws of algebra are not valid in 
FP(r, p, c): 

Associatfre laws: 

(3.4.1) 

(3.4.2) 

(aO)b)(t)c 

a • (b • c·) - (a • h) • c. 

) 
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Di.'itributive law: 

(3.4.3) 

Ca,1cc•llatio11 law: 

If a =J. 0 and a • h -----= a • c, then b = c. 

We now ask whether these laws hold approximately. For example w 
shall sec that we can write • e 

in the sense that 
a• (h • c) ::::: (a• b) • c· 

t1 • Cb• c) ~0 = ( I + p)[(a • b) • cJ 

with a small bound for Ip I-
For each of t~e laws stated above, we shall determine whether or not th 

~~; holds approximately. When it does, we shall obtain bounds for the relativ: 
1 crcnce Pan~ for the_ number of units in the last place by which the two 

num_bers may differ. As m Chapter I, we shall study the system FP(r p ) · 
deta~! and relegate the study of FP(r, p, R) to the exercises. ' • c m 

f·1rst, w_c shall prove two theorems which will be helpful in the study of 
these questions. 

THEOREM 3.4.1 

Suppose that x and J' are positive real numbers. In F~(, p ·) · 
FP(r p Ii ) - ( ) - • • h -- , , c or m 

, • c 'I, -'f ·• Y 1s e1t er x -1- J' or less than x I· y by I in the last place. 

ProoJ: _Sine~ _we. have the add magnitude case. the computation i ( 1) Ji 
~rodh~cc~ x I- Y '"cit~er FP(r, P, c) or FP(r, p. clq). We may choose notation 
so t ,at .l .. : y and wntc 

.i (+) j =-= ,,,,, 
,-• :< m < I 

r•==.::11<J. 

Here l is either (' or ,. + I. Also, we have 

X = .i + f, 0 < f < ,~-p. 

~ow .i H-) j = ! 1- )', since the digits chopped from y to produce j would be 
c opped from .Y ·J-- y to produce i + y. Then 

So 
x (j) j ==, .i + y ::..-, X - f + y ~ X + y - r'. P 2 X -t- )' - rt P 

(.i (f)j) I· ,,-p ~ X + y. 
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Thus, .x rn j is either x I· y or Jess than x I· y by J in the last place. 

THEOREM 3.4.2 

CHAP. 3 

Suppose that x and y are positive real numbers and that x is in S(r, p). In 
FP(r, p, c) or in FP(r, p, c/q) with q z I, x • j is either xy or less than xy by 
at most r units in the last place. 

Proof Let 
,., ~m< I 

,-, < n < I 
and 

x • j = r•I, r '~ I< I. 
Here 

g=e+f-k 
and 

where k is I or O depending on whether or not postnormalization is required. 
Now· 

and 

so 

That is, 
xy = x • j -I f, 

where 

Then 
f < ,,-p + ,•m,1 -P = ,•-P(I + r"m). 

If no post normalization is required, l < 2r• • P, but when postnormalization is 
required. we have only l < (r + l)r•·P. Then x • j is either xy or less than 
xy by at most r units in the last place. 

We now turn to the study of the approximate laws of algebra. 

Associative Law of Addition 

The example given in Section 1.6 showed that the associative law of 
addition (3.4.1) does not even hold approximately in FP(r, p, c). . . 

We now ask whether (3.4.1) holds approximately in the special case ~n 
wJ.:1 a b call have the same sign. Clearly, this may be reduced to the case m 
, J the; are all positive. We may apply Theorem 3.4.1, setting x = a and 
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)' • h I c. Since j h (f) c, this shows that a U) (h (-H c) is either a I- b I- c 
or less than aTl,ic by I in the last place. A similar result holds for 
(u, I l h) (-f) c. so it can differ from a<+) (h (-t) C') by at most I in the last place. 
This yields 

Tlll:ORl:M 3.4.3 

If a, h, and c all have the same sign, then in either FP(r, p, c) or 
FP(r, p, dq). the numbers (a(+) h) (-f-) c and a (-f) (h (+) c) are either identical or 
else they differ by I in the last place. We can write 

and 
a (·I) (h (-f) c) ( I I- p)[(a (f) h) (+> cJ, 

a (-t) Ch (H c) • ( I - p)(a I· b + c), 

(a(+) h) (+) c "(I -· p)(a I· b -1- c), 

IPI < r·•P 11 

0 < p < 2,· p 

0 <.' P < 2r"P, 

To show that a<+) (h O) c) and (a (t) h) (-t) c may indeed differ by I in 
the last place even if a. h, and c all have the same sign, we may set a .-,, I 
and h •• c ·- (r -- l)r P. Then (a<J)h)(+)c - I, while a(+)(h(+)c) .-a.; 

I I ,· lp-11. . 

Associative Law of Multiplication 

We shall now show that the associative law of multiplication holds 
approximntely in FP(r, p, c) and FP(r, p, clq) for q > I. In either of these 
systems. a • h ah. Let 

(J.4.4) p r ·Ip· II 

1 r 1p 11 

so Pis the bound given in (3.2.8) for the relative error introduced by chopping 
a number to S(r, p). We may write 

and 
a•h (I·· p)ab, 0 < p < p, 

Then 
Ca • b) • c ( I a)((a • h)c). 

( I p a I pa)ahc. 

so we may write 

( a • h) • c ( I - - T )a he. 

where O ,-- T •• - 2P p!. Similarly. we may write 

a• (b • cl ( I -- (fJ)ahc. 
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Thus. we have 

so 

(3.4.5) 

where 

Then 

so 

This yields 

{3.4.6) 

a • (b H) ... C ~~ n[(a. b) H]. 

I ... 2p -I p 2 < I ·I cS < I _ 2p I p2' 

I 2P -- p2 

-<2P ~- p2) < cS < ( I - P)2 -- I :.· ( 1-- P)2. 

Using the value of p in (3.4.4), (3.4.6) reduces to 

(3.4.7) 

CHAP. J 

We shall now try to bound the number of units in the last place by which 
a • Cb • c) and (a • b) * c may differ. We may assume that a, b, and c are all 
positive. Since b • c -=-= be, we may use Theorem 3.4.2 with _x =--= a an~ Y_ = be 
to find that a • (h • c) is either abc or less than abc by at most r units m the 
last place. A similar result holds for (a • b) • c. so (a • b) • c and a * (b * c) 
can differ by at most r units in the last place. 

We have proved 

THEOREM 3.4.4 
In FP(r.p, c·) and FP(r,p, c/q) with q ~ I, the numbers (a•~)• c and 

a • (b * c) can differ by at most r units in the last place. We may wrate 

(a • b) • c = ( l • ~- cS)l(a • b) • c], 

where ~ satisfies (3.4.1). 

We consider an example from FP{l6, 6, c) to show that a• (h • c) and 
(a• b) • c can indeed differ by r units in the last place. Let a = .F~u• 
b =-== I .OOOFF,,, and c = 1.0100611• Then (a• b) • c is .FF0E3FH, while 

a• (b • c) is .FF0t2F',,, 

) ) 
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Distributive Law 

We shall now consider whether the distributive law (3.4.3) holds approxi
mately. Since the cancellation law fails to hold· in FP(r, p, c) except for 
trivial combinations of r and p, there are positive numbers a, b, and c 
such that b ¢. c but a• b =a• c. Then (a• b) EB [a• (--c)] is zero, but 
a • [b EH ( -c)] is not, so the distributive law (3.4.3) does not even hold 
approximately. 

However, in FP(r, p, clq) with q:::::: I, we know that for arbitrary a, b, and 
c we have 

b (:J-) c O ( I I · p )( b · I c ). lpl<,-(p·II 
and 

a • (b ff) c) :0 , ( I - u)[a(b Cf) c)], 0 ~ Q' < ,-Ip· 11, 

so 

(3.4.8) a• (b (t) c) =-- (I I T)a(b + c), 

where 

I I T • - I -- · u ·I p - up. 
Then 

(3.4.9) -2,-cp-11 < T < ,-cp-11 

Thus a • (b (t) c) is approximately equal to a(b + c). If the distributive law 
does not hold approximately, it means that (a• b) (:0 (a• c) is not approxi• 
mately equal to ab -1-- ac. We note that if the arithmetic is performed in 
FP(r. p. c) instead of FP(r, p, clq), the bound for Tin (3.4.9) may be sharpened 
to 

(3.4.10) --2r ·Cp- 11 < T ~_: 0. 

We shall now show that (3.4.3) does hold approximately in FP(r, p, clq) 
when band c have the same sign and q > I. We may assume that a, b, and c 
are all positive. Since we have the add magnitude case, b (-t") c =-= b + c. Then 
we may use Theorem 3.4.2 with x = a and y = b I- c to find that a • (b EB c) 
is either a(b ·I· c) or less than a(b + c) by at most r units in the last place. 
Similarly, since a • b '--"' ab and a • c = ac-, we may use Theorem 3.4.1 with 
x = ab and y :c-= ac to find that (a• b) ffi (a • c) is either ab + ac· or less than 
ab + ar by I in tht last plate. Then the two sides ()f (3.4.3) can differ by lit 
most r units in the last place. As a consequence, we may write 

(3,4.11) 

We have proved 
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TIIEOREM 3.4.5 
In FP(r. p. d or in FP(r. p. dq) with,, • I. if band c ha~e l~e s_ame sig~. 

h (h 
· ) d ( • h) (•)(a • <") c·m differ by al most r umts m the last t en a• (·t l c an a ·, • 

I. . d (" 4 11) holds Regardless of the signs of hand c. we always have p ,1ce ,lll ., . . • • . • ,. d • 
(3.4.8). where T satisfies (3.4.10) when the ar~thmct~c ~s pcr,orme ~n 
FP(r. p. ,·) and T satisfies (3.4.9) when the arithmetic 1s performed 111 

FP(r. p. clq) with q • I. . . 
To show that the two sides of (3.4.3) may indeed diff~r by r umts 111 t~c 

last place when h and <" have the same sign. we shall consider an c~a;~~c !~ 
FP(r. p. c). where we assume that r ,' • 3 and P • • 4. Let a I • 

b -:.- I. and 
C 

I I '[I _ , cp 21 1 , cp 11}. ,·•r11 I , P 

Then the reader may verify that 

a• (h 'H c) 

while 

, , p i , I ( , I )r r. 

(a• h)(l)(a • c) 
. . r • P z , I r • P • , I ( r I )r r. 

A similar example may be found for a binary machine. (Sec Exercise 3.) 

Cancellation Law 

We shall now show that the cancellation law holds approximately in 
FP(r, p, c) and FP(r, p, cfq) for q • I. Sup~osc that a./ 0 and a• b "• <"-

Using the value of p in (3.4.4), we may write 

and 

so 

Then 

(3.4.12) 

where 

so 

Therefore, 

) 

( I 

a•h (I · p)ah. 

a• c (I · a)ac. 

- p)ah ( I · a)ac. 

b, = ll I Tk, 

I . a 
I ·I· T -- --• I·-- p 

o~·p-:p 

O· t1 •. p. 

--p-·1 I t·· 1 _
1
_p· 

. I ltl ~. --p I ---
_ft_, 
I ·- p _) 
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so, using (3.4.4), 

(3.4.13) 

We now try to bound the number of units in the last place by which band 
c· may differ. Choose notation so that I b I < I c I and let m be the mantissa of c. 
If lhl is less than lcl by j units in the last place. then 

s,1 (3.4.13) implies thatj ·: r. Thus.band c can differ by at most r - I units 
in the last place. We have proved 

THEOREM 3.4.6 

In FP(r, p. c) and FP(r. p, dq) with q;-. I. if a-# 0 and a• b 
hand,. can differ by at most r - I units in the last place. Also, b 
where IT I < r Ip • 11 • 

a• c, then 
( I I t)c, 

We consider an example to show that b and c can indeed differ by r · I 
units in the last place. Assume that p > 4 .md let a I f r •, h I · r 2 • 

and c -' b I (r - I )r· P. Then hand c differ by r I units in the last place. 
but in FP(r, p, c) 

a • h a • c I I r -1 -- r • 2 ·- r J. 

3.5. PROPAGATION OF ROUNDING ERROR 

As a simple example of the growth of rounding error. we slrnll consider 
the problem of computing 

(3.5.1) X • fl x,. 
j 0 

Herc we shall assume that the X; arc all given exactly as floating-point num- • 
bers. Our computing procedure is to set 

and define 
k I, 2, ... , n, 

so x - Pn. Since we arc performing the arithmetic in FP(r, p, a). instead of 
computing P,. we compute I\. k I, 2 ..... 11. Here 

I'u Po 

I\ I',.., *-"4, k I, 2, ... , 11. 

) 
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Then we may write 
ii,, ( I I p,. )P,.x ,.. 

where the hounds for the p,. depend on the arithmetic used. for FP(r. p, l'iq) 

with q > I, we know that 

Q ~-pie< r·lp 
11

• 

on the other hand, if we had used rounded arithmetic we would have h.1d 

Ip,. I ~ !r cp ". 

Now 

and by induction, one proves that 

f\ • r f I, ( I I p,)JP1e-

Thcn, setting .i , I\. we have 

(3.5.2) .i • (I I t1)X, 

where 

(3.5.3) 

Since an expression for relative error quite often has the form of (3.5.3). 
we look for a simple bound for a. Suppose that we are given bounds p. and 

p* such that 

(3.5.4) 

holds for each ;. We shall assume that P• and p* are nonnegative and that 

P• < 1, so I - P• > 0. Then 

(3.5.5) 

Now 

-1 I (I . p.r -.~ (: )p!(-1)'" > - ,t, (: )p! 

-[( I I P•)" • I]. 

Let p denote the larger of P• and p*. Then 

(3.5.6) 

) 
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We shall now consider the expression ( I + p)n - I : 

( I I p)" 

so if np is small, we have 

(3.5.7) 

" (II) 1: pie 
" I k 

np I n(11 I I) z -i---P 

( I 1- p'Y' · - I ~ np. 

89 

However, we often want a bound for I a I instead of an approximation for a 
bound. Now for p > 0, 

( I I p )" · I ·· - I I t ( 11 
) p1e < - I I :E ( np r -·· en" · - I. 

le O k le ·O k • 

Then (3.5.6) yields 

(3.5.8) lal < e"" - I. 

tr 11p is small, this is approximately the bound np that would be obtained 
using (3.5.7). In some applications, (3.5.8) is a convenient form for the bound, 
but in other cases, it is convenient to use the bound given by the following 
theorem: 

Tlll:OREM 3.5.1 

If p > 0 and n is a positive integer with 11p < I, then 

( I I p)" I < 11p I (np)2• 

Proof. This clearly holds if 11 is I or 2, so we want to show that 

I I 11p I (np)2 > ( I I p)" 

that is, 

I I np I n(n • • I) pi -1- t ( " )p•; 
2 " J k 

or 

(3.5.9) n(n I· I) p2 > i; ( n )p". 
2 1c J k 

Now 

i; ( 11 )p" < (np)3 t ~ < (,rp)J "i; (,rp)" < (,rp)l en". 
• J k . • 1 k! 6 ,. o k! 6 
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Since np < I, this yields 

~ ( n) " (np)l ~,.., (np)
2 < n(n + I) pl 

~J k P < np 2 ..... 2 2 ' 

so (3.5. 9) holds. 
Thus, if np < I, we may write (3.5.6) as 

(3.5.10) lal < np(I ·I· np). 

We shall now consider 

I - I I ( I -- p )" I -:-= I - ( I - P )" • 

THEOREM 3.5.2 

JfO < p < J and n is a positive integer with np < I, then 

1-1 + (I - p)"I S np. 

Proof We may assume that n > I. Since 

• ( n) 1c 1-(1-p)"c--:np- "~ k (-p), 

it suffices to show that 

t ( n )<-p)" > O. 
1c~1 k 

CHAP.J 

Let m be the largest integer s [(n - I )/2]. Then n is either 2m + I or 2m + 2, 

so 

.t. (;)<-pl';,: t. [(;)," - (2/1 ,k'"l 
Therefore, it suffices to show that 

(3.5.11) ( 
n_)pll > ( . n )pZJ+I, 
2J 2J ·I· I 

which reduces to 
n- 2j 

I> 2j + 1P· 

But 
n - 2j < ___!!1!_ <_I_< I 
2j -I I p 2j I I 2j I· I ' 

so the inequality holds. 

T' )results may be combined into the following theorem: ) 
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THH>REM J.5.3 

Let I I a ~ It , ( I I p;), where -· P• • : p, ~~ p• holds for i • • 
I. 2, .... n. Suppose that ''P• and np• are both positive and less than I. Then 

-- np. < a < np*( I I np*). 

If pis the larger of P• and p•, then lul < np(l + np). 

These theorems are fundamental for establishing bounds for relative error. 
The bound for lul is given by (3.5.6), and in (3.5.7) we see that njj is an 
approximation for this bound. But in Theorem 3.5.1 we see that njj is also a 
bound for the relative error in the approximation (3.5.1). Since we are 
bounding the relative error a, we hope that np is small, say 1Q- 5 or I0- 6 • But 
then the approximation (3.5.7) is very good. Indeed, if njj is so large that the 
approximation (3.5.7) is unsatisfactory, then it is almost certainly large 
enough to indicate that the approximation x =:::: x is unsatisfactory. Thus, 
(3.5.7) is a good approximation which is not likely to mislead us. 

These bounds of the form np may be interpreted in another way. Suppose 
that we have performed II multiplications in FP(r, p, clq) with q > I. Then 
P• •· • r - cp • 11 :md p• ~- 0, so 

(3.5.12) 

Now, suppose that n °·: r", so np• =- ,-cp-1c-u. Then (3.5.12) is the bound we 
would have had for the relative error introduced by a single multiplication in 
FP(r,p - k, clq), so we may think of the r" multiplications as having pos
sibly cost us k digits in accuracy. Thus, performing a million multiplications 
may cost us about six decimal digits, or, since 106 =:::: 22°, about 20 bits. Then 
we would not want to perform a million multiplications in FP( 16, 6, cl I). but 
the bound for the relative error introduced by performing a million multi
plications in FP(l6, 14, c/1) is smaller than the bound for the relative error 
introduced by a single multiplication in FP(l6, 9, di). 

This also sheds light on the precision we should use. Suppose that we want 
to perform 200 multiplications in FP(IO, 8, c). Then we may lose between two 
and three decimal digits or accuracy. Instead of performing all arithmetic in 
FP(IO, 8, d. suppose that we adhered to the "well-known rule" referred to in 
Section 3.3, which states that it is not worth developing digits unless we can 
guarantee that they are significant. This would suggest that after the first 100 
multiplications we could reduce the precision of our arithmetic to six decimal 
digits. But then the second 100 multiplications would expose us to the loss of 
two more decimal digits, so the final bound for relative error would be the 
same as the bound for the relative error after a single multiplication in 
FP( 10, 4, c). Herc we see clearly the advantages of performing all arithmetic 
at the higher precision, so the new error introduced will always '·)small. 
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Reducing the precision of the arithmetic risks unnecessary damage to the 
final result. 

Finally, suppose that instead of (3.5.1) we really wanted to compute 

(3.5.13) y ·:..: fr)',. 
j, 0 

where the x, in (3.5.1) arc floating-point numbers with x, =:: J';· If each X; 

satisfies 

then 

The relative error here again has the form of (3.5.3). If (n I I )t* • • I. we may 
write 

-~ : .- ( I I a)( I I T)y, 

where the bounds for a are given by Theorem 3.5.3 and t satisfies 

This suggests that the precision should be chosen so that the bound;; for the 
p, is no larger than t*. and we would prefer to have p substantially smaller 
than t*. We arc sometimes interested in the special case in which .r, . J\. so 
the p, and the T1 have the same bounds. Then we may write .i ( I I· P)J' with 

-(211 I l)p. :__:: p ~ 0. 

3.6. x .. N 

Many higher-level languages use a special symbol. such as u or f. to 
designate exponentiation. Since most computers do not have an instruction 
to perform exponentiation, XN must be evaluated by a subroutine. Thus, in 
terms of the computation performed, the•• operation is similar to a function. 
such as SQRT or SIN. 

The calculation performed for u operation in FORTRAN often depends 
on the data types of the operands. For example, if X and Y are real, the 
calculation performed to compute x .. Y is often equivalent to the evaluation 
of the expression EXP (Y•ALOG(X)). In this section, we shall consider the 
computation of Xu N. where X is real and N is a positive integer. We shall 
assume that the computation is carried out in either FP(r, p, ,·) or FP(r, p, clq) 
with q :~ I, and we shall consider three approaches for the computation of 

) ) 
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Eac_h ap~~oach will be illustrated by a FORTRAN program, and for the sake 
of ~1mphc1ty, we shall .allow the programs to change X and N. We repe.at that 
N 1s assumed to be a positive integer. 

Repetitive Multiplication 

Here, we shall perform the computation 

y =-.· I 
DO 100 I - I. N 

100 Y == Y•X 

This •~Pp~o~c~ r~quires N m~lti~licatio~s, and the growth of rounding error 
for this calculat1on w,!s studied m Section 3.5. Using (3.5.2) and (3.5.3), we 
see that we compute Y ,· (I - a) Y, where 

(3.6.1) N 

I • - O' = II (I - p ). 
f I 

1 

Hc~e. P, is the relative error introduced by the ith multiplication, and it 
satJsl_ic~ 0 ~_:: P, ..::: ~· tp "· The first multiplication forms hX, and since 
mult1phcat1on by I 1s exact, p, ;.;:. 0. Then (3.6.1) may be replaced by 

0.6.2) N 

I • • a = 11 ( I - p,). 

Setting p. 

(3.6.3) 

·' r 'P 11
, we have 

or, using Theorem (3.5.2), 

(3.6.4) 

Repetitive Squaring 

0 <~ a < (N -- l)p •. 

In this approach, we use the binary representation of N. Let 

(3.6.5) 

where 

(3.6.6) 

and each k, is O or I. Then the binary representation of N is 
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Let P, • X 2', so 

(3.6. 7) 

and 

(3.6.8) 

or 

(3.6.9) 

y 

Y fl P,. 
I II 

Ii, I 0 

I, 2, ... , Ill, 

We use (3.6.9) to compute Y, and our computational procedure is 

Let 

(3.6.10) 

p X 
y I 

100 L - N/2 
K N--2•L 
IF(K.EQ.I) Y- Y•P 
N ·• L 
IF(N.EQ.0) GO TO 200 
p .. C P•P 
GO TO 100 

200 CONTINUE 

CHAP. 3 

Then this algorithm requires only k I m floating-point multiplications. On a 
binary machine, the computation L - N/2 may be performed by shifting N 
one place to the right, and K ""' N - 2• L is the low-order bit of N prior to 
this shift. Thus, the fixed-point arithmetic used in this algorithm may be very 
easy to perform in Assembler language. In any event, we only go through the 
loop m I I times, so this approach produces substantial savings in computer 
time when N is large. 

In this procedure, instead of computing the P, and Y from (J.6.7) and 
(3.6.9), WC compute approximations P, and Y by setting Po X and using 

(3.6.11) 

and 

(H-, y 

where 11 • denotes the • operation. 

i •· I, 2, ... ,m, 

Ji• Pi. 
I ti 
,,, 0 

) 
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We may write 

(3.6.13) 

and 

(3.6.14) () •• u,)(I .. O'z) ••• (I - O'k) fr P,, 
I 0 
k,10 

XUN 95 

with O .-- O'; • - r 'P "· Since th«:_ first mu~iplication in '3.6.14) multiplies a 
number by I, u, 0. Now p

0 
- X, p

1 
~ - (I _ p,)X2, 

I\ • (I - P,>2 (I - Pz)X• 

and one proves by induction that 

so 
P, (I - - p,)(I -· p,. 1)2(1 -- p,_

2
)• ••• (I .. p,)z•·•xz•, 

y rl~ (I •• u,>]r~• ,ff,(() . p,) •.. (I -- p,)z•·•x2•1k, 

f-f, (J ••• u,)·, fr xk,l' fl ((I ··- p,)k• ... (I ·- p )'•2•·•1 
.1 I _ 1 o , I I • 

Thus 

where 
y .. (I ···- T)Y, 

or 

T [i"f (I . u,>] 11 )
1
[ (I . P1>'•2•-, 

I I I I J I 

Then 
[l~ (I ] 

m m 
T O',) II II (I ... p )'•2•·1. 

J I i I J 

(3.6.15) 

where 

(3.6.16) 

Thus, I - -r is the product of factors of the form t -- u or J _ p Let b 
the number of such factors, so ' j• n e 

(3.6. I 7) 
n • k -I f Ir 

J I 

Then, using (3.6. 10) and (3.6.16), we find that 
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Since 

(3.6.18) 
I I: 21- J -- -:: 2' - I ·I· . . . I 2 I I •• 2' - I ' 

J I 

we have 
n "t k, -I· f k,(2' - I)= :E k,2' - N. 

/ 0 / - I I -0 

Thus,wehaveNfactorsoftheform I - u,,and I - PrSincea, == O,wehave 

(3.6.19) 

where P• = ,-,p-11_ This is exactly the same bo~n~ w~ had in (?.6.3) for the 
relative error a when we used the repetitive mult1phcat1on algorithm: 

With either of these algorithms, we obtain a formula for the_ r_clat1ve cr~or 
which has the form of (3.6.1) or (3.6.15), but with the rep~t1t1vc squaring 
algorithm there are only a few different values I - p1 which arc repealed I, 

times. Using (3.6.16), we sec that 

,, __!_ f k,2' 
2 /-1 

Similarly, 

Thus, if the first two squarings produce bad relative error, it is as if three
fourths of the multiplications in the repetitive multiplication method had 

produced bad rel.,tive error. 

Nested Squaring 

In this algorithm. we again use the binary representation of N_ gi~en by 
(3.6.5) and (3.6.6) and the representation of Y given by (3.6.8). This time wc 

define 

Q - - 1"'1 x•,1•-, J • ·• • 
j J 

so Y "' Q
0

• Now Q"' -= X"• ,-== X. and 

Q,-1 • 

so 

(3.6.20) 

ff X"•:•i•• 
I-/- I 

x•,-• fl x2•,2· •. 
I J 

In this appmach, wc first determine the valu~ of_m satisfying (3.6.6). We th~;
1 

set Q,., . X and compute Q
1 

from (3.6.20) lor.1 m I."'· 2, ••·,I, • 

) 
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Then Y' ' Q0 • The following FORTRAN program assumes only that we arc 
given an integer L with 2L > N. 

y = I 
LL= 2uL 
DO 100 I = I, L 
Y = Y•Y 
N = N•2 
IF (N.LT.LL) GO TO 100 
Y = Y•X 
N = N-LL 

100 CONTINUE 

This approach requires L -1- k floating-point multiplications, where k is given 
by ( 3.6.10), and even if we take L = m + I, we find that this is one more 
float.ing-point multiplication than the repetitive squaring method required. 
But 1fwe knew the value of m satisfying (3.6.6), we could initialize with Y =-= X 
instead of Y = I, and go through the loop only m - I times. In this case we 
would use only k + m - I floating-point multiplications, which is one fewer 
than we required for the repetitive squaring algorithm. Thus, this algorithm 
is attractive when it is easy to find m, that is, to find the location of the high
or~er on_e ~it in the binary representation of N. As before, the fixed-point 
anthmetrc 1s easy to perform on a binary machine. 

In our computation, ins~ead of computing Q1 given by (3.6.20), we 
compute an approximation Q1 obtained by setting Q,,, =--= X and using 

(3.6.21) 

As before, we may write 

(3.6.22) 

where O < a,_., p1_ 1 < ,- 1p• 11• Proceeding by induction, one proves that 

and 

(3.6.23) y --::; Oo ·0 ~ D1 (I - t1,)Z'k'][}( (I -.p,)1']DX x2••]x2~. 

Using (3.6.8), (3.6.23) may be written as 

(3.6.24) y l"' · I JI-,., I j Y H ( I · · u,)!'"• J ! ( I ... p,)i'_ , 
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so 

(3.6.25) Y == (I - ,p)Y, 

where 

(3.6.26) [
m-1 ][m-1 J I - rp =-= TI (I - u,)2•1r. ~ (I - p,)2' • 
,~o t~i -

Let n' be the number of factors of the form I - a, or 1 - P, in (3.6.26). 

Then 

(3.6.27) 
m-1 m-1 

n' = l: k,2' + l: 2'. 
lnO juO 

Using (3.6.5). (3.6.18), and the fact that k'" = I, (3.6.27) reduces to n' =--: 

N - I. Then, setting P• = r-,,-.,, we have 

which is the same bound we obtained for the relative error in the other two 
algorithms. As with the repetitive squaring algorithm, the relative errors 
from the first few multiplications have a large effect on the final answer when 

N is large. . ... 
Even the nested squaring algorithm does not necessaraly m1mm1ze the 

number of floating-point multiplications needed to compute x .. N. For 
example. Exercise 13 illustrates a faster method for computing x .. 15 •. F~r a 
detailed discussion of the problem of minimizing the number of mult1phca
tions in the computation of x .. N, see Knuth ( 1969). 

3.7. CONDITION 

In studying the propagation of error, we are often confronted with the 
question of how an error in the input x affects the answer. For example, 
suppose that we want to compute xN for some positive integer N, but that 
instead of x we are given an approximation-~ for x with i = (I I· u)x. Then 
we ask how close -~N is to xN. Now 

(3. 7.1) 

so Theorem 3.5.3 allows us to translate bounds for t1 into bounds for the 
relative error in the approximation .iN ~ xN. Indeed, comparision of (3.7.1) 
with Section 3.6 shows that the way in which errors in x affect the answe~ to 
this problem is quite similar to the way in which errors in the computation 

x .. N affect the answer. 

) 
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In general, we shall say that the problem of computing 

(3.7.2) y = f(x) 

is H"d/ conditiom•c/ if small changes in x produce only small changes in /(x), 
while it is il/-conclitionecl or poorly conclilio11ed if small changes in x can 
produce large changes in .f(x). This is still rather vague, because we have not 
specified the meaning of small and large. In some cases we arc interested in 
absolute changes, while in other cases we arc concerned about relative 
changes. 

The condition of the problem (3.7.2) may depend on the data x as well as 
the function .f(x). Thus, for a given function / (x}, the problem of computing 
y f(x) may he well conditioned for certain values of x, but ill-conditioned 
for other values of x. 

The computation in (3.7.2) may be generalized to the case in which we use 

(3.7.3) i = 1,2, ... ,m 

to compute m values .I'; from n input values x, ..... x,.. In this case. it is often 
convenient to measure the size of a change in the x·s or y•s by a norm for a 
vector space. Using this approach for the problem of finding a solution of a 
system of simultaneous equations 

(3.7.4) Ax·- h. 

where the right-hand-side h is arbitrary, one can assign a co11cliti011 mmrher to 
the matrix A representing the extent of the ill-conditioning of the problem 
(.l7.4). [Sec Wilkinson (1%3) or Forsythe and Moler (1967).) As Wilkinson 
points out, the fact that a matrix is ill-conditioned for the problem of linding 
the solution of (J. 7.4) docs not imply that it will be ill-conditioned for the 
problem of finding its eigenvalues or eigenvectors. Thus, we should speak of 
the condition of a problem, not a matrix. 

We shall now consider the condition of the problem (3.7.2) in more detail. 
Suppose that we have a program or subroutine to perform the computation in 
(3. 7.2). but that instead of x we are given only an approximation .i for x. In 
place of x. our program sees only .i, so it tries to evaluate /(.'i) instead of 
/(x). We now ignore the errors in computing /(.t:) and ask how different /(.r:) 
can be from .f(x). That is. we ask how much the error in the approximation 
.i ::::: x would damage the answer if no further errors were made. This is 
exactly the question of how well conditioned the problem (3.7.2) is. 

We let 

(3.7.5) i • X I f. 

and we assume that /(:i) is continuous and possesses a derivative at every 

) 
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point between x and x I· f. Then. by the theorem of mean value. 

.f(x -I f) - .f(x) :.= J'(e). 
f 

where e lies between X and X I· f. Thus. 

(J.7.6) 

C'HAP. 3 

If f is small enough so that f'(t) does not change very much between x and 

x + f, we have 

(3.7.7) J(x I f) - /(x):::: f/'(x). 

Alternatively. suppose that we have a bound M such that 

(3.7.8) IJ'(t)I s M 

holds for all t between x and x + f. Then 

(3.7.9) 1/(x) -f(x)I s If Ml-

In many cases (3.7.7) provides an adequate warning when the answ~r is 
sensitive to errors in the data, but when a bound is requi~ed we us~ <:.?_· ~\f 

When /(x) is not zero, we may. prefer to use relative error mstc.,d 

absolute error. From (3.7.6) we obtam 

(3.7.10) 
f(x) - /(x) -- f.f'(e). 

f(x) - J(x) 

Now ir .i ~ (I I- p)x, we may take px as the value off in (3.7.5). so (3.7. IO) 

becomes 

(3.7.11) 

As before. 

(3.7.12) 

/(.Y.) - f(x) - px f'<e). 
f(x) -- f(x) 

J(.Y.) - /(x) ~ p:c('(x) 
f(x) J(x) 

if f'(t) docs not change much between x and .Y, and if f'(t) satisfies (3.7.8). 

we have 

(3.7.13) 
l
[_fi)-/(.t)I < 1~1-

/(x) - /(x) 

These results then give us a measure of the condition of the problem ( 3, 
7
:
2>· 

We may 
0

thi~k of xf'(x)/f(x) in (3.7.12) and x~/f(~) in (3. 7_. ~ 3) us IIWJ!lll/l<'tJ• 

tionfactors indicating how the relative error pm x 1s mugmhcd. 

) ) 
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As an example. we may consider the function /(x) - , ex. Then (3.7.11) 
becomes 

and ( 3. 7. I 2) yields 

/(.Y,) -/(x)-c,,., 
/(x) ""'px. 

In place of (3. 7.13), we may use the fact that e<Jex < e1,x1 to obtain 

I 
/(.t) - /(x) I < I pxel,xl I 

f(X) • • 

The results in (3.7.6) through (3.7.13) may be extended to a function 

(3.7.14) 

of several variables. If /(x,, ... , x.) has continuous partial derivatives with 
respect to x 1 , ••• , x,.. which we denote by fxa<x 1, ••• , xJ, then 

where each elc lies between X1c and X1c + t Ir,· From (3. 7.15) we find that if 
.~" 

0 (I I· P1r.)X1c• k == I, ... , 11, then 

(3.7.16) 

provided /(x, .... , x,.) is not zero. As above, if the partial derivatives do not 
change too much, we may write (3.7.16) as 

(3.7. 17) 

Usually it suflices to consider the size of each of the magnification factors 
x,Jx,<x,, ...• x,.)/f(x1, .•• , x,.) in (3.7.17). 

Finally, this approach may be extended to functions defined implicitly. 
If y*, xf, ... , x: satisfies 

(3,7.18) 

a11d if F, does not vanish at,.,, •• xri.,,, .\'n then (l7.18)d~finc:sy implidll)' 
as u function /(x I': .. ' X,.) in a neighbnrhood or (.\'r' ... ' xn Herc 
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and 

(3.7.19) f ) _ -F.,..(.v. x" .... xJ . 
.,.,(Xp ••• 'x,, ·- F(-)' ... ... ) 

y • ·" 1 • ••••• ,,, 

We may then use (3.7.15), (3.7.16), or (3.7.17) to study J<x ..... , x,,). . 
We shall illustrate this approach by considering the problem of computing 

the roots of a polynomial. This problem has been studied in more detail hy 
Wilkinson (1963). We let 

and study a simple root a of the equation p(x) :-:-= 0. Let 

So J:cN a a) = O Now F (x Do, • .. , a ) = xk and F_~(x. Do• . .. , a,,) Vitt 0' • • • t ,r ' Ot t n • • 

~ p'(x). If« is a simple root, then p'(«) -=I:- 0, so we may wntc « as a funcu~n 
J(a, .... , a,,) of the coefficients. By substituting these values for Fa. and .f,,. m 
(3.7.19), we have 

(J. 7.20) 

Now suppose that we change only one coefficient ak, replacing it by ( I I· p)a~. 
and let fl be the new value of ix. If p is small enough so that we can use 
(3.7.17), we have 

(3.7.21) a, - (X ~ -pak(l,I, ·I• 

-a,-.-.... p'(a.) 

Here we see that the sensitivity of the root to changes in a cocfficicn! de~cmls 
on both which coefficient is changed and which root we are cons1dcrmg. 

A striking example of this sensitivity was given by Wilkinson ( 1963). He 
considered the polynomial 

(3.7.22) p(x) = (x - l)(x - 2) • • • (x -- 20) 

and studied the effect on the roots of changes in a 19, The roots near I ,~re quite 
insensitive to such changes, but the roots near 16 are changed dram.~t1cally _by 
small changes in a 19 • In fact, he showed that a change of I in t~e s1xty-thml 
bit of a 19 can produce a change of almost I in the thirty-second bit of the ro?t 
16. A change of I in the thirty-first bit of a 19 produces so large a change m 
the roots that the approximation (3. 7 .21) cannot be used, and some of the 
roots become complex with imaginary parts as large as 2.8i. For a thorough 
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study of the condition of polynomials, the reader is referred to Wilkinson's 
book. 

3.8. ERROR ANALYSIS OF A PROGRAM 

To illustrate the error analysis of a program, we shall consider a very 
simple problem, namely finding the value of a linear function. Herc we are 
given a, b, and x, and we are asked to compute 

y =ax+ b. 

We write a subroutine LIN whose input is a, b, and x and whose output is y. 
The FORTRAN program for LIN is 

SUBROUTINE LIN(A,R,X,Y) 
Y =-- A•X f-8 
RETURN 
ENO 

We shall assume that the input A. B. and X are all normalized Hoating-point 
numbers, and we shall ignore overnow and underflow. 

Suppose that we have written this program as a library subroutine and 
that we want to tell the user what accuracy he can expect from it. What can 
we say'? 

Defore trying to answer this question, we shall consider an example. 
Suppose that we are using an eight-digit decimal machine and that the com
putation is performed in FP(I0, 8, C'). Let 

(J.8.1) 

and 

(3.8.2) 

Y AX I B 

Suppose that the input to the routine is 

A .56785679 
(3.8.J) X .54325433 

so 
B -.30849066, 

A.\' .3084 9065 9987 4007. 

and A * X is .30849065. Then 

Y (.00125993)· 10 8 , 

) ) 
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while Y -,: -IO 8 • If 

Y-Y p-,-y-

is the relative error. we find that p is about 792.64. . . 
Clearly, our program is capable of producing very bad rel:1ttvc crr~r. _s1~cc 

we are exposed to a relative error of several hundred. there 1s no mc,uungful 
bound on relative error that we can state to the user. . . 

We note that for this particular set of data the absolute error 1s ~u,tc 
small. In fact. Ir -·- YI< rn-a. However, we might have had data With a 

much larger characteristic. For example, suppose that 

A c-_: (.56785679)· 1040 

X -= .54325433 

B = --(.30849066)-1040
• 

Then I y _ y I ==, -(.99874007)• !031 , so the program may ~roduce larg~ 
absolute error. Indeed. the only bound for the absolute error 1s about 10 

times the overftow threshold n. . . 
Thus, there is no meaningful bound that we can state to the user lor either 

the absolute error or the relative error. . 
We note that in the examples we have considered the erro~ wa_s small with 

t t B We ask whether we can promise the user that this will always be 
res pee o • . • h (3 8 '\) 
the case. But if the input to the program consists of A and X given Y - • .. • 
while B -=c: 10- 40 , then we find that 

Ir - YI= (.99874007)• 10-a I 1Q-
4 o, 

which is not small with respect to B. . 
Next we ask whether we can promise the user that the error will always be 

small wi;h respect to AX. Bu~if A and X ~ave the values given in (3.8.3_) an~ 
B = 12345678, we find that Y = B, so I Y - YI -= AX, and the error 15 no 

small with respect to AX. . 
In summary, these attempts to bound the error have yielded the following 

information: 

). Absolute error: no reasonable bound. 

2. Relative error: no reasonable bound. 

3, Error always small with respect to B: false, 
4. Error always small with respect to AX: false. 

As a final attempt, we might make the following rather vague statement: 
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The error is always small with respect to some quantity which appears in the 
calculation either as initial data, as an intermediate result, or as the final 
answer. 

There are two objections to this statement. First, it is of no help to the 
user, who may be unfamiliar with the algorithm being used and who never 
sees the intermediate results. Second, this statement can be made about some 
very "sick" programs, such as the program discussed in Section 4.2 for 
computing e-x or sin x using the power series when x = 128, or the calcula
tion considered in Section 3.10 for computing sinh x from the formula 

sinhx = ex 2 e-" 

when x is small. 
Thus. all the above attempts to bound the error in our program have 

failed to yield a meaningful statement that can be made to a user. In the next 
section, we shall see that a backward error analysis will provide such a 
statement. 

3.9. BACKWARD ERROR ANALYSIS 

Suppose that we want to compute y =--= J(x). and instead of y we have 
computed a value ji with ji :=::- y. A forward error analysis attempts to bound 
either the absolute error ji - y or the relative error (ji - y)/y. A backward 
<•rror analysis seeks a number x with ji = /(.i) and attempts to bound either 
the absolute difference .i - x or the relative difference (.t - x)/x. 

Thus, instead of asking how well we have solved the problem, we try to 
find out what problem we have solved. There may be more than one value of 
.t with ji -== /(.i), in which case we choose one close to x. Our objective is to be 
able to make a statement of the following form: "We have found an exact 
solution of the problem ji = f (.r.) for some value of .t with I .i - x I < 6 or 
l(x - x)/xl < p. We do not know the specific value of.i, but we have a bound 
(J or p) for how far it can be from x." 

With this approach, we view the errors in the computation as being 
equivalent to a perturbation of the data. That is, the computation is equiva
lent to first perturbing the data to produce .i and then computing ji from x 
exactly. The user must then assess the effect that this perturbation of the data 
has on the answer. But the user already had to worry about how the answer is 
alTected by noise in the data which arose because of the inaccuracy or 
measurements or even because of radix conversion in the input program. The 
backward error analysis merely magnifies the imporh1nce or his considering 
this effect. 

The idea or a backward error analysis is easily extended to a function of 
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several variables. If we wish to compute y = f(x 1, •• • , xn), and instead we 
have computed y, we seek .t 1, ••• , -~n with 

(3.9.1) 

In this case there are likely to be many vectors(.~ ...... -~n) satisfying (3.9.1 ). 
We may try to bound .i, - x, for each i or (.i, - x,)/x, for each i. In many 
applications in matrix theory, we select a norm II x II for the vector space and 

try to bound 11-i -- xii-
To illustrate a backward error analysis, we shall consider our FORTRAN 

program LI N(A,B.X, Y) discussed in Section 3._8. We wanted to compute _Y 
given by (3.8.1), and instead we computed Y given by (3.8.2). Now m 
FP(r, p, c) or in FP(r, p, clq) with q ~ I, we have 

(A• X)(f) B c- 0 (I + a)l(A • X) -1 B]. 

and 

Then 

so we may write 

where 

Y =-~ (1 -I a)[(l -- p)AX ·I B], 

Y A.YI iJ, 

A (I a)A 

iJ ·::,, (I I o)B 

i ·= (1 - p)X. 

Alternatively, we could write 

where 

Y . AX ·I iJ 

A,_..-= (1 1- a)(I - p)A 

iJ ,.;: ( I I· a)B. 

Thus, a backward error analysis shows that we have solved a problem close 
to the problem specified, so we can promise the user that the errors introduced 
in the calculation arc equivalent to a small perturbation of the data, and we 
can give bounds for the perturbation. A backward error analysis has provided 
an answer for the question posed in Section 3.8. . 

We see that the subroutine LIN provides good answers for some input. 
but the error may be very large for other input. In fact, those cases in which 
LIN produces large reh1tive error ( Y ·- Y)/ Yarc the cases in which AX an~ B 
have opposite signs and magnitudes approximately equal, so the computataon 
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AX + B involves the loss of several leading digits. But this is ~xactly the case 
in which _the ~•~swcr Y is extremely sensitive to changes in the input, that is, 
the case an which the problem (3.8.1) is ill-conditioned. 

This situation is quite typical. It rather often turns out that a program 
produces good answers for some input and poor answers for other input. If 
we can perform a backward error analysis, we can view the computational 
errors as equivalent to perturbing the data, so the quality of the answer will 
depend on the condition of the problem. Since the condition of the problem 
may depend on the data, it is up to the user to worry about the condition of 
the problem he has posed. 

3.10. EXAMPLES 

In this section we shall consider two examples; one is ill-conditioned and 
the other is well conditioned. 

First, ~onsidcr the problem of computing cos x for x close to x/2. Now 
cos x • ., sm(x/2 ·- x), so if x =::::: x/2 we have cos x =::::: x/2 - x. Suppose that 
we arc working in FP( 10. 8, a) and x agrees with x/2 to six digits. Then a 
change of I in the eighth digit of x produces a change of about I in the second 
digit of cos x. Thus, a slight change in x produces a large relative change i.n 
cos x. so the problem is ill-conditioned from the point of view of relative error. 
This could also be verified from (3. 7.12), which shows that the relative error a 
in cos x due to a relative error p in x is approximately 

(3. IC>.I) a=::::: px tan x. 

By means of a backward error analysis, any errors introduced in computing 
cos -~ can be viewed as being equivalent to perturbing the argument x by a 
relative error p, and (3.10. l) shows that p will be magnified by approximately 
x tan x. • 

We could compute cos x with good relative error even when xis close to 
n/2 if we were willing to use higher-precision arithmetic in the calculation. 
Thus, suppose that we are given an eight-digit number x in S(l0, 8) with 
n/4 < x -:--: n/2. We could use double-precision arithmetic to subtract it from 
a 16-digit representation of x/2, producing a value for x/2 - x which is good 
h~ :_it least eight digits. Then sin(n/2 -- x) can be computed to about eight
d1g1t accuracy in FP( 10, 8, c,), so we can produce a value for cos x with good 
relative error. 

A typical cosine program first reduces the problem to the problem of 
computing the sine or cosine of an angle y with I J' I :·~ n/4. [See Fike ( 1968) or 
Cody ( 197l a).J If this reduction is performed using double-precision arith
metic, the program can produce good relative error, even for the cosine of an 
angle close to x/2. Since this reduction of the angle is a small part of the total 
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work involved in computing the cosine, one might he willing to use double
precision arithmetic for the argument reduction and u5ie single-precision 
arithmetic for the rest · ,! ; he calculation. In this case. we can produce an 
answer with good relative error for the problem of linding the cosine of the 
argument x which was supplied to the cosine routine. hut if x is close to n/2. 
the answer is still sensitive to any errors in x. Since most floating-point 
numbers that arise in computation are only approximations, one might argue 
that in those cases in which the problem is ill-conditioned it is not worthwhile 
doing extra work to produce a good answer for the cosine of the argument 
supplied to the routine. Which of these approaches one takes often depends on 
how easy it is to use double-precision arithmetic in the reduction of the 
argument. In the manufacturer-supplied subroutines for the FORTRAN and 
PL/I libraries in the IBM System/360, the single-precision SIN and COS 
routines use double-precision arithmetic in the reduction of the argument, but 
the double-precision routines do not use higher-precision arithmetic. This 
decision was clearly based on the fact that it was easy to include double
precision arithmetic in the single-precision program because the machine has 
double-precision operation codes, but on many models of the IBM 
System/360 there are no operation codes for extended-precision arithmetic, so 
it is not as easy to perform arithmetic with more than double-precision 

accuracy.t 
As a second example, we consider the problem of computing sinh x for x 

close to zero. In many of the early implementations of FORTRAN, the 
function sinh x was not in the library, so the user had to compute it himself if 
he wanted to use it. He was likely to use the formula 

(3. I0.2) 
. e" -- e-" 

smh x = 2 • 

which could be handled nicely as a stateme11I /11nctio11 in FORTRAN. But 
when x is close to zero. both e" and ,.- .r are close to I. so many digits are lost 
in the subtraction in (3.10.2). For example, suppose that we are working in 

FP( 10, 8, a) and that 

(3. I0.3) 

Then, •• x ::::::- I :I· x, so 

X = 10-s X .12345678. 

e" ::::::- 1.0000012 

e-x ~ .99999877. 

tCody (1971a) describes a way to produce higher-precision accuracy in the argument 
reduction when the hardware does not provide higher-precision arithmetic. His approach 
uses techniques similar to those discussed in Chapter S for using single-precision ari1hme1ic 
to program higher-precision arithmetic. but he simplifies 1he calculation by taking advantage 
of special features of the argument reduction problem. 
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Then (3.10.2) would yield the value 

(3.10.4) sinh x ~ .000001215 .. 

But for x in (3.10.3). the approximation 

(3.10.5) sinh x ~ x 

is good to almost 12 decimal digits, so the answer in (3.10.4) is only good to 
about two decimal places. However, the situation here is different from the 
situation with the cosine problem. We have a formula (3.10.5) which produces 
a good answer for small x. and this formula shows that the problem is well 
conditioned. Alternatively, we could use (3.7.12), which shows that the 
relative error a in sinh x due to a relative error p in x is approximately 

(3.10.6) -p coshx 
a....._ x sinhx· 

For small x, cosh x ~ I and x/sinh x ~ I, so the problem is well conditioned. 
Thus, we cannot blame the problem; rather, it is the algorithm (3.10.2) which 
is at fault. A typical program for sinh x might use a polynomial approxima
tion for small Ix I and (3.10.2) when Ix I is large enough so that no digits are 
lost in the subtraction. [See Fike (1968).) 

It is interesting to compare these two examples. In each case we could 
blame the poor relative error in the answer on a subtraction in which many 
leading digits were lost. But we found that the cosine problem was ill
conditioned and we either had to accept the poor relative error or use higher
precision arithmetic. On the other hand, the computation of the hyperbolic 
sine was well conditioned, and it was the algorithm which was at fault. It is 
typical that the condition of the problem can give us insight about whether 
or not it is worthwhile to seek another algorithm. 

3.11. CHANGING THE PROBLEM 

Suppose that we want to use a subroutine which requires us to supply the 
coefficients a and b of a linear function, written in the form 

(3.1 I.I) /(x) -,- a(x + b), 

which is to be used for Ix I < I. But s~ppose that we have been using / (x) 
in the form 

(3.11.2) /(x) 0 ,· ax · I r, 
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and we have approximations ii and c for a and c. Let 

(3.11.3) ii = .00000056 

c = .54325432, 

CHAP. J 

and suppose that ii and care each in error by less than .5 •"· 10 
8

• ~he~~; has 
two significant digits, while c" has eight. But, for _Ix I ~ . I._ ((x) c.~~- s_till he 
computed from (3.11.2) to an accuracy of about eight s1gmhc.mt d1g1ts. 

We have to supply a and h to the subroutine, but we do not know the value 
of h :- cf a. The best that we can do is to supply ti and 6. where 

(3.11.4) 

so the subroutine will evaluate the function j(x) defined by 

(3.11.5) j(x) ~= ,i • (x w'6). 

Now 6 is accurate to about two significant digits, an~ si~~e 6 is ~ii.most 10
6 

h ·1 Ix I < I r, (t) x is also only accurate to two s1gmh~ant. d1g1ts. Then 
j(~)eis the-pr~duct of two factors, a and x (f) 6, each ?f which 1s ac~urate_ to 
•ihout two significant digits, so we might expect that f (x) would b~ .accurate 
' · ·ri t d·g,·ts We shall see that this badly overestimates the to only two s1gn1 1can 1 • . b 

Also it would suggest incorrectly that the division m (3.11.4) need c error. , 
performed only to about two-digit accuracy. 

We shall suppose that the computations in (3.11.4) and (3.11.5) ar~ pc;~ 
formed in fP{IO, 8, c). From Theorem 3.4.5, we know that (3.11.5) m.,y 

written in the form 

(3.11.6) /(x) · ( I - p)[,i(x I Ii>], 

or 

(3.11.7) j(x) ( I - p)ifa: I ( I I p)cih. 

Also. (3.11 .4) may be written as 

(3.11.8) f, 

so (3.11.7) becomes 

(3.11.9) /(x) 

Thus, 

/(x) 

) 

i' ( I -- a)~ , 
a 

( I - p}(ix I ( I - p)( I - a),~. 

ax c 
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where 

(3.11.10) 
d . C ( I -- p)ii 

,: •· (I - p)(I - a)c''. 

The bounds fora and pin (3.11.10) show that j(x) is accurate to almost seven 
digits. In fact, for the data in (3.11.3), j(x) is accurate to a few units in the 
eighth place. 

Had we performed the division in (3.11.4) to only two digits of accuracy, 
the bound for a in (3.11.8) would be 10- 1 and j(x) would be accurate only to 
about two digits. In fact, if we had used b instead of 6 in (3.11.5), then (3.11. 7) 
would read 

j(x) , (I - p)iix ·I· (I - p)iib. 

Out ,ib would agree with c only to about two digits, so j(x) would be good 
only to about two-digit accuracy. 

Herc a backward error analysis has shown that the computation in 
(3.11.4) and (3.11.5) produces a result /(x) which is quite close to 

(3.11.11) /(x) -::::: iix I· c, 

and this was already found to be a satisfactory approximation for JCx). Thus, 
we have changed the problem from (3.11.2) to (3.11.11) and then to (3.11.5) 
and have found that the answer /(x) was a good approximation for f(x). But 
a typical analysis based on significant digits would compare (3. rl .5) with 
(3.11.1 ), and. finding that ii and 6 agree with a and b only to two significant 
digits, it would conclude that j(x) is good only to two-digit accuracy. This is 
a drawback of an analysis based on significant digits. A backward error 
analysis shows that (3.11.5) corresponds to a slight perturbation of the 
original data, and the fact that 6 is not a good approximation for bis simply 
irrelevant. 

As a second example of this situation, we shall consider the problem of 
finding the real root IX of the equation 

(3.11.12) p(x) • ax 1 I bx I c ,:= 0, 

where a. h. and ,· arc all positive. a and b are .spproximately I, and c -:::: . I. 
Since a and h have the same sign, it is easy to see that p'(x) does not vanish 
for any real x. so (3.11.12) has exactly one real root. Also, if a and b are 
approximately I and c ::::: . I. it is apparent that this root will be approximately 
- . I. We can sec from (3.11.12) that p(x) is not sensitive to changes in a when 

Ix I :::::: . I. and we could use this to show that the root ex is not sensitive to 
changes in a. Alternatively. we could use (l 7.21) to see that IX is well condi
tioned with respect to changes in a, h, and c and that it is much less sensitive to 
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changes in a than it is to changes in b or c. Thus: if w~ a~c given :l~proxima
tions 6 and l for band c which arc accurate to eight significant d1g1ts and an 
approximation ii for a which is accurate to two significant digits, the root « 
can be determined to almost eight significant digits. 

Now suppose that we want to use a root finder wh~ch requires that the 
lead coefficient of the polynomial be I. We want to hnd the roots of the 

equation 

(3.11.13) q(x) , = x 7 -I dx ·I e :..:.: 0, 

where cl, .. , b/a and e · c/a. Naturally, we would compute 

(3.11.14) I ::c:: c -:-- ii, 

and attempt to solve the equation 

(3.11.15) q(x) a= x7 I· dx + l -..: 0. 

Now ,1 and l agree with d and e only to about two places, and an analysis of 
the sensitivity of the root « of (3.11.13) would lead us to expect t~at the r~ot 
a. of (3.11.15) would agree with« only to about two place~. Out 1f the anth
metic in (3.11.14) is performed in FP( 10, 8, C'), we may wnte 

6 cl , ·= (I - p)~. a 

where o ~ p, a< t0· 7 • Then (3.11.15) has the same roots as 

(3.11.16) 
A ... ,lbA \A·-·O fi(x) - ., ax - x · c -- • 

where 
b =-= (I - pf,, 

Since band care only slight perturbations of hand "• we conclude that the 
root a. of ( 3.11.15} and (3.11.16) agrees with « to seven or eight places. . 

The situation described here arises rather often. There are many cases in 

which the solution to a mathematical problem P involves transforming the 
problem into another problem P' which h~s the sam~ answer. But if w__,e kn~~ 
the duta in/' only approximately, we obtmn a transtormed prl~blent /. whu.:h 
we hope has upprmdmutely the same solution us P. ~ften this cun h~ gu_.,r• 
antecd by a backward error analysis which shows that/> has the same so~uuo11 
as a problem obtained by a slight perturbation o~ t_he data in P. _our pnrnary 
concern is how close the solution to the problem /> 1s to the solutmn !0 P. The 
fact that the data in P differ from the data in P' is not importunt 1f we c:an 
guarantee that we have not changed the answer much. Unfortunately, the fact 
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that the data in Pare not good approximations for the data in P' has some- • 
times been used erroneously to try to justify using less accurate arithmetic in 
the solution of P, thereby needlessly contaminating the answer. 

3.12. STATISTICAL ERROR ANALYSIS 

So far, we have tried to produce bounds for the error. But sometimes it is 
appropriate to consider the average error instead of the maximum error. As an 
illustration, consider the computation of 

(3. 12.1) X ==ta, 
I - I 

in FP(IO, 8, a). Suppose that the a, are all positive and that we are given 
approximations ii, for the a,, where the ii, are three-digit integers. Then 
0 ~ ii, < IOOO. First, we suppose that the ii, are the a, rounded to the nearest 
integer, so 

. (3.12.2) 

Then in place of (3.12.1), we attempt to compute 

(3.12.3) - ~ .. 
X = ~ 0 1• 

f-1 

Unless 11 is so large that .~ > 108 , the computation of i in (3.12.3) will be 
exact. so we shall compute i =-= x + f, where 

(3.12.4) f= tf,. 
f ·• 

Clearly, we have the bound I fl ~ n/2. 
In a statistical error analysis, we assume that the f, are independent 

rnndom variables. Unless we have additional information about the a,, it is 
customary to assume that the f, are selected from a uniform distribution in 
the interval - l · : f, ::..;: l. Then the expected value for f in (3.12.4) is zero. 
But, more important. the random variable f has a probability density 
function with a peak at zero. For example, the density function for f I- f is I • i 
p(.\·) =-, I - Ix I for Ix I ~-: I, The graph pf p(xl i~ shuwn in figure J.12, I! 
Indeed, by appealing to the central limit theorem [s~e. for example, Mood 
and Graybill ( 1963)) we conclude that the probability density function for f 
approaches that of a normal distribution us " - • ex>. Even for modest values 
of"· the distribution for f is close ton normal dislribution. In fact, when the 
E, arc independent m:1d uniformly distributed, the distribution oft .approaches 
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Figure J.12.1 

a normal distribution so rapidly that some of the early random number 
generators designed to produce numbers drawn at random from a normal 
distribution merely added 10 or 12 numbers selected independently from a 
uniform distribution. [See Muller (1959).) 

Since the distribution for f is approximately normal, the value .i computed 
in (3.12.3) is likely to be much closer to x than it is to either of the bounds 
x l n/2. (Sec Exercise 18.) In fact (see Exercise 17), it can be shown that if 
the f, arc independent and uniformly distributed on the interval(-·!• i). then 
the standard deviation off is ,./nff2. Therefore. for large n we would expect 
f to be much closer to zero than to :l:.n/2, so the error bounds are likely to 
give a severe overestimate of the error actually incurred. In addition to the 
error bounds (or perhaps instead of them) we might like to be given the 
expected value and standard deviation off. 

Now suppose that the a, are produced by chopping the a, instead of 
rounding them. Instead of (3.12.2), we have 

O~t, < I, 

and we write.~··, x f, where f satisfies (3.12.4). Clearly. the bounds for f 

arc given by 0: f < 11. But now the expected value for f is n/2 and the 
probability density function for f has a peak at 11/2. Consequently, we might 
wish to add n/2 to i as a correction. But if we do not use such a correction. f 
is likely to be on the order of n/2. that is, on the order of one-half the bound. 
Then using the bound instead of the average produces a difference of only one 
bit in our estimate of the error. 

In general, when we use rounded arithmetic we may hope that the value 
we have computed is close to the expected value of the answer and that the 
error produced is considerably smaller than the error bound. Of course, we 
cannot guarantee that this is the case, but the discussion above suggests that 
this is very likely to occur. (See, however, Hartree (1949).) On the other hand. 
if we use chopped arithmetic instead of the rounded arithmetic, then we may 
expect the error to be within about one bit or so of the bound. For this reason, 
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statistical analysis of error enjoys far more favor when the arithm 1· d · 
d d th h 

. . e 1c use 1s 
roun e an w en 1t 1s chopped. 

We indicated that i~ is customary to assume that the error incurred when 
numbers are rounded ~s a_ random variable which is uniformly distributed 
b~tween -¼ a_nd ! umts '". the last place and that the errors incurred at 
d1ffer~nt steps m the calculation are independent. This has been supported by 
expenments; see. for example, Hull and Swenson (1966) and Henrici ( 1959). 
On_the ~ther hand, Hartree (1949) shows that this assumption is not always 
vah~. _His results have sometimes been cited as a reason for not using the 
stat1st_1cal approach to error analysis, but even in the case he considers the 
error mcurred is still substantially smaller than the bound. ' 

W~ have ~een that in many cases it is relative error that is propagated. 
Thus. m Section 3.5 we found that for the calculation of 

(3.12.5) 
X :..~ fl x, 

I O 

we produced a value .i which satisfied 

where the p, are the relative errors introduced by the ,, multiplications. The 
hounds for the P, are 0 -:·: -· P, < r • Ip• 11 when the arithmetic is performed in 
~~(~. P, c) and IP, I < ! r cp ': when it is performed in FP(r, p. R). Then 
x • ( I + t1)x. where the relative error t1 satisfies 

(3.12.6) I ·I t1°' fl (I ·Ip,). 
1~ I 

Since the P, are small. we may study the approximation IJ for t1 given by 

(3.12.7) 

First, we must consider the probability distribution for the p,. To this end, 
let J' he t~ny nonzero real number and let y be either.for;°. We shall consider 
the relative error p given by p (ji - y)/J'. Write 

y. ,,n,. ,··•~:::m<I, 
and Y - ,,,r,. Herc 

and 
111, m I· f 

(3.12.8) 

) 
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As above, it is customary to assume that the absolute error f is a uniformly 
distributed random variable. We usually want to perform an error analysis 
without looking at the intermediate results, so we would like to give an 
estimate for u in (3.12.6) without having to look at each of the intermediate 
products developed in the evaluation of (3.12.5). Therefore, it is customary to 
assume that the mantissa mis also a random variable. Another justification of 
this point of view is based on thinking of the computation as being performed 
many times with different sets of data. Then we need to know the probability 
distribution for a random mantissa. 

There is general agreement that the mantissas of floating-point numbers 
are not uniformly distributed. [See Hamming (1962), Pinkham ( 1961), or 
Knuth (1969).] Instead, it is customary to assume that they are distributed 
logarithmically, that is, that the probability density function is 

(3. 12.9) 
I 

/(m) = m log, r' 

This assumption is based on the following observations: First, this distribu
tion reproduces itself under multiplication, but a uniform distribution does 
not. [See Hamming ( 1962) and Exercise 20.) A second justification is based on 
the fact that many of the numbers that arise in computation represent 
measurable quantities such as lengths, forces, etc., and it is reasonable to 
believe that the distribution of the mantissas of such quantities is independent 
of the units in which they are measured. Pinkham ( 1961) shows that this leads 
to the conclusion that the distribution of mantissas must be logarithmic. As 
indicated below, there is also empirical evidence to support this view. (Also, 

see Exercise 23.) 
Let k be a positive integer which is less than r. The probability that the 

leading digit of mis less thank is the probability that r- • ~ m < k/r. If we 
assume that (3.12.9) is the probability density function form, we find that the 
probability that the leading digit of m is less than k is 

(3.12.10) f 1c1r dm = log, k = log, k. 
,·• m log, r log, r 

Thus, in the decimal system the probability that the leading digit is I is about 
.3, and the probability that it is I, 2, or 3 is about .6. Hamming ( 1%2) gives 
frequency counts for the leading digits of dimensioned physic.al constants he 
selected at random from the Hane/book of C/11.•mistry am/ Pl,y.'iic·.,·. llis d,,ta 
agree quite well with (3.12.10). . 

In FP(l6, p, a), we are sometimes interested in the number of le.uhng 
zeros in the binary representation of m. If we take k cqu.al to 2, 4, 8 !" 
(3.12. JO), we find that the probabilities of having 0, I. 2. or 3 lending zeros •~ 
the binary representation of m are all equal. This is validated by the expcn-

) ) 

EXERCISES 117 

ments of Azen and Derr (1968), i~ which they analyzed samples of hexa
decimal mantissas resulting from computation. (They also propose a simpler 
distribution for hexadecimal mantissas which has this property of producing 
a uniform distribution of the number of leading zeros in the binary repre
sentation of m.) Thus, we may expect that hexadecimal mantissas arising in 
computation will have three leading zeros in their binary representation about 
one-fourth of the time, whereas this would happen only about one-fifteenth of 
the time if they were uniformly distributed. 

The importance of the distribution of mantissas lies in its effect on the 
relative error in (3.12.8). Since the probability density function in (3.12.9) has 
a peak at,-•, random mantissas are much more likely to be close to ,- 1 than 
close to I. Then for any absolute error f in m, the relative error p is much 
more likely to be close to rt than close to f. Thus, we are more likely to 
experience the worst case for the relative error than we would be if the 
mantissas were uniformly distributed. (See Exercise 22.) This will affect our 
estimate of a quantity such as 8 in (3.12. 7). 

• EXERCISES 

1. Show that even if the approximations x :::=::: 10.ll and y :::=::: .9523 are each ac
curate to within one-hair a unit in the fourth digit, the approximation xy :::::: 
(I0.13)•(.9523) may be in error by more than five units in the fourth digit. 

2. In FP(r, p, cl I), show that in the subtract magnitude case we may indeed have 

oEf)b=(I +p)(a+h), 

where p is positive and close to rep- 11. 

3. Show that in FP(2,p, c) for nontrivial values of p, the numbers a • (b EB c) 
and (a • b) (F,) (a • c) can differ by two units in the last place, even if b and c 
have the same sign. 

4. ln FP(r, p, c), find a bound for the relative error of the approximations 

(a• b) +a:::=::: b 
a• (b +a):::=::: b. 

S. Show that the following statements hold in FP(r, p, R) for interesting values of 
randp. 
a. The associative law of addition does not even hold approximately. 
b. If a, b, and c all have the same sign, then 

o(±)(bEf,)e) = (I + p)[(aEf)b)Et)<'), 

where IPI ~ ,-cru, 
c. a. (b. <') rs (I + p)[(u. b). c), where IPI < 2,-(p-11(1 + 2,-cp-ll). 
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d. If a• I, , a • c and a :/: 0, then b -' ( I I- pk, where 

IPI < ,-,,-11(1 ·I ,-,p-11), 

c. The distributive law docs not even hold approximately. 
f. For any a, b, C 

a• (b(fl C') ,_.., (I + p)[a(b + c)], 

where I Pl~ ,-1r 11(1 I ,-,p- 1 '). 

g. If band c have the same sign, then 

(a • b) Ef) (a • c) 0 , (I + p)[a • (h CT-) ,·)], 

where IPI < 2,-,p-ll(I + 2,-,,-u). 

CHAP. J 

6. Suppose that x and y are numbers in S(r, p) and that we want to compute 
z "'" x2 - y2, performing the arithmetic in FP(r, p, c/q) with q :::~ 1. Show that 

the calculation 

produces a value :: with good relative error but that there is no reasonable 
bound for the relative error if we use the formula • 

z = = (x • x) t:-) (y • y). 

Which formula is more ellicient from the point of view of computer time on the 

machine you arc using? 

7. Suppose that we arc given a number x in S(r, p) with O < x < 1 and that we 

want to compute 

performing the arithmetic in FP(r, p, c/q) with q ~ I. Assume that we have a 
lihrary program SQRT which produces good relative error for the square root 

computation. Show that the formula 

y = I - SQRT(I - x) 

may produce bad relative error when xis close to zero. By rcvcrsi~g th~ usual 
process of simplification of algebraic expressions, we may rauonahze the 

numerator of I -~ to produce 

Show that the coding 

y = x + (I + SQRT(l - x)) 

•1Y• produces good relative error. 
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8. Suppose that we have N observations .'fa, x 2, ••• , xN. We define the sample 
mean M and variance V by 

I N 
M -LX, N,., 

I N, 
V :·: - L (x, - M)2. N,_, 

One readily shows that Vis also given by 

This formula is particularly convenient when we do not want to store all the 
x's. Unfortunately, it is much more sensitive to rounding error than the first 
formula is, particularly when Vis substantially smaller than M 2• 

a. Explain why the second formula for Vis more sensitive to rounding error 
than the first formula is. 

h. Perform the following computations for N -., 100 and 1000 and k .·, 0, 
I 000, 2000, 3000, and I 0,000. Let x, =--: k ·I· i for i = I, 2, ... , N. Compute 
Mand Vin both FP(16, 6, ell) and FP(l6, 14, c/1), using both formulas 
for V. Compare the results with the results obtained analytically from 

i'; ; == N(N I I) 
i I 2 

i'; ;z =-~ N(N 1- I )(2N I· I) 
i I 6 

c. Perform the following computations for N. •" 100 and 1000 and k • 500, 
100, 20, 10, 2, and I. Use a random number generator to generate N values 
x, selected from a uniform distribution on the interval 500 -· k to 500 + k. 
Compute M and V in both FP( 16, 6, cl I) and FP( 16, 14, cl I) using each of 
the formulas for V. faplain the behavior of the results. 

d. As above, suppose that we have N values x, with sample mean M and 
sample variance V. Let 

y1 ·-= x1 -a, i :-: 1,2, ... ,N. 

Then the J', have a sample mean M ·- a and a sample variance V. If a is 
close to M, using the second formula to compute Vas the variance of the y's 
may he almost as attractive as using the first formula to compute Vas the 
variance of the x's. (Why?) In part c, we would expect M to be close to 500. · 
Repeat the computations in part c computing Vas the variance of the y's, 
where 

Y, , x1 - 500, i :-c I, 2, ... , N, 

and compare with the results of the previous computation. 

) 
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9. Let x ,~ }:,f" 1 :r1 and .x =-- }:,f- 1 x" where 

i = I, 2, ... , N. 

Suppose that all the x, arc positive. Prove that 

x =(I+ p)x, 

where Ip I ~ max 1 :·15.N Ip, I, 
10. Suppose that we want to compute S = Lf, 1 x,. where the x, are positive real 

numbers. Let i, be x, chopped to S(r, p), and set 

s. = .i, 
s,. I :- S,@i,. h i = 1, 2, ... , N - 1, 

where the arithmetic is performed in FP(r, p, c) or FP(r, p, clq). Let S ~- SN. 
Clearly S ~ S. Prove that S exceeds S by less than N units in the last place of 
S. 

II. Let A, and B1 be positive numbers in S(r, p) for i =-, 1, 2, ... , N, and let 

N 
S= L A,B,. ,_, 

To compute an approximation S for S, we set S0 = 0 and let 

S, =- S,_ 1 (±)(A,• B1) i =--= 1, 2, ... , N, 

where all operations are performed in FP(r, p, clq) with q ~ 1. Then we set 
S "", S,., and note that S s S. Using the result or Exercise 8, prove that S 
exceeds S by less than N units in the last place of S. Show by an example that 
S may exceed S by almost N units in the last place or S. 

12. Let X be a number in S(16, 6), so Xis also in S(16, 14). Let Y = X"', where N 
is a positiveintegcr,andsupposethat we compute Y =-' x .. Nin FP(l6, 14, c/1). 
Let Y and Y be the values of Y and Y chopped to S(16, 6). For each or the 
three methods for computing X••N given in Section 3.6, find a bound for the 
relative error in the approximation Y :=:: Y and give an estimate of how large N 
must be before Y and Y can differ by more than one unit in the last place. 

If you have access to a machine which performs arithmetic in FP( 16, 14, c/1), 
select several values of X and N and compare the results obtained by computing 
X .. Nin FP(l 6, 14, cl I) using each of the three methods described in Section 
3.6. 

13. In Section 3.6 we gave a method for computing X"' requiring m + k - I 
floating-point multiplications. Show that X I s can be computed using only five 
'1oating-point multiplications, although m + k - J = 6. 

14. Suppose that we want to compute Y :=.: X-N, where N is a positive integer and 
X is in S(r, p). Find bounds for the relative errors in the approximations A :===: Y 
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and B === Y, where A and B arc computed from the FORTRAN statements 

A=-:: 1./X .. N 

B = (1./X) .. N 

Assume that the arithmetic is performed in FP(r, p, clq) with q 2 I. 

IS. Suppose that we want to compute the value or p(x), where 

It is customary to evaluate p{x) using Horner's method: 

To code this in FORTRAN, we might store the coefficients in an array A, 
storing 01c in A(k + I), k == 0, I, ... , N. Then we would use the FORTRAN 
coding 

P = A(N+l) 
DO 100 K = 1,N 

100 P = P•X+A(N+I-K) 

Suppose that a" and x arc in S(r, p) and that we perform all the arithmetic in 
FP(r, p c/q) with ,, >- J. Using a backward error analysis, show that we have 
computed 

where,;" =-. Cl I· Pk)u". Find the bounds for the P1c- If each a" ~ 0, show that 
for X > 0 

p(x) = (I + p)p(x), 

and find a bound for p. 

16. Prove that if f is a random variable which is uniformly distributed on the 
interval - ! s; f :::..: !, then the variance off is 112. 

17. Suppose that f "· l:i I f 1 and that the f, arc independent random variables 
which arc uniformly distributed on the interval -! ,s: f, ::; ¼• Using the result 
of Exercise 16, show that the standard deviation off is Jn[i2. 

18. Write a program to perform the following calculations for N . .::: l000, 5000, 
and J0,000 and k c.= 2, 10, 20, and 100. Use a random number generator to 
generate N random numbers selected from a uniform distribution on the 
interval - ! :::: x =:; ! and treat these numbers as Nik observations of k 
random variables f i. f 2, ••• , f •· Forin f = Lt. 1 f,. so we have Nik values for 
f. Compute the sample mean .and standard deviation for f. Divide the interval 
-(k/2) S .\":::;; k/2 into 100 equal subintervals and obtain frequency counts 
for the numhcr of values off which fall into each subinterval. 
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19. Let f I and f 1 he independent random variables whkh arc uniformly distributed 
on the interval -! ~ x s !. and let f - f I I- f 2• Prove that the probability 
density function for f is p(x) = I - Ix I for Ix I s I. 

20. Let z • xy. where x and y are independent random variables. 
a. Show that if the mantissas of x and y have a logarithmic distribution. so 

does the mantissa of z. 
b. Show that if the mantissas of x and y have a logarithmic distribution. then 

the probability that postnormalization will be required in computing x • y 
is .5. 

c. Find the probability density function for the mantissa of z if the mantissas 
of x and y are uniformly distributed on the interval ,- 1 ~ t < I. 

21. It is often convenient to think of the mantissa of a floating-point number as a 
random variable. Find the mean and standard deviation of a random 
variable m, where 

a. m is uniformly distributed on the interval ,- 1 s; x s I. 
b. m has a logarithmic distribution on the interval ,- 1 s x < I. 

22. In (3. t 2.8) we saw that the relative error p introduced by rounding or chopping 
a number top digits is of the form f /m. Suppose that f and mare independent 
random variables and that p ~-- E/m. Find the mean and variance of p if 
a. f is uniformly distributed on the interval --,-P < x s O and m has a 

logarithmic distribution on the interval ,- 1 :::; x < 1. 
b. f is uniformly distributed on the interval -!r P < x ~ 1,-p and m has a 

logarithmic distribution on the interval ,- 1 ~ x < I. 
c. f is uniformly distributed on the interval -r P < x ~ 0 and mis uniformly 

distributed on the interval ,- 1 s x < I. 
d. f is uniformly distributed on the interval ·-!,-" < x < ¼r-p and mis 

uniformly distributed on the interval ,- 1 s x < I. 
e. To assess the importance of the distribution of the mantissas, compare the 

mean and variance computed in part a with the ones computed in part c. 
Similarly, compare the mean and variance computed in part b with the ones 
computed in part d. 

23. Using the techniques described in Section 4.4. modify a matrix inversion 
program to extract the mantissa of every number which arises in the calcula
tion. Divide the interval,- 1 s x < I into 20 subintervals and obtain frequency 
counts for the number of mantissas which fall in each subinterval. Compute the 
sample mean and standard deviation of the mantissas. Run the program for 
several matrices whose order is about 10. 

) 

4 EXAMPLES 

4.1. QUADRATURE 

. In this chapter we s~all consider some examples offtoating-pointcomputa
lton. _These examples will he ref erred to elsewhere in the book to indicate why 
certain approaches have been taken to implementation of features such as 
rounding. double-precision arithmetic. etc. 

The first cxa~plc we. shall discuss is a quadrature problem. Suppose that 
we want to use Simpson s rule to compute an approximation for the value of 

I= J: /(x) <Ix. 

Select an even positive integer N and set If,~_.= (B - A)/ N. Let x
4 

-~ A + k 11. 
k 0, I. 2 ••.. , N. Then the approximation for/ given by Simpson's rule is 

(4.1.1) II 
-.rl/(xu) I 4/(x,) I 2/(x2 ) ·I· 4/(x3) + 2/(x

4
) I· 

I 4/(xN· , ) ·I /(xN)]. 

If .f(x) has a bounded fourth derivative on A .< x s B. it can be shown that 

(4.1.2) I = SN ·I O(H 4). 

[Sec. for example. Hildebrand (1956).] 
For our example we shall try to compute 

(4.1.3) f
11.'l 

I =--= 
0 

sin x tlx. 

123 ) 
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Clearly/ = I, and we shall observe how well SN approximates/ as N increases. 
We shall perform the indicated computation using noating-point arithmetic, 
and we shall print SN for N = 2':, k = I, 2, .... I 6. 

For our first attempt we shall use the following rather naive FORTRAN 
program: 

B = 1.570796 
DO 100 K = 1,16 
N = 2uK 
H = 8/N 
X=O 
S = SIN(X) 
NN = N - 3 
IF(K.EQ.1) GO TO 200 
DO l00 I = l,NN,2 
X = X+H 
S = S+4.•SIN(X) 
X = X+H 

100 S = S+2.•SIN{X) 
200 X = X+H 

S = S-!-4.•SIN{X) 
X = X+H 
S = S+SIN(X) 
SIMP = S•H/3. 

l000 WRITE ( ) K,N,SIMP 

This program was run in FP(l6, 6, ell), and the output is shown in Figure 
4.1.1. The results are disappointing. The first three lines produce the sort of 
behavior we expected, but then the answer drifts below I, with the error 
becoming worse and worse as the value of N increases. 

To see how the precision of the arithmetic affects the result, the entire 
calculation was performed in FP(I6. 14. ell). For the IBM System/360. this 
meant that the variables had to be typed as double-precision, SIN had to be 
changed to DSIN, and 8 had to be set to l.5707963267948966D0. The results 
of this run are shown in Figure 4.1.2. This is clearly an improvement, but we 
still observe the annoying drift of the answer below I. The output suggests, 
correctly, that if we took still larger values of k the answer would continue to 
degrade. One might be tempted to dismiss this behavior with some vague 
comment about the growth of rounding error as the number of operations 
increase, but the regularity with which the answer dcgrndcs cries out for an 
explanation. 

It turns out that the error which causes this systematic drift in the answer 

) 
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SFC. 4.1 

K 

1 
2 
~ 

4 
lj 

6 
7 
8 
9 

lO 
11 
l?. 
11 
14 
la; 
16 

K 

l 
2 
~ 

4 
llj 

6 
1 
8 
q 

10 
11 
12 
lJ 
14 
15 
16 

N 

2 
4 
8 

16 
32 
64 

128 
2';6 
512 

1024 
2048 
4096 
8192 

16384 
12768 
65516 

N 

2 
4 
8 

16 
32 
64 

128 
256 
'H2 

l02't 
2048 
4096 
8192 

16394 
32768 
65536 

SIHP 

l.00227833 
1. 0001128;6 
1. 00000668 
0.99999714 
O.CJ9999581 
o. 999993cn 
0.99999267 
0.99997009 
0.9CJ994498 
o. 99991907 
0.99990~32 
O.CJ9954379 
0.99926186 
o. 998'17254 
o. 99887526 
0.99309123 

SUtP 

l.002279877492210 
l.000134584974193 
1.oooooe29s52396e 
l.000000516684706 
1.000000032265000 
1.000000002016128 
1.000000000126000 
1.000000000001869 
1.000000000000481 
1.000000000000011 
0.999999999999983 
o.99q999999999901 
0.999999999999835 
0.999999999999767 
0.999999999999677 
0.9999994"9998398 
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Figure 4.1.1 

ft'iRure 4.1.2 

arises in the accumulation of the sums Sand X. In our program, X has been 
ad~anccd by repetitively adding II. and S is the sum of terms of the form 
.2 sm x and 4 sin x. First, consider S. For the final value of S, we have 

H f"'1 S·3 ~ 0 
sin x dx =--= I, 

so S ~ 3/ II. Since H = (B - A)/ N, this yields 

6N s~-· 
1t 
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so the final value of Sis about 2N. Our last value for N was 2 16 • so 2N 
2000011 • Since S must grow to about this value. for many of the additions the 
six-digit hexadecimal number Swill have the form xxxxx.x,,. But the terms 
added to S do not exceed 4. so the alignment of the radix points produces the 
situation 

xxxxx.x 
x.xxxxx 

xxxxx.x 

Since the numbers are positive. it is immaterial whether the low-order four 
digits of the number added to Sare chopped before or after the addition -
that is. it makes no difference whether the computation is performed in 
FP( 16. 6. d. FP( 16, 6, r/ I). or FP( 16. 6. c/0). Thus, we may view the computa
tion as first chopping the terms 2 sin x or 4 sin x, and then performing the 
addition exactly. This in turn may be viewed as using Simpson's rule to 
compute the integral of a function /(x), where /(x) drifts farther and farther 
hclow sin x as x increases. and it is obtained by chopping the low-order bits from 
sin x. Since the discrepancy between /(x) and sin x increases as N increases. 
this explains the systematic drift of the answer. It also shows that our program 
should not he sensitive to small errors introduced by the SIN routine. (Sec 
Exercise 2.) 

A similar situation arises in the computation of X. X increases from Oto B, 
and II B : N. so X will get to he substantially larger than II. As above. 
this means that the computed value for X will drift farther and farther below 
the correct value. Since sin xis monotone increasing in the interval, the error 
in X will tend to make the computed value for sin x too small, and this 
amplifies the effect of the errors in S. (See Exercises 2 and 8.) 

The computation of X is easily corrected. Instead of advancing X hy 
adding II. we may compute X as a multiple of II. For example, inside the 
loop we would use X I• II and X - 0 

(/ I· I)• /I, and similar computa
tions can be used at the other places where X appears. 

The computation of Sis more troublesome. One approach is to accumu
late the sum in double-precision. This could be coded so that S is the only 
double-precision variable in the program. and the only place where douhle• 
precision arithmetic is used is in the addition of single-precision terms such as 
4 sin x and 2 sin.,· to S. Figure 4.1.3 shows the results obtained by making this 
change along with the change in the computation of X mentioned above. This 
shows that we have isolated and corrected the cause of the drift in the answer. 
Exercise 4 suggests explanations for the small error still remaining in these 
results, but we have clearly corrected the major source of error which was 
responsible for the continual degradation of the answer as N increases. 

Correcting the computation of S in the double-precision version of our 

) ) 
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K N SIMP 

l 2 l.00227833 
2 4 l.00013256 
3 8 l.00000668 ,. 16 0.99999969 
5 3Z o. 99999809 
6 f,4 0.99999809 
7 128 0.99999839 
8 256 0.99999809 
9 1512 o. 99999809 

10 1024 0. 99999809 
11 2049 0.99999819 
12 4096 o. 99999809 
n 8192 0.99999809 
l It l63A4 0.99999809 
15 3276ft o. 99999839 
16 6a;a;16 o. 99999809 Figure 4.1.3 

program is not as simple, unless we have still higher-precision arithmetic 
available. However, it may be accomplished either by using the results of 
Section 4.3 or by exploiting our knowledge of the size of the numbers in the 
problem. (See Exercise 7.) 

We shall now look more carefully al the computation of the sum of terms 
having the same sign. Suppose that we have N I· I terms t;, which we may 
assume are all positive, and let 

n - 0, I, ... ,N. 

We actually compute In instead of sn• where s0 -=-., 10 and 

n 0, I, ... , N -- I. 
Write 

,-, :::-;: m,. < I. 

We shall assume that the computation is performed in FP(r, p, clq), so we have 

(4.1.4) 

where 0 :::-:-: fn+1 < r'-••,-P. It can be proved by induction that 

where 

(4.1.5) 

) 
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Since the t, arc all positive. we have e,.., ?.:: <'n for all n. Then 

so .rN is larger than .fN by less than N units in the last place. 
This bound may be sharpened. Let / .= eN - r 0 and suppose that for 

; --= 0. I ..... / there are k, values of n with en = <'0 -1- i. Then 

(4.1.6) 

This shows that we want s,. to grow as slowly as possible. Therefore, it is 
desirable to arrange the order of the terms so that the smallest terms arc added 
in first. Ideally, we would like to have 

(4.1.7) 

In our problem we do not satisfy (4.1.7). because we alternate between the 
terms 4 sin x and 2 sin x. However, since sin xis increasing as x varies from 0 
to n/2, we do have some of the effect of 11tarting with smaller lc_rms and 
proceeding to larger ones. Exercise 3 suggests some experiments which show 
the effect of the order in which the terms are added. 

The program we have been considering so far is quite ineffici~nt. One ~f 
the nice features of Simpson's rule is that when the number of mtcrvals 1s 

doubled, we need not recompute J(x) at the points already used. For any value 

of N in (4.1.l ). let 

E =~ f (A) -I· /(8) 

Then the formula for Simpson's rule is 

But when we double the number of intervals, each of the points previously 
used will have an even subscript, while the new points will have odd subscripts. 

This yields 

(4.1.8) 

Thus if we want to compute Su,, It costs only a couple of txtrn multiplic!I nn~ 
adds to compute SN as well. The followittg program hikes adv,tntagc of this 
fact: 

) 
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B = l.570796 
E = SIN(0)+SIN(B) 
T=O 
DO IO00 K = 1,16 
N = 2**K 
F = 0 
DO 100 I = 1,N,2 
X = hH 

JOO F = F+SIN(X) 
S = (E·t-4.:1cf-l-2.• T)*H/3. 
T = T+F 

IOOO WRITE ( ) K,N,S 

) 
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Figure 4.1.4 shows the output from this program, and Figure 4.1.5 shows 
the output from a double-precision version of this program. Not only is the 
program more efficient, but we see that it produces somewhat better results 
than our earlier program. The results of Exercise 6 will show that most of this 
improvement is due to the change in the way the terms are added to S. Other 
ways to rearrange the addition of the terms in Sare also explored in Exercise 6. 

Quadrature problems often require the addition of many terms having the 
same sign, and the behavior we have observed is quite common. The problem 
stems from the fact that we are using chopped arithmetic, so all the errors f 
• I 
m (4.1.5) have the same sign. This suggests that it might be advantageous to 
use rounded arithmetic. Then the f, in (4.1.5) would tend to compensate, so 
we would hope that J would be close to zero. (Sec Section 6.2.) To investigate 
the effect of rounding, the original program was run with all calculations 
performed in FP(l6, 6, c/1) except for the addition of the terms 4 sin x and 
2 sin x to S. These additions were performed in FP(r,p, R). (The way this may 

I( N SIMP 

1 2 l.00227833 
2 4 1.000132-;6 
3 8 1.00000-;n 
4 16 0.99999A09 
a; 32 0.99999774 
6 6't o. 99999714 
7 12A O.CJ99994'i8 
8 256 0.99999237 
ct 'H2 0.99999076 

to 1024 0.99997044 
11 204A 0.9999Ut59 
12 4096 o.99990082 
13 8192 0.99987561. 
14 lb1A4 0.4H'i4Hl 
l c; 3?76A O.CJ1>892l6~ 
16 65~;)6 o. 99AlCJ62?. Finure4,l.4 
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K N SIMP 

l 2 l.002279871492210 
1. 4 l.000134584974193 
3 8 1.oooooa295'521968 
4 16 1.oooooo~t6684706 
a; 32 1.000000012265001 
6 f,4 l.0000000020l612R 
1 128 1.000000000126000 
8 2~;f', 1.000000000001e11 
9 512 1.000000000000490 

10 1024 1.000000000000024 
11 204A 0.999999999999987 
12 4096 0.999999999999978 
13 8192 0.999999999999972 
14 16384 0.999999999999906 
15 12768 0.999999999999761 
16 65536 0.999999999999642 Figure 4.1.S 

K N SIMP 

1 2 1.00221en 
1 4 1.00013256 
l 8 1. 000006()8 .. 16 o. 99999914 
r; 12 0.99999809 
6 ,,,. 0.99999678 
7 l?A 0.99999-;-;3 
8 2a;6 0.999988815 
q 'H2 0.9999A218 

10 1024 0.99'197073 
ll 2048 o. 99995 3a; 7 
11. 4096 0.99992019 
13 8192 0.99984580 
14 l6lR4 o. 99969lnt 
15 12768 o. 99969035 
16 65536 0.99992716 Figure 4. I .6 

be coded is discussed in Section 6.3.) The results are shown in Figure 4.1.6. By 
comparing Figure 4.1.6 with Figure 4.1.1 . we sec that rounded arithmetic 
produces significant improvement in this problem, particularly when a large 

number of terms are used in (4.1.1). 
A final run of the original program was made using the bias removal 

described in Section 6.4, and the results are shown in Figure 4.1.7. As above. 
the only changes from the original program were that bias removal was used 
in the addition of the terms 2 sin x and 4 sin x to S. 

4.2. POWER SERIES 

Power series are familiar to anyone who has taken a course in calculus. and 
they J to provide a means of computing many important functions. 
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K N SIMP 

1 2 1.00227833 
2 ,. 1.00013256 
] 8 1.00000668 
4 16 0.99999934 
'i 32 o. 99999839 
6 64 0 • q9999 714 
1 l 2fJ 0.99999tS83 
R 2t;6 0.99999428 
9 'H2 o. 99998091 

10 1024 0.99997294 
11 2048 0.999952-.2 
12 4096 0.99992941 
13 8192 0.99985152 
14 16384 0.99969864 
('; 321(,8 0.99%9608 
16 65516 l.00030041 Figure 4.1.7 

Naturally, we would be concerned about whether the series converges, and we 
may have learned that some series converge so slowly that we would not want 
to use them directly for computational purposes, even with the aid of a digital 
computer. An example of such a series is 

But the numerical problems involved in using power series are often ignored. 
To illustrate the numerical difficulties, we shall consider the following prob
lem: 

PROBLEM 

Use the power series to compute ex, c-", and sin x for x :-:-: I, 2, 4, 8, 16, 
32, 64, and 128. 

We recall that the power series fore" is 

(4.2.1) 

and that the series for sin x is 

(4.2.2) 
.· ••• (-l)"x2A<+1 
sm :\" = 0 ~ ~---· 

• ~o (2k -I J)! 

It is well known that these series converge for all values of x. 
The output for this computation is shown in Figure 4.2.1. We have printed 

the values produced when the functions were computed by using the power 
) series in both single-precision and double-precision. Here si11gle- and )te-
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l 
1 
4 
8 

16 
11 
64 

128 

-I 
-1 
-4 
-8 

-It. 
-12 _,,,. 

-128 

)( 

l 
2 
4 
A ,,. 

12 
64 
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) 
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CO"PUTATION OF E TO THE X BY POWER SERIES 

SINGLE DOUBLE LIBRARY 

O. 271 BHBCJF 01 0.2718281828459041D 01 0.2718281828459045D 01 
o. 7389049'if 01 o. 7lR9056091191064RD 01 o. nno5609&9J0651D 01 
0.54'i98007F 02 0.5459815003314419D 02 o.5459e1soo11144z4n 02 
O. 291109497F 04 0.2980957987041726D 04 0.2980957987041728D 04 
O.RR860890f 07 0.88861105205078640 07 0.88861105205078720 07 
O. 71J962 l 'i2F 14 0.78962960182680480 14 0.7896296018268069D 14 
0.61l491t4 IF 1.8 0.6235149080811561D 28 0.62151490808116170 28 
0.18R71i45ZF. 56 0.1887708405994546D 56 o.1ee11oe40,;9945910 56 

0.167R792lf 00 0.1678794411714422D 00 0.3678794411714423D 00 
o. n,;11,;21E oo 0.11513528321661260 00 O.l1533'i2832366127D 00 
O. l lll1'4610E-Ol O.lR1llj618R88711921>-0l 0.1811561888871418D-Ol 
o. 4 l 966909£-01 O.ll'i46262792l5241D-03 0.315462627902~118D-Ol 

-o. H498'199E-01 0.1125300161021)180-06 O. ll25l'H 747192591D-06 
- O. t,1 R041J IE 06 -0.14]69684864922100-01 0.12664165549094170-IJ 

O. l'l R'i877JF lt'I 0.2698891917247520D II 0.1601810890548638D-27 
O.l ll6066U 4A -0.1475250814162216D 38 0.2572209372642415D-,;5 

COMPUTATION OF 51NIX) BY POWER SE~IES 

51NGLF. DOUBLE ti BR.ARY 

0.114l't7096E 00 0.8414709848078965D 00 0.841~109~480789650 00 
0.«.09297'i9F 00 0.9092974268256817D 00 0.9092974268256817D 00 

-0. 7'it,8011Af 00 -0.756802495\079281D 00 -O. Jlj680249530792A2D 00 
0.91111?.Jl41E 1)0 0.989J5A24662ll51l0 00 0.9891~824662318180 00 

-0.1H40092F on -0.1879013166747261D 00 -0.28790131666506160 OJ 
IJ.2A7'>7918f 06 0.~5164lll51002459D 00 o. 55l42668124168990 00 
0.20U2729F 21 0.10791051271194050 II 0.92002601819679010 00 
0.2'ill 08'i0f 47 -0.2784208600181711D 38 0.7210377105017319D 00 

Flgure4.2.I 

preci.'iion refer to FP(l6, 6, di) and FP(l6, 14, ell), respectively. For co_m
parison, we have also printed the values produced by the corresponding 
FORTRAN library routines, that is, by EXP(X) and SIN(X). In each case we 
terminated the calculation when the term added did not change the sum. To 
avoid overflows in the factorials involved, each term was computed from the 
preceding one. For example, in the series fore" the kth term is given by 

(4.2.3) 

) 

SEC. 4.2 

and we compute tu I from 

(4.2.4) t xt,, 
k+1=-• 

k ·I· I 

A similnr procedure is used in the series for sin x. 

) 
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In Figure 4.2.1 we see that the results are quite good for small x and that 
the results for e" are reasonably good for all the arguments tested. But the 
series computations for e-" and sin x produced ridiculous answers when x 
was large. 

To try to understand what happened, we shall consider the computation 
of e" and e-". In each case, the terms added or subtracted arc of the form 
(4.2.J). For x =-~ 128, the first few terms are 

I. 
128. 

8193. 
349525. 33333 · .. 

I 1181477. 33333 • • •. 

We see that these terms grow quite rapidly. In fact, (4.2.4) shows that they will 
continue to grow until k + I = x. Thus, the terms with largest magnitude 
are t 121 and t m• When k >- x, the terms decrease in size. Schematically, this 
growth of the terms when x is large may be shown by 

I. 

xx. 

xxxx. 

xxxxxx.xxxxxx 

xxxxxxx ••• xxxxxx.xxxxxx .. . 

xxxxxx ••• xxxxxx.xxxxxx .. . 

.000000 • • • 0OOOOOxxxx.u • • • 

But we have retained only the high-order p digits of each term. In fact, in 
the computation of the terms the error may grow to a point where the last 
two or three digits in the term are in error. Thus, instead of t we have an 

• • • k 
approx1mat1on t .t• where we may write 

(4.2.5) 
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or 

(4.2.6) 

Then we attempt to compute 

(4.2.7) 

Even if we ignore the additional errors introduced because we used floating
point arithmetic to add the i ,e's in (4.2.7), our answer will be in error by the 
sum of the f1c 's. In the computation of ell for positive x, all the t1c are positive. 
Then the fact that each f 1c is small with respect to I 1c implies that I: f 1c is small 
with respect to I: '1c· In fact, by Exercise 9 of Chapter 3 we have 

where Ip I ~ max1c I P1c I, Since i" has been computed using only 2k - 2 
floating-point multiplications, the results of Section 3.5 show that if the 
arithmetic is performed in FP(r, p, cl I), then 

Thus, our computation should produce reasonably good values for e" when 
x> 0. 

To illustrate the problems which arise in the computation of e'' when 
x < O, we shall consider the case in which x = - 128. The correct value for 
e· 12• is about 2.57 x 10-sis, so the number we are trying to calculate is 
extremely small. But the t1c in (4.2.3) with largest absolute value is t 1 28 , which 
is approximately 1.37 x 1054• In hexadecimal, this is approximately 
.E4DH x 1645 • Since our single-precision calculation was performed in 
FP(l6, 6, di), we retained only the high-order six hexadecimal digits of the 
terms '1c· In fact, as we indicated above, the errors f1c may affect the last two 
or three digits of these terms, so we may expect the f 1c to be on the order of, 
say, 1639 or 1640• (See Exercise 9.) Thus, even ifwe performed the addition in 
(4.2.7) exactly instead of using floating-point arithmetic, we would still have 
an error 

(4.2.8) 

where some of the t/s have a magnitude as large as 1639 • We have used 
chopped arithmetic, so all the p/s in (4.2.6) are negative. Since the t/s 
alternate in sign, this implies that the E/s also alternate in sign. Thus, there 
may be some tendency forthet4's in(4.2.8)tocompensate. However, we would 
still expect f to be of more or less the same order of magnitude as the largest 
f1c, say 1638 or I 619 . Exercise 9 shows that this is indeed the case. 

) ) 
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b ThuS, w~ sec that when all the l1c •s are positive, the errors may accumulate 
ut they will affect only the low-order digits of the answer. But when th~ 

presence of terms of opposite sign produces an answer wh· h • d f • 1c 1s many or ers 
o magmtudc smaller than the largest term, we can expect our error to be 
largc.r than the answer. The only way we can produce a good result in this 
case 1s !o keep enoug~ digits in each term so that each f1c is small with respect 
to th~ fmal answer. Smee the sixth hexadecimal digit of the answer fore•• 21 • 

the nmety-sevcnth hexadecimal digit of the largest term, and since the f m is 
affect the low-order two or three digits of l1c, this means that if we wanted 

0
:~ 

answer for e-•a to_ be .good to about six hexadecimal digits, we should 
perform ~he c?lculaho? an :P(_l6,. 100, ~/1) instead of fP{l6, 6, c/1). 

The s1tua~1on ~or sm x 1s s1malar, smce I sin x I < 1 while the term with 
largest magmtude 1s the same as for ell. 

. We shall ~e~t consider the way. the library programs compute these func
tions. Fore" 1t 1s customary to begin by dividing x by log , (or mulfpl · 
by log, £'). Let 11 1 ymg x 

(4.2.9) 

so 

(4.2.10) 

If wc write 

y = _x_, 
log11 r 

y-:/-F, 

where/ is an integer and O < F :-;: I, we have 

Then / is the exponent of the answer and r -F is the mantissa, so we have 
reduced the problem to the computation of r ·" with o < x < I [F th 
refin~ments are possible. Sec, for example. Fike (1968) and Cl.~rk, Cod:r~me; 
~ uk1 ( 1971 ).] Naturally we shall use floating-point arithmetic in this computa
tion. so we set 

(4.2.11) 

and 

(4.2.12) 

L .=:::: log,. r, 

y -d-P, 

where J is a.n integer and O < P ·.--: I:. Then we compute ,-i' and insert the 
exponent~ Ill the answer. (f-or O < F < I.,·;.- can be computed from the 
power series or from a polynomi.il or rational arrroximation.) 
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Similarly, we may reduce the argument of the sine function by using the 
fact that it is periodic. A crude approach would be to write 

Then if y =I+ F, where/ is an integer and I Fl< I, we have 

sin x = sin(2n/ + 2nF) = sin(2nF), 

so we can reduce the problem to the computation of the sine of an angle with 
absolute value less than 2n. A better approach is to divide x by n/4, writing 

and 
y =I+ F, 

where / is an integer and O < F < I. We then write 

where / 1 and / 2 are integers and 0 ~ / 2 < 8. (/2 is particularly easy to obtain 
if/ is written in binary.) Then, depending on the value of / 2 , we may reduce the 
problem to the computation of either the sine or the cosine of an angle with 
absolute value less than n/4. 

There are other functions for which it is easy to reduce the arguments. 
[See, for example, Fike (1968).) But if no such techniques are available, the 
power series may be quite treacherous. 

The reduction of the argument avoids the pitfalls we have just observed in 
trying to use the power series fore-" and sin x, and it also reduces the number 
of terms needed. After reducing the argument, most library programs will use 
a polynomial or rational approximation instead of the power series, but the 
primary motivation for doing so is to make the routines slightly faster. Once 
the argument has been reduced, the use of the power series would be feasible. 

Power series arise in many places in applied mathematics. For example, 
there are techniques for obtaining a series solution for a differential equation. 
But we can see that we cannot use these power series blindly for numerical 
calculation, and it is quite annoying that so powerful a mathematical tool can 
misbehave so badly. 

We shall now consi_der the opposite situation-the case in which the power 
series can help us avoid numerical difficulties. Suppose that we want to find 
the value of 

(4.2.)3) F(x) = f (x) ,_ g(~) 

) ) 
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for small values of x and that /(0) = g(0). If /(x) and g(x) are continuous, 
then as x -• 0 we have F(x) - 0. If the common value of /(0) and g(O) is 
c -:#: O. then ~or ~mall values of x both / (x) and g(x) will be approximately c, 
so (~.2. J 3) wdl mv?lv~ cancellation of leading digits and it will produce bad 
relat~ve error. I~ this situation, we find it very hard to compute F(x) with good 
relative error usmg (4.2. 13). We have already seen an example of this problem 
in the discussion of 

in Section 3. JO. 

sinh X = ex - e-x 
2 

We shall consider an alternative to (4.2.13) to be used when xis small. 
Suppose that f(x) and g(x) can be expanded in power series about the origin: 

(4.2.14) 

(4.2.15) 

Then 

(4.2.16) 

where 

k = 0, I, 2, .... 

If the radii o~co~vergence of the series in (4.2.14) and (4.2.15) are R
1 

and R
2

, 

then the senes m (4.2.16) surely converges for lxl < min(Rtt R
2
). Since 

I (0) = g(0), we see that c O = 0. Then 

(4.2.17) 

Where x is small enough. the series in (4.2.17) will converge very rapidly and 
the first few non vanishing terms in ( 4.2.17) will be a good approximation for 
F(x). In fact, !f x ~s small enough. the first nonvanishing term in (4.2.17) is a 
good . approx1mat1on for F(x). Examples of this approach are given in 
Exerc1~c I 5, and Exe~cise 18 gives examples of the use of the Taylor series 
expansion about a pomt other than the origin. 

4,3, EXACT SUMS AND DIFFERENCES IN 
F P(r, p, o/q) 

In this fi~ctio11 we ~hall consider lhe problem of trying to produce f!XAoi 
sums nnd differences. That js, giv,;n A and B in S(r: p), we would like to 
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produce A + B and A - B instead of A EE> B and A 0 B. As a first step in 
this direction, we shall prove the following theorem: 

THEOREM 4.3.1 
In FP{r,p, clq) with q > I, if 

A A>B> 2 20, 

then A 8 B is exact. That is, 

(4.3.1) 

Proof. Let 

AGB=A-B. 

A= r6m, 

B = rln, 

,- 1 <m < 1 

,-1 < n < 1. 

Since A~ B, we have e ~f. Clearly (4.3.1) holds when e = f, so we may 

assume that e > f. But 
AS 2B S rr1n < ,t+i, 

so e =f + 1 and B = r 1n', where n' = r-•n. Since q > 1, to perform the 

floating-point subtraction A 8 B, we first form 

µ' = m - n'. 

Let k be the number of leading zeros in µ'. Then A 8 B = r' µ, where 
g = e - k andµ= ,1cµ'. (See Section 1.8.) Now B > A_l2, _so A - B :5: B 
< ,, . Then µ' has at least one leading zero, so k > 1. This yields 

µ = ,'µ' = r"µ', 

and (4.3.1) follows. 
Then one readily proves 

COROLLARY 
In FP(r, p, clq) with q 2 1, if A and B have the same sign and 

then the operations A 8 B and B 0 A are exact. 

We shall now address the more complicated problem of trying to ~eprc
sent the exact sum of two floating-point numbers A and B. We would hke to 

-) 
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represent this sum by two floating-point numbers Sand T, where s contains 
the high-~rder p digits of A + B and T contains those digits of A + B which 
do not fit m S. Thus, we would like to find Sand Tin S(r, p) such that 

I. A+B=S+T. 
2. S and Tare nonoverlapping numbers. That is, if T -::;c O then 

(characteristic of T) =::; (characteristic of S) - p. 

3. lf T =t:- 0, then S and T have the same sign. 

But we may not be able to achieve aJI three of these objectives. For 
example, suppose that we are using an eight-digit decimal machine and that 
we have A= 1 and B = -I0- 50 • Then 

A+ B = .999999 • • • 999, 

so it would require 50 digits to represent A + B. But if S and T are two 
positive numbers in S(10, 8), they can hold only 16 of these digits. Therefore, 
we cannot find S and T satisfying I, 2, and 3. But if we set S = 1 and T = 
- 10- 50, then Sand Twill satisfy I and 2. 

Our approach will be to try to find Sand T satisfying I and 2, and to see in 
what cases we can also guarantee that 3 holds. Throughout, we shall assume 
that 

(4.3.2) 

In some cases this causes no difficulty because we know which of the numbers 
has t~e larger absolute value. In other cases, we would have to perform a test 
and mterchange A and B if (4.3.2) fails to hold. 

We shall study the FORTRAN coding 

S=A+B 
T= B-(S-A) 

and we shall assume that we do not encounter exponent overflow or under
flow. Thus, we shall assume that (4.3.2) holds and set 

(4.3.3) 

S=AEE)B 

C=S8A 

T=B0C, 

where_ we assume that the arithmetic is performed in FP(r, p, c/q) with q 2 J. 
It 1s clear that Sand T satisfy I, 2, and 3 if Bis either O or -A, so we may 

_) assume that neither B nor S vanishes. Also, changing the sign of both A } 
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will simply change the signs of both Sand T, so it suffices to consider the case 
in which A is positive. We shall write 

A= ,-.m, 
B = r1n, 

S = r•µ, 

r- 1 < m < 1 

r- 1 < lnl < 1 

,-, :::; µ<I. 

Here (4.3.2) implies that e > f. 
We shall first consider the case in which A and B have the same sign. 

THEOREM 4.3.2 
Suppose that A and Bare numbers in S(r, p) having the same sign and that 

I A I > 1 B 1. Let s = A EB B and T = B e < s e A), where the arithmetic is 
performed in FP(r, p, c/q) with q ~ l. Then 

1. S+ T= A+ B. 
2. If T=I:- 0, then 

(characteristic of T) < (characteristic of S) - p. 

3. If T =I:- 0, then S and T have the same sign. 

Proof. We may assume that A> B > 0. If e -f> p, then S = A and 
T = B and the theorem follows. Therefore, we may assume that e - f < p. 
Let B = B

1 
+ B2, where B1 contains the high-order p - (e - /) digits of B 

and B contains the remaining digits of B. We saw in Section 1.8 that when A 
2 I • 

and B have the same sign the operation A EBB produces the same resu t m 
FP(r, p, c/0) as it does in FP(r, p, clq) for q > 0. Thus, B2 has no effect on 

A EBB, so 

(4.3.4) 

The characteristic g of S is either e or e + 1, depending on whether or not a 
high-order carry is produced in the addition in (4.3.4). First, suppose that 
g = e. Then no digits are lost in chopping A+ B 1, so the addition in (4.3.4) 
is exact. That is, S =A+ B,. Since Sand A have the same exponent, the 
computation S - A is exact. Thus, S 8 A = B 1, so T = B 2 • But these values 
of S and T satisfy I, 2, and 3, so the theorem holds if g = e. . . 

Suppose that g = e + 1. Then the low-order digit of the (p + l)-d1g1t 
sum A+ B

1 
had to be chopped to produce A EBB,. Write 

A +B, = S+ D, 

where D = d,•-P and d is a single-digit number in the base r. Clearly 
A < S < 2A, so by Theorem 4.3.1 

C=S0A=B,-D. 

} ) 
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If Dis not zero, it is a single-digit number within the p digits spanned by B, so 
C may be represented as a p-digit floating-point number with the same 
characteristic as B, although it may be unnormalized when it is written in this 
form. Then the operation B 8 C is exact, so 

T = B - C = B2 + D, 

and 1 holds. Clearly Tis nonnegative, so 3 holds. Finally, D < (r - l)r•-P 
and B2 < ,•-P, so 

and 2 holds. This completes the proof of Theorem 4.3.2. 

We shall now consider the case in which A and B have opposite signs. As 
we saw above, we cannot demand that Sand T have the same sign. To simplify 
the statement of the theorem, we shall restrict our attention to FP(r, p, ell). 

THEOREM 4.3.3 

Suppose that A and B are numbers in S(r, p) having opposite signs and 
that I A I > I BI. Let S = A EB Band T = B 8 (S 8 A), where the arithmetic 
is performed in FP(r, p, ell). Then 

I. s+ T= A+ B. 
2. Jf T #= 0, then 

(characteristic of T) < (characteristic of S) - p. 

Proof. As above, we may assume that A >-B > 0. If e = f, we find that 
S = A + B and T = 0, and the theorem follows. Also, since we have only 
one guard digit, if .e - f > p + I, then S = A and T = B, so 1 and 2 hold. 
The ref ore, we may assume that 

(4.3.5) l<e-f<p+I. 

Let B, be the high-order p + I - (e - f) digits of B, and let B2 be the 
remaining digits of B. If B2 #= O, then B2 is negative and 

(4.3.6) 

Clearly S = A Et) B1• Let 

(4.3.7) A +B, =S+ D, 

where D contains those digits of A + BI which must be dropped when A + B 1 

is chopped to p digits. Here D > 0. Let k be the number of places we must 
left-shift A + B I to postnormalize it. Then g = e - k, and if D =I:- 0, we have 

(4,3.8) 
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Now if k > I, we know from Theorem 1.8.2 th~t A (±) B = A + B, so 
T = o and the theorem follows. This is also the case 1f k = e - f = l. Then 

we may assume that we have 

(4.3.9) 

(4.3.10) 

k<2 

k<e-f, 

and that (4.3.5) holds. . . . 
We shall begin by showing that the computation C = S 8 A 1s exact, 

that is, 

(4.3.11) C= S8A = S-A. 

If k = o this follows from the fact that Sand A have the same characterist~c. 
If k = 1', then by (4.3.10) we have e - f > 2, so A>,,-, and I Bl< r' 

2
• 

But then A > S > A/2, so (4.3.1 I) holds by Theorem 4.3.1. 
Now (4.3.11) and (4.3.7) yield 

(4.3.12) C=B 1 -D. 

First, suppose that 

(4.3.13) e -I< p + k. 

Then/> e _ (p + k), so (4.3.8) shows that D < IBI. Since B1 is negative 
and D is positive, we see from (4.3.12) that 

ICl=IB.I+ D<21B,1~21BI 

and 

Therefore, by the corollary to Theorem 4.3.1, the floating-point subtraction 

B 8 C is exact, so 

(4.3.14) T = B - C = B,. + D. 

··---.· 
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so k = 0 and 

(4.3.15) e-f=p. 

Thus, the mantissa of Bis right-shifted p places before its absolute value is 
subtracted from the mantissa of A, and no postnormalization is required. 
This implies that 

S = A 8 B = A - ,,-p 

and that 

Then 

Here Bis negative, and from (4.3.15) we see that/= e - p. Then the com
putation of Tis exact, and T < ,•-P, so 1 and 2 hold. This completes the proof 
of Theorem 4.3.3. 

We shall also need the following result: 

THEOREM 4.3.4 

Suppose that A and B are numbers in S(r, p) and that I A I > I B 1- Let 
S = A EB B and T = B 8 (S 8 A), where the arithmetic is performed in 
FP(r, p, c/1). Then the characteristic of T does not exceed the characteristic 
of B. 

Proof. Let the characteristics of A and B bee and/, respectively. Clearly, 
e z. f. First, suppose that A and B have the same sign. If f::; e - p, then 
S = A and T = B, so the theorem holds. Suppose that f > e - p. The 
characteristic of S is at most e + I, so by Theorem 4.3.2 the characteristic of 
Tis at most e + l - p ::;J, as asserted. Next, suppose that A and B have 
opposite signs. If e - f > p + I, S = A and T = B, so the theorem holds. 
Suppose that / > e - p. Then the characteristic of S is at most e, so by 
Theorem 4.3.3 the characteristic of T is at most e - p, and the theorem 
follows. 

4.4. DISMANTLING FLOATING-POINT NUMBERS Then 1 follows from (4.3.7) and (4.3.14). Since D > 0;;?: B,., the characteris
tic of T cannot exceed the larger of the characteristics of B2 and D. Then, 
since k < 2 2 follows from (4.3.6) and (4.3.8). 

Finally, ~e suppose that (4.3.5), (4.3.9), and (4.3.10) hold but that (4.3.13) 
The floating-point number is comprised or three parts: the sign, the 

characteristic, and the absolute value of the mantissa. From time to time we 
want to dismantle the number into these parts so that we can work with them 
separately. If we are coding in Assembler language, this is usually quite easy, 

does not. Then 

-_) ) ) 
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since we can use a logical AND or shifts to remove those parts of the number 
which we do not want. But if we are using a higher-level language, such as 
FORTRAN or PL/I, it is often harder to obtain the parts of the number. We 
can always test the sign of the number with an IF statement, but these 
languages do not provide direct access to the mantissa or the characteristic. 
(In Chapter 11 we shall suggest that it would be desirable for higher-level 
languages to allow us to extract these parts of the number.) 

Since the representation of the floating-point number varies from machine 
to machine, any FORTRAN or PL/I coding used to extract the characteristic 
or mantissa will be machine-dependent. We shall describe the coding for the 
IBM System/360, but the modifications necessary for other machines should 
be quite clear. We recall that the representation of the floating-point number 
on the IBM System/360 consists of the sign bit, followed by the characteristic, 
followed by the absolute value of the mantissa. Suppose that 

(4.4.1) 

where Im I < I. The absolute value of the mantissa m is a fraction which 
occupies either 24 bits or 56 bits, depending on whether the number is in 
single-precision or double-precision. The characteristic is defined to be the 
exponent e plus 64, and it is stored as a seven-bit nonnegative integer. 

To begin with, we shall consider the form in which we would like to obtain 
the characteristic and the mantissa. Usually we would like to have the 
characteristic represented as an integer. It is quite easy to obtain the exponent 
if we have the characteristic, and vice versa, so we shall address the problem 
of finding the characteristic. When we are coding in FORTRAN, we might 
want to represent the mantissa m as a floating-point number. That is, if x is 
given by ( 4.4.1 ), we might want to obtain 

(4.4.2) 

Alternatively, we might want to represent 224m as an integer /. If we are 
coding in PL/I, there is also the possibility of representing the fraction m as 
a fixed-point binary number. 

We shall consider the FORTRAN coding first. The basic approach is to 
use the EQUIVALENCE statement to allow us to treat the floating-point 
number as an integer or as a logical variable. Suppose that I and A are typed 
by default, so I is an integer and A is a single-precision floating-point number. 
Write 

(4.4.3) EQUIVALENCE (A,I) 

which means that A and I refer to the same word in storage. If we write 
A = X, then X will be stored in this word and we can refer to it as I. A 

) _) 
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:ifficult;. ~rises because the I BM System/360 represents floating-point num
_ers ~s sign a~d true magnitude." but it uses the 2's complement representa

tihon or ~e~ative numbers in fixed-point. If we are interested only in the 
c aractenst1c, we may write 

(4.4.4) A = ABS(X) 

Then I will refer ~0 .a 31-bit positive integer in which the high-order seven bits 
:~~::e charactenst_ic of X and the low-order 24 bits are 224 times the absolute 
' .. of the mantissa of X. We may store the characteristic of X in J by 

wntmg 

(4.4.5) 

If we use this value of J and write 

(4.4.6) 

the value of K will be 22.cl m 1. By testing the s· f X . th . ign ° , we can use K to obtain 
e appropriate representation for the mantissa of X For exa I 'f 

t bt . . . mp e, r we want 0 0 am J' m (4.4.2), we may write 

(4.4. 7) 

(4.4.8) 

(4.4.9) 

I = 2**30+K 

Y=A 

IF(X.LT.0) y = -Y 

[In place_ of (4.4.9) we could have used the SIGN function.) 
If X is a ~ouble-precision number, we can still use (4.4.3), (4.4 4) and 

!:·4·~! t: obtam the characteristic of X. since it is only necessary to w~rk' with 
e ig -order word of X. But on the IBM System/360 doubl .. 

numbers have 56 b't . . , e-prec1s1on 
Th fi . - I mantissas, while integers arc restricted to 32 bits 

er~ ore. if we want to work with the mantissa m of a double-precisio~ 
num er X. we ~hall. use the floating-point representation for m shown in 
(4.4.~~- To obtam this representation for m, we type X y and A do bl 
:cc1s1on. Then (4.4.3) means that I would refer to the hi~h-~rdcr word ~f :-

4 
e ~ust also c_hange ABS in (4.4.4) to DABS. With these modifications. 

~ .4.b·
1
H4.4-?~ will produce the desired representution for the mantissa of th~ 

ou e-prec1s1on number X . 

. ~io not need to employ the same subterfuge in PL/I. Instead·. we mav 
~~BST;PE~ to _convert the_ floating-point number to a bit string and 

to cxtruct the substring we wnnt. Thus 

SU BSTR( U NSPEC(X),2, 7) 
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is a bit string seven bits long beginning at the second bit of X, so it is a bit 
string comprised of the seven bits in the characteristic of X. To make it into 
an integer, we may concatenate it with enough zeros to make it the proper 
length, and then store it in the appropriate location in storage. For example, 
if I is typed by default as FIXED BINARY(l5,0), we may write 

UNSPEC(I) = '000000000'8 I I SUBSTR(UNSPEC(X),2,7); 

As a second example from PL/I, suppose that we want to construct a 
floating-point number Y having the same mantissa (and sign) as X but having 
as its characteristic the low-order seven bits of I. To illustrate a somewhat 
different approach, suppose that 8 is declared to be a bit string of length 32. 
We may write 

8 = UNSPEC(X); 
SUBSTR(B,2,7) = SUBSTR(UNSPEC(l),I0,7); 
UNSPEC(Y) = B; 

Of course many other approaches are possible in PL/I, all making use of the 
fact that we may treat the number as a bit string. 

EXERCISES 

1. To assess the effect of the rounding errors in the accumulation of the sum Sin 
the quadrature problem of Section 4.1, perform the following calculations on a 
machine which performs arithmetic in either FP(r, p, c) or FP(r, p, dq): 
a. Perform the entire calculation in double-precision, except that S is typed 

single-precision. 
b. Perform the entire calculation in single-precision, except that S is typed 

double-precision. Use the original program which advances X by adding H. 
Compare your results with the results shown in Figure 4.1.3, which were 
produced by a program in which S was typed double-precision, but X was 
computed using / • Hand (/ + 1) • H instead of X -t H. 

c. Perform the entire calculation in single-precision, but compute X using 
I • H and (/ + I) • H instead of X + H. 

2. To study whether the quadrature program in Section 4.1 is sensitive to noise in 
the SIN routine, perform the following experiments in FP(r, p, c) or 
FP(r, p, r/q). Use a version of the quadrature program in which S is double
precision but everything else is single-precision, and Xis computed using / • H 
and (/ + I) • H. 
a. Run the program three times with SIN(X) replaced by SIN(X) + Kr-P, 

K =: 1, 2, 3. 
b. Run the program three times with SIN(X) replaced by (I - Kr-P) SIN(X), 

K = I, 2, 3. 
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3. To s!udy the effect of the errors in computing X in the quadrature program of 
Section 4.1, use the program to compute the following three integrals. Per
form the_ calc~latio?s in FP(r, p, c) or FP(r, p c/q). Use a version of the 
program m which S is_ double-precision but everything else is single-precision. 
Run each program t~1ce, the fir~t time computing X using/• Hand (I + J) • 
H, and the second time computing X using X + H. The integrals to be com
puted are 

a. J:12 

sin x dx. 

b. J:' 2 

cos x dx. 

c. J; e-"dx. 

JI.S? 
d. 

0 
tan xdx. 

Explain the behavior of these programs. 

4. The r~sults in Figure 4.1.3 show that we have identified the major source of 
error m the qua~ratur~ program of Section 4.1. These results were produced 
by a program m wh1c~ all calculations were performed· in FP(l 6, 6, d J) 
except for the accumulation of S, which was done in double-precision. In this 
~rog~am X was computed using / • H and (/ + I) • H. We shall now try to 
1dent1fy the source of the small error still remaining in the calculation. 
a. Because ~e used only a seven-digit representation for 1e/2, and because of 

the erro~ m~roduced by conversion from decimal to hexadecimal, the value 
of 1!w~1ch 1s used by the program is not exactly 7C/2. Let jj be the value of B 
which 1s ac_tually stored in the machine. Then our program is trying to 

Is • d • f"/2 compute 
O 

sm x x mstead of 
O 

sin x dx, so the error in B introduces 
an error of 

f
,,11 

• 7C -

8 
smxdx:::: 2 - B 

in the final answer. First, obtain a bound for this error analytically. Then 
find t~~ error ~n the approximation B ::::::: 1e/2 on the machine you are using 
by wntmg a snnple FORTRAN program which obtains jj from the state
ment 

B = 1.570796 

and subtracts this value of A from a double-precision representation of7C/2. 
h. In o~r p~o~~am, H was obtained by dividing B by N. Since N is a power of 

2, th,~ d1v1s10n would be exact on a binary machine. But our runs were 
made m FP( 16, 6, cl I), so the operation B --:- N need not be exact. Now B 
docs not enter the program directly, so our program is really trying to 

INII 

compute O sin x dx. Thus, the error in H produces the same effect as the 

error in B studied above. Find a bound for the error in the answer due to 

) 
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the error in the division B + N. By looking at the value of Bin our problem, 
determine whether the division by N is exact, and if it is not exact, determine. 
what the error in the division B + N actually is. 

c. In order to use double-precision only in the accumulation of the sum S, S 
was declared to be double-precision and the FORTRAN statement which 

produces SIMP was changed to 

SIMP = SNGL(S)•H/3. 

Ifwe had left the right-hand side of this statement as S•H/3., this multiplica
tion and division would have been performed in double-precision. Obtain 
a bound for the error introduced by perfo1 ming these two operations in 
single-precision. Run a version of the program which performs these opera
tions in both single-precision and double-precision and print both answers. 

d As a final source of error, we consider the multiplications / • H and 
• (I+ 1) • H used to produce X. In our computation, these multi~lications 

were performed in FP(r, p, ell). Rerun the program perfor_mmg ~he~ 
multiplications in FP(r, p, R). ffhe coding to produce an th met 1c m 
FP(r, p, R) is discussed in Section 6.3.] . 

e. Of the possible sources of error listed above, which had the largest effect 

on the answer? 
5. Run the second version of the quadrature problem which exploits the ~ela

tionship (4.1.8), but compute X by setting X = H initially and advance 1t by 

X = X + 2.•H. 
6. In the quadrature problem of Section 4.1, S is the sum of N_ terms t,. i = 

t, 2, ... , N. We consider the effect on the final answer of break mg up th~ sum 
s into several smaller sums. In each case, make the indicated changes m the 
original version of the program given in Section 4.1. 
a. Let N ~ 8 and write 

'N 
n - J ,-4• 

Then we may write 

where SI is given by 

j = 0, 1, 2, 3, 4. 

j = I, 2, 3, 4. 

Run the program accumulating these four sums S1 and then adding them 

to produce S. • 
b. Reprogram the problem to first compute and store the N values of,,. By 

adding 1
21

_
1 

to 121, i =-= 1, 2, ... , N/2, we may reduce S to the sum of N/2 
terms. By combining pairs of these terms, we reduce S to the sum of N/

4 

terms. Continuing in this way, we compute S. Run this program to see what 

) ) 

EXERCISES 149 

effect it has on the final answer. Restrict the value of N to whatever storage 
size is convenient. 

c. Reprogram the computation in part b to avoid having to precompute and 
store all the terms t,. 

d. Using Eq. (4.1.6), explain why these rearrangements of the computation of 
S improve the final answer. 

7. We shall now try to produce good results with a double-precision version of the 
quadrature program of Section 4.1. For the computation of X, we can use 
I • H and (/ + l) • H. But S is more difficult, since many versions of 
FORTRAN do not provide more than double-precision arith_metic. We shall 
suggest two different treatments of S below. 
a. We think of Sas the sum of N terms,,. and we write each ,, as 

where,; represents the high-order digits of,, and t,' is the rest of,,. This 
may be accomplished by setting BIG = r1 for a suitable value of / and 
setting 

t, = (t, Et) BIG) 0 BIG 
,,, = ,, e ,,. 

By a suitable choice of BIG, 

and 

N 
S" = Lt,' 

l=I 

may be computed exactly. Determine the value of BIG to use and run the 
program in double-precision, computing S' and S'' and adding them to 
produce S. 

b. First determine the exponent of 4 SIN(H). By exploiting the monotonic 
behavior of S as more and more terms are added, it is relatively easy to 
keep track of the exponent of S after each addition. Then we· may accu
mulate the values of the k, in Eq. (4.1.6). lfwe assume that the average error 
in the addition of a term to S is one-half a unit in the pth position of the 
new value of S, the expected value of the error is one-half of the value of 
~ N given by (4.1.6). Run the program computing this correction and adding 
1t to S before Sis multiplied by H/3. 

8. We shall study the effect of the computation of X on the results of the quadra
ture_ program of Se<:,_tion 4.1. Let .i be the value of X computed by repetitively 
addmg H, and let X be the value of X computed using I• Hand(/+ 1) • H. 
Run the original version of the quadrature program modified to compute X 
in the, followin1;1 ways; 
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a. X = X. (This is the program shown in Section 4.1.) 
b. X= X. 
c. Use X = X for the first half of the points, and then X = X for the rest of 

the points. 
d. Use X = i for the first half of the points, and then X = X for the rest of 

the points. 
faplain the results. 

9. Write a program to use the power series to compute e-x for x = 1, 2, 4, 8, ... , 
128 without reducing the argument. For each value of x, print the following 
information in addition to that shown in Figure 4.2.1 : 
a. The number of terms used. 
b. The value T of the term tk with the largest absolute value. 
c. We may estimate the error f by comparing the result produced by the series 

with the result produced by the library routine. Print f 7 T, where Tis the 
absolute value of the largest term found in part b. 

d. Let p be the relative error in the result produced by the power series. We 
may estimate p by dividing the f computed in part c by the value for e-" 
produced by the library routine. For each x, print this value for p. Also, 
proceeding analytically, find a bound for p for each x. 

10. Another way to compute e" for x < 0 is to represent it as 1/e'"'· For x === 

I, 2, 4, 8, ... , 128, use the power series to compute e" without reducing the 
argument. Using this value for e", calculate l -:- e" and compare this result 
with the result produced by the library program fore-". 

11. Suppose that we want to compute e- 1 so and e- 110 from the power series 
without reducing the argument and that we want the answer to be accurate to 
six hexadecimal digits. By computing the term tk in (4.2.3) with the largest 
absolute value and computing e-" from the library program, determine how 
many hexadecimal digits of precision would be needed in the arithmetic to 
produce this result. 

12. Write a program to compute e-" using the power series without reducing the 
argument. 
a. Use single-precision arithmetic to compute the terms t k, but use double

precision arithmetic to accumulate the sum of these terms. That is, type 
SUM as double-precision and add the single-precision values of the terms 
tk to the double-precision value of SUM. Does this improve the value 
of e-" when xis large? 

b. Use double-precision arithmetic to compute the values of the terms t k, but 
accumulate the sum of the terms in single-precision. Does this improve the 
value of e" when x is large? 

13. We shall explore the error in the terms t k in (4.2.3). First, proceeding analyt
ically, obtain a bound for the relative error pk in (4.2.6). Then use this bound 
to obtain a bound for the fk in (4.2.5) in terms of units in the last place of 'k· 

Write a program to compute the terms tk in both single-precision and double
precision for x = 128. Let T and TT be the single-precision and double
precision values for tk, respectively. Then TE) TTand (T8 TT) -;- TT are 
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e5lim~tes for E1c and P1c in (4.2.5) and (4.2.6) for the single-precision com
put~\•~

9
n of_,k• F?r each of the terms t1c used in the single-precision calculation 

of e , prmt thas value for P1c and print this value for E 1r expressed in units in 
the l~st plac~ of T. (To find the value of a unit in the last place of T. use 
techniques discussed in Section 4.4.) ' 

14
• Write a program to per_form .the ~~gument reduction for sin x. That is, your 

program should take a s1~gle-prec1S1?n floating-point number x and reduce the 
problem to the computation of the sane or cosine of an angle z with I z I ~ n/4 
Perform the following computations for x = ±2k, k = 1, 2, ... , 20: • 
a. R~duce the problem to the co~pu!ation of the sine or cosine of an angle z 

with I z I ~ n/4, and com~ute this sme or cosine using the power series. 
b. Red~ce the argument as m part a, but compute the sine or cosine •0 r z using 

the h brary program. 

c. Use double-p~ecision a~ithmetic in the reduction of the argument, but 
co_mpute_ the sane or Cosme of z using the power series and single-precision 
arithmetic. 

d. Use doubl_e-precisio~ arithmet!c in the reduction of the argument, but com
pute the sme or cosme of z usang the single-precision library program 

e. Compute sin x using the library program directly. • 

15. Write_a program to com~ute the following functions for small values of x, both 
by usang the formulas directly and by using the power series. Compare the 
results for x = 10-1c k = 1 2 25 (D d' · . , . , , • • • , • epen mg on the machme you are 
usmg, you m?y have to anclude tests to avoid underflows in the evaluation of 
!he power series.) Also, for each function determine how small x must be before 
It suffices to use only the first term in the power series. 
a. ex - -v't+x. l 

b. x cos x - sin x. 
e" - e-x 

c. 2 

16. For what values of x will the formula 

• h e" - e-x sm x = 
2 

give a good relative error for sinh x? 

17. Write a program to compute the value of the following functions for x = 10-1c 
k ~ I, 2, • •• , 25. E~ch function should be computed in three ways: first, b; 
usa~g t~e _formula directly; second, by using the power series; and third, by 
rat1onalazmg the numerator as discussed in Exercise 7 of Chapter 3. 
a.I-~. 
b. -v'i+x - ~-

18. W~ite a program to_ compute the value of the following functions, both by 
~sang the formula directly and by expanding the function in a power series 
about x '·" I. Test the program for values of x close to I. 

n a. x -- tan 4 x. 

) 
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1 n 
b. log x + x cos 2x. 

19. Show that Theorem 4.3.3 need not hold when the arithmetic is performed in 
FP(r, p, clq) with q > 1 and p + k s e - f < P + q. . 

20. Give an example to show that Sand Tin Theorem 4.3.3 may have opposite 

sign and that 

(characteristic of T) = (characteristic of S) - P• 

21 . Suppose that A and B are in S(r, p) and that we perform all arithmetic in 

FP{r, p, ell). As in Section 4.3, set 

12. 

23. 

S=AEf)B 

T= B8(S8A). 

To avoid the situation described in Exercise 20, we perform the following 

cleanup: 
S' =S(f)T 

T' = T8{S'8S). 

Prove that S' and T' satisfy 
a. S' + T' = A + B. 
b. If T' =F 0, then 

(characteristic of T') s (characteristic of S') - P• 

c. If S' and T' have opposite signs, then 

(characteristic of T') s (characteristic of S') - (p + 1). 

Also, show that if we repeat the cleanup by setting 

S'' = S' Ef) T' 

T" = T' 8 (S" 0 S'), 

then S" = S' and T" = T'. 

Show by an example that Theorems 4.3.2 and 4.3.3 may fail to hold if 

IAl<IBI. 
Suppose that we want to find the intersection of the circles 

xi+ yz = AZ 

(x - C)2 + y 2 = B2
, 

where A z B > 0 and C > 0. If 

C - B s. A ::;;; B + C, 
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then the circles intersect and the coordinates of the intersections are given by 

A2 - BZ + c2 
x= 2C 

y = ±'\l'Ai - xi. 

When the circles are nearly tangent, the value of y may be quite sensitive to 
errors in A, B, and C. However, we can produce a good solution for the prob
lem if we assume that A, B, and C are given exactly as numbers in S(r, p). x 
may be computed with good relative error by using the approach described in 
Exercise 6 of Chapter 3. To compute an accurate value for y, we must compute 
A2 - x 2 with good relative error. First, show that 

A 2 _ 2 _ (A + B + C)(A + B - C)(A + C - B)(B + C - A) 
X - 4C2 

Then, using Theorem 4.3.1, show how the right-hand side of this expression can 
be evaluated with good relative error whenever the circles have an intersection. 

24. Write a FORTRAN program which will add a single-precision number to a 
double-precision number and produce a double-precision answer. Use only 
single-precision arithmetic to accomplish this. 

25. Use the technique developed in Exercise 24 to modify a double-precision 
version of the quadrature program of Section 4.1 so that the sum S is accu
mulated in twice double-precision arithmetic. 

26. Suppose that X is a single-precision floating-point number with exponent e 
and mantissa m. That is, X = r•m, where 1ml < 1. Write a FORTRAN 
program to store the value of the exponent e in J. If the value of L is an integer 
in the range Os L < 128, form the floating-point number Y whose charac
teristic is L and whose mantissa (including sign) is the same as the mantissa of 
X. 

27. Solve Exercise 26 when X and Y are double-precision numbers. 

28. lfwe are using FORTRAN on the IBM System/360, we can gain access to the 
eight-bit bytes of a number by using EQUIVALENCE statements with vari
ables typed LOGICAL• I. Write a FORTRAN program using this approach to 
extract the characteristic of a floating-point number. 

29. Let x be a positive number in S(r, p), and let x' be the next larger number in 
S(r, p). That is, x' is the smalJest number in S(r. p) that is greater than x. 
Write a program in FORTRAN or PL/I to produce x', 



5 DOUBLE-PRECISION 

CALCULATION 

We have been considering calculations performed in a system FP(r,. P, ~). 
but from time to time we want to perform part or all of a _comput~taon m 
higher-precision. Most computers used for scientific computing_ provide two 
or more different precisions, either through hardware operation codes or 
through subroutines. Thus, we may perf~r.m ari~h?1etic in either FP(r, P, a) or 
FP(r, p', a), and since the higher-prec1s1on p 1s usuall~ _about 2p, !hese 
systems are referred to as single-precision and double-prec1s1on, respect,1vely • 
In fact these terms are used even if p' is not exactly 2p. For example, m the 
IBM s~stem/360, FP(l6, 6, c/1) is called single-precision a_nd ~P(l6, 14, ell) 
is called double-precision. The actual precision. associated with the ter~s 
single-precision and double-precision varies considerably from one machine 
to another For example double-precision arithmetic on the IBM System/360 
is perfor~ed in the sy;tem FP( 16, 14, cl I). but this is rough!Y. the same_ 
precision as the system FP(2, 48, a), which is called single-prec1s1on on the 

CDC 6600. h h d , e 
Machines designed for scientific computing usually ave ar war 

operation codes to perform arithmetic in at least one system FP(r, P, a). Some 
machines such as the IBM 7094 and System/360, also have hardware opera
tion code; to perform double-precision arithmetic. In oth_ercascs,_fo~example'. 
the IBM 7090 and the CDC 6600, the hardware provides opcr~ataon codes 

d bl • • 'thmct1c but the which are helpful in programming ou e-prec1s1on ~~n , . 
double-precision arithmetic is actually performed by calhn~ a subroutine. h 

Still greater flexibility has been provided by some van able. word le~_gt 
, h' • For example the IBM 1620 had hardware operation codes to 

mac mes. , . . . ,. Id be anv 
perform floating-point arithmetic m FP( 10, p. a). where P cou • 

inter"-_·jrom 2 to I 00. 
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As we saw in the quadrature program discussed in Section 4.1, it is often 
desirable to perform one or two arithmetic operations in a program with 
greater precision than is used in the rest of the program. In other problems, 
one may decide at the outset to perform all calculations in double-precision, 
so the problem will be solved in F P(r, 2p, a) instead of FP(r, p, a). 

There have been a few implementations of FORTRAN, especially those 
for variable word length machines, in which one can specify at the outset the 
precision to be used in the whole problem. But the situation in which we want 
to insert a few double-precision operations in a program which is otherwise 
single-precision arises often enough so that languages such as FOR TRAN 
and PL/I usually implement double-precision in a manner designed to 
support this use. The commonest approach [see American Standards Associa
tion ( 1964)] is for each variable to have its precision defined independently, 
either by default or by an explicit declaration. The precision of a constant is 
determined by its appearance. In FORTRAN, any constant which contains a 
decimal point is considered to be a floating-point number. Its precision can be 
specified explicitly by writing it with an E or D exponent, where E designates 
single-precision and D designates double-precision. Thus, 2. and 2.E0 are 
single-precision numbers, while 2.D0 is a double-precision number. With 
many FORTRAN compilers, the precision of a constant which is written 
without an E or D exponent is determined by the number of digits it has. 
There is a number N, which depends on the machine, such that the constant 
will be considered to be a single-precision number if it has N or fewer digits, 
but it will be considered to be a double-precision number if it has more than 
N digits.t (Compilers may differ as to whether or not leading zeros should be 
counted in applying this rule.) 

The precision of the operands determines the precision of the floating-point 
arithmetic which will be used. If both operands have the same precision, this 
precision will be used in the arithmetic and the result will have the same 
precision as the operands. But if one of the operands is single-precision and the 
other operand is double-precision, the single-precision operand will be 
extended to double-precision by appending zeros to it, the arithmetic will be 
performed in double-precision, and the result will be typed as double
precision. 

There are. slight differences in t~e details of the implementation of 

tThc original versions of the manufacturer-supplied FORTRAN compilers for the 
IBM Systcm/360 used N • 7. However, later versions of these com1lilers consider any 
Ooating-point conslant wrillen without an exponent to be a singlc-rrecision number. The 
only way to make a constant double-precision is to use a D cxponcnl. 

) ) 
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compilers for different machines. We shall discuss the problems associa~ed 
with writing double-precision programs for the ~anufacturer-supplled 
FORTRAN for the IBM System/360. Other compilers may treat these 
problems in a slightly different way. . .. 

To illustrate the problem of converting a program from smgle-precJSJon 
to double-precision, we refer to the program for the quadrature. probl~m 
discussed in Section 4.1. First, we must type each of the floatmg-pomt 
variables as double-precision. This means that each floating-point variable 
must appear in either a DOUBLE PRECISION statemen_t or a REAL*8 
statement. Here we are immediately faced with the clerical problem of 
assuring that we have not accidentally omitted a varia~le._ It is ve~y easy to 
slip up and produce a program in which almost everything 1s d~ne m do~~le
precision but which produces results that are good to only smgl~-~rec1s1on 
accuracy because we forgot to type one variable as dou~lc-p_rec1s1on. For 
example, suppose that we want to interchange A and B. This might be coded 
as 

TEMP= 8 
B=A 
A= TEMP 

Jf TEMP is not used elsewhere in the program, we might overlook -it ~nd 
forget to type it as double-precision. Then this coding w_o~ld store the h1gh-
orcier digits of 8 in A and store zeros in the !ow-order d_1g1ts of A. . 

Many compilers produce a list of the vanables ~sed m th~ program. This 
list should be consulted to see if there are any variables wh1c_h we for~ot to 
type as double-precision. It would be convenient if the c~mp1ler prov1~ed a 
list of the variables sorted by type, so that we could easily spot any smgle-
precision variables. . . 

Next we have to worry about convertmg the constants from smgle
precisio~ to double-precision. This may require us to look ~p some constants 
again to find their values more accurately. For example, m the quadrature 
problem in Section 4.1, the value for 1e/2 had to be changed from 1.570796_ to 
I .5707963267948966. A more annoying situation conc~rns constants which 
can be specified with fewer than N digits. For exampl~, 1f a ~ormula calls for 
23/ 17, instead of computing this fraction by hand we might wnte the statement 

(5.1.1) C = 23./17. 

and Jet the computer do the division. This takes a little more compu~er time, 
but if the computation i·s not inside a loop, it is not very ex~cns1ve. But 
according to the rules of FORTRAN, the numbers 23. and 17. m (5.1.1) a~e 
single-precision numbers, so the division_ ~f 23 ~Y 17 ~ill be. performed m 
single-precision. If C is typed double-prec1smn, this quotient will be extended 
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to double-precision by appending zeros to it before it is stored in C. Thus, 
even though C is typed double-precision, its value will be accurate only to 
single-precision. To produce a value for C which is good to double-precision 
accuracy, one of the constants in (5.1.1) must be changed to a double
precision number. The easiest way to accomplish this is to use a D exponent ;t 
for example, we may write 

C = 23.D0/17. 

As the expressions become more complicated, the pitfalls become more 
subtle. For example, suppose that we want to set Y = 23X/17, where X and Y 
are typed double-precision. We might code this as 

(5.1.2) Y = 23./17.•X 

Since the implied order of the operations is left to right, 23 will be divided by 
17 in single-precision, and then the quotient will be extended with zeros and 
multiplied by X in double-precision. Thus, Y will be accurate to only single
precision accuracy. But if we had written 

(5.J.3) 

the entire calculation ~ou)d have been performed in double-precision. That 
is, 23 would have been extended to double-precision and multiplied by X in 
double-precision, and then the result would have been divided by 17 in 
double-precision. Thus, (5.1.3) produces double-precision accuracy, while 
(5.1.2) produces only single-precision accuracy. In either case the rules of 
FORTRAN allow us to determine how the calculation will be performed. 
But, because we can use single-precision constants in expressions such as 
(5.1.3) without ill effects, we often neglect converting constants to double
precision when it is necessary. It might be better to discipline oneself to 
convert all floating-point constants to double-precision. 

A final problem with constants concerns statements such as 

(5.1.4) X = .I 

FOR TRAN considers • I to be a single-precision number, so the conversion 
from decimal to the radix r of the machine will be performed to only single .. 
precision accuracy. If X is typed double-precision, this single-precision value 
for • I will be extended with zeros and stored in X. Although . I

O 
may be 

expressed with one decimal digit, it requires infinitely many digits in the base 

fWith many FORTRAN C!-Jmpilers, we can force a constant to be double-precision by 
appending enough zeros to the right of the decimal poijm sp that it tias {llore JhJtn N di~iti;: 
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r if r is a power of 2. For example. 

. I O = .1999999999 • • • 11 

Thus the FORTRAN statement in (5.1.4) produces only single-precision 
accu;acy on a machine such as the IBM System/360, even if Xis typed double
precision. The obvious correction is to write . I as .1 DO. 

Next, we have to worry about the functions used in the program. If we 
have used any FORTRAN functions, the names must be chan~ed to refer to 
the double-precision versions of these functions. For example, m the qu~dra
ture problem in Section 4.1, we must change SIN to OSI N. (So~e compilers, 
such as W ATFOR, even require that the name OSI N appear m a dou~le
precision statement.) Since a function sue~ as SIN ~ay appe~r at. m~n~ pom!s 
in the program, it is often simpler to do this conversion by usmg an anthmet1c 
statement function such as 

(5.1.5) SIN(X) = DSIN(X) 

at the beginning of the program. 
We also have to worry about user-supplied functions. Suppose that we 

have coded a subroutine to compute a function F(x), using the statement 

(5.1.6) FUNCTION F(X) 

Clearly, the function subprogram must be changed to compute a double
precision value for F(X). In addition, we shall change the FUNCTION 
statement in (5.1.6) to 

DOUBLE PRECISION FUNCTION F(X) 

This tells the subroutine that it is to return a double-precision value as the 
answer. However. it does not tell the calling program to look for a ~~ubl~
precision value for F(X). To do this, F must be typed as double-prec1s1on m 
the calling program by means of a DOUBLE PRECISl?N or REAL*B 
statement. Otherwise the calling program would take the high-order part of 
F and extend it with zeros. Similarly, if we have used (5.1.5) to change SIN to 
the double-precision sine routine, then SIN must appear in either a DOUBLE 
PREClSION or REAL*B statement. . . . 

All subroutines called must be replaced by double-prec1s1on versions. 
Naturally. the appropriate variables in the subroutines must be typed double
precision, but this is especially important for arrays. Suppose _that an array 
A which is typed as double-precision in the calling pro~ram 1s passed to a 
subroutine as an argument. If we neglect to type this array as double
precision in the subroutine, the subroutine will tre~t the low-order part of 
A(I) )(2), etc., which is likely to produce a ludicrous answer. 
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Similarly, a floating-point variable or array which appears in COMMON 
must be given the same precision in all programs which refer to COMMON. 
Failure to do so would change the layout of COMMON. For example, 
suppose that we have used 

COMMON A(4),B(I0) 

where A and B are typed double-precision in the calling program. If a 
subroutine uses the same COM MON statement but types only B as double
precision, then A will be allowed only four words instead of eight words (four 
double words). Then the subroutine will think that B starts four words (two 
double words) earlier, so when it tries to refer to, say, 8(6) it will actually be 
referring to 8(4). This is likely to produce disastrous results. Thus, by 
affecting the layout of COM MON, the precision of A may affect a subroutine 
which does not use A explicitly. 

Changing the layout of COMMON is one of several ways in which 
converting a program from single-precision to double-precision may affect 
the management of storage. A similar situation concerns • the use of the 
EQUIVALENCE statement. For example, suppose that we have written 

DIMENSION A(l0),1(10) 
EQUIVALENCE (A.I) 

Then, for example, A(6) and 1(6) occupy the same location. But if A is 
declared to be double-precision, then 1(5) and 1(6) occupy the same location 
as A(3). This change may cause the program to fail to execute correctly. 

But by far the most serious problem with the management of storage 
arises if the conversion of the program from single-precision to double
precision causes us to use so much storage that the data no longer fit in main 
memory. In some cases, in a multiprogramming environment, this may be 
remedied by requesting more storage. But in other cases it may mean that the 
problem must be partitioned, using auxiliary storage such as tape, disk. or 
drum. This may change the flow of the problem, and it certainly is not a 
trivial change. In this case the management of storage might be a major 
reason for trying to avoid the use of double-precision. This is particularly true 
with some of the very fast machines which provide double-precision arith
metic that is almost as fast as single-precision. Indeed, on the IBM System/360 
models 91 and 195, most of the double-precision operations take about the 
same amount of time as the single-precision operations do, and on the model 
85, double-precision addition is faster than single-precision addition. With 
these machines, we might very well plan at the outset to use double-precision 
unless it would require us to use too much storage. 

Thus, even though the language supports double-precision arithmetic, it 
may be a nontrivial task to convert a program from single-precision to double-

) precision. For the most part, the individual changes are easy enough '"jake, 
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the only difficulty being that we may overlook a change that is necessary. But 
the problem becomes more formidable if converting to double•precision. 
changes the management of storage, or if we have used some single•precision 
library subroutines for which no double•precision versions are available. 

We shall now turn to the problem of inserting a few double-precision 
statements in an otherwise single•precision program. In the quadrature 
problem in Section 4.1, we saw the advantage of using double-precision to 
accumulate the sums. This is easily accomplished. If we type S as double
precision, then a statement such as 

S = S+SlN(X) 

compiles a single-precision evaluation of sin x, then extends this number to 
double-precision, and adds it to S using double-precision addition. 

A more annoying problem concerns the accumulation of an inner product 
(x, y) defined by 

(5.1.7) 

This is an extremely important operation, which constitutes the inner loop of 
many matrix operations. There are sound reasons for evaluating (5.1.7) by 
forming the double-precision product of the single-precision numbers x, and 
y. and performing the addition in double•precision. In fact, there are some 
aigorithms for which it is absolutely essential that this approach be used. 
(See the discussion of iterative refinement in Wilkinson (1963) or Forsythe 
and Moler (1967).] 

First, consider the coding 

S = 0 
DO IOO I = l,N 

IOO S = S+X(l)•Y(I) 

where S is typed double-precision. The result produced will depend on the 
particular implementation of FORTRAN we are using. In many cases. X(I) 
would be multiplied by Y(I) using single-precision multiplication. and then 
the result would be extended to double•precision and added to S using 
double-precision addition. It is then a question of how the product X( I)* Y()) 
is extended to double-precision. On many machines--for example, the IBM 
7094 and System/360-the single-precision multiply command automatically 
produces the double-precision product of the single-precision operands and 
stores it in two registers. When we arc working in single-precision, we take the 
high-order part of this product and ignore the low-order part. Then in state
ment JOO above, we would like the compiler to add the double-precision value 

) ) 
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of X(I) • Y(I) to S using double-precision addition. (This is what the 
manufacturer-supplied FORTRAN for the 7094 did.) 

. The manufacturer-supplied FORTRAN for the IBM System/360 uses a 
different a~proach. Evoking the rule that the product of two single-precision 
operands 1s single-precision, it interprets X(I)• Y(I) to mean the high-order 
part o~ the product X(I~• :(1), and it extends this with zeros before adding it 
to S with a double-prec1s1on add operation. Ironically, it takes two or three 
extra instructions to replace the low-order digits with zeros. 

To produce the answer we want on the IBM System/360, we have to force 
one of the factors to be double-precision. This may be done by replacing 
statement I 00 with the statement 

(5.1.8) 

Then X(I) and Y(J) will be extended to double-precision by appending zeros, 
the product X(~)• -V:O) will be computed using a double-precision multiply 
command, and 1t wdl be added to S in double-precision. This produces the 
answer we want, but it requires the execution of unnecessary instructions. 
This loss of efficiency is annoying because the calculation of an inner product 
(5.1.7) appears in the inner loop of many matrix programs. 

A common mistake is to use the coding 

JOO S = S+DBLE(X(l)•Y(I)) 

instead of (5.1.8). This produces exactly the same result as we produced with 
our original coding. That is, the single-precision number X(I)• Y(I) is extended 
to double-precision by appending zeros to it before it is added to S. 

Thus, we find that the rule that the result is single-precision whenever both 
operands are single-precision may be troublesome. It would be much more con
~enient if ~he ~ule stated the following: When the result of a single-preci
sion operation 1s to be extended to double-precision, if the single-precision 
operation automatically produces a double-precision result, then the low
order digits are to be retained instead of being replaced by zeros. 

. Finally_, we. note !hat PL/I so!ves some, but not all, of the problems 
discussed m this section. The variables must still be converted to double
precision, but the concept of generic functions eliminates the problem of 
changing the names of functions. We do not have to change SIN to DSIN as 
we did in FORTRAN. because PL/I does not use the name DSIN. Instead, 
SIN(X) will call either the single-precision or double-precision sine routine 
depending on the precision of X, and the result will have the same precision 
as X has.t 

fSome FORTRAN compilers also provide generic functions. The FORTRAN H 
Extended compiler for lhc JBM Sysaem/360 has a GENERIC statement which can be used 
to specify lhat lhc common function names arc 10 be treated as generic names. 
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Converting the constants is still a problem in PL/I, and the problem is 
amplified by the fact that PL/I has no D exponent. The o?I~ way to_ force a 
constant to be double-precision is to use more than N d1g1ts. But 1? so~e 
respects. the way PL/I treats constants is helpful. For example, if X ~s 
double-precision, then . I •X produces the result we want. Th: constant • ! 1s 
treated as a fixed-point decimal number. When it is to be us_ed m an ope~at1~n 
where the other operand is a double-precision floating-pomt number, it w~II 
be converted to a double-precision floating-point number, and the radix 
conversion will be good to double-precision accuracy. FORTRAN would 
have converted .I to only single-precision accuracy, so .hX would be good 

to only single-precision. • 
Finally, we note that PL/I presents the same problem FORTRAN does m 

the computation of inner products. 

6.2. IMPLICIT TYPING OF NAMES 

We have seen that compilers provide us with the facilit~ to_ produce 
double-precision calculation wherever we want it, thereb~ ma~mg it ea~y. to 
insert a few double-precision operations in an ~therw1se s1_ngl~-prec1S1on 

m But when we wanted to perform the ent1re calculatmn m ~ouble
pro~r~ n. we found that we were faced with the clerical task of assurmg that 
prec1s10 , b d bl • • The 
all floating-point variables had been declared to e ~u e-~rec~sion. 
IMPLICIT statement in FORTRAN is designed to allevmte this difficulty. It 
allows us to establish different conventions for the da_ta typ~ 0

~ ~~mes 
beginning with certain letters. Thus, if we wanted all floatmg-~omt vanables 
to be double-precision on the IBM System/360, we would wrate 

(5.2.1) IMPLICIT REAL•8 (A-H,O-Z) 

This means that variables or functions whose names begin with one of the 
letters A through H or O through Z will be typed RE~_L•8 (dou~le
precision), unless this implicit typing is over~i~den by an explicit d.e~larati~n. 
If we wanted, say, TEM p to be single-prec1s1on but all other ~oatmg-pomt 
variables to be double-precision, we would use (5.2.1) along with 

• • 'ght 
S

. ·1, 1 1·r only a few variables were to be typed double-prec1s1on, we mi 
1m1 ar y, • • h D t b typed 

decide that we wanted all variables whose names begm wit o e 
double-precision. Then, in place of (5.2.1) we would use 

IMPLICIT REAL*8 (D) 

)early easier to use ( S.2.1) than to type each double-precision variable 
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explicitly by including it in a DOUBLE PRECISION statement. But by far 
the most important advantage of the IMPLICIT statement is that it eliminates 
the careless clerical errors of forgetting to type a variable as double-precision. 
Those FORTRAN compilers which have implemented the IMPLICIT 
statement make it much easier to perform the entire calculation in double
precision. although the IMPLICIT statement does not handle all the problems 
discussed in Section 5.1. We still have to change the names of the library 
functions, replacing SIN by DSIN, etc., and we still have to worry about the 
constants and the layout of storage. However, the IMPLICIT statement 
removes one common source of errors. 

The DEFAULT statement, which has been implemented by some PL/I 
compilers, is similar to the IMPLICIT statement in FORTRAN. It allows us 
to specify the default attributes of variable names, so we may specify that all 
names beginning with A through H or O through 2 are to be double
precision. 

The FORTRAN H Extended compiler for the IBM System/360 provides 
even greater assistance when we want to write the entire program in double
precision. It has a feature called automatic precision increase which allows us 
to specify that everything that appears to be single-precision is to be 
"promoted .. to double-precision. When this feature is used, the floating-point 
variables will be typed double-precision, the floating-point constants will be 
treated as if they were written with D exponents, and double-precision 
versions of the FORTRAN library programs will be called. While this 
approach is not foolproof, it eliminates most of the clerical problems that 
arise in the conversion of a single-precision program to double-precision. 

6.3. ROUTINES TO PERFORM 
DOUBLE-PRECISION ARITHMETIC 

We shall now consider how we can write subroutines to perform double
precision arithmetic on a machine which does not have double-precision 
operation codes in hardware. For example, in Section 5.4 we shall discuss a 
subroutine to multiply two double-precision numbers to produce a double
precision result. One approach would be to use only fixed-point arithmetic in 
the subroutine, just ns we would if we wanted to program floating-point 
arithmetic in a machine which did not have any floating-point operation 
codes. This is a distinct possibility, and on some machines it might be the best 
way to proceed. But in this book we shall discuss only the programming of 
double-precision arithmetic using the single-precision operations. Thus, we 
shall assume that we have operation codes to perform arithmetic in FP(r, p. a) 
and that we want to write subroutines to perform arithmetic in FP(r, 2p, a). 

At this point we shall introduce abbreviations for certain operati"")For 
) each of the arithmetic operations (f), 8, *• and -;- , there are two nds 
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and one result. We shall use the letters S and D to indicate whether these 
numbers are to be single-precision or double-precision. Thus single-precision 
operations in FP(r, p, a) will be called SSS operations, and full double
precision arithmetic in FP(r, 2p, a) will be referred to as DDD arithmetic. 
However, we may want to refer to an operation which, say, multiplies two 
single-precision numbers to produce a double-precision product. This will be 
called an SSD multiply. Similarly, an SDD add is an operation which adds a 
single-precision number to a double-precision number to produce a double
precision result. 

When we use floating-point arithmetic to code the double-precision 
operations, we represent a double-precision number as the sum of two single
precision numbers.t Thus, the double-precision number A is given by 

(5.3.1) 

where A I and A2 are numbers in S(r, p) and are usually stored in consecutive 
words in memory.t 

In the representation of A in the form (5.3.1), several decisions must be 
made. First, since we are thinking of A I and A 2 as the high-order and low
order digits of A, it is common to require that they not overlap. That is, we 
require 

(5.3.2) characteristic (A 2) < characteristic (A 1) - p. 

Some implementations have required that equality hold in (5.3.2) unless 
A = 0. If we make this requirement, A2 may be unnormalized. Other 
i~plementations have required that A 2 be normalized, so the inequality may 
hold in (5.3.2). Also, we might wish to require that A I and A2 have the same 
sign unless A2 = 0, although some implementations have allowed A1 and A2 

to have opposite signs. 
After these decisions about the representation of A have been made, we 

may assume that the input to our routines has these specifications and we 
must guarantee that the output does also. Thus, the specifications for the 
representation of A in (5.3. I) represent a trade-off between the advantages of 
requiring, say, sign agreement in the input and the extra work required to 
produce this feature in the output. In discussing the programming of doub_l~
precision arithmetic, we shall often be rather vague about the exact spec1h-

tEven when the subroutines for double-precision arithmetic are coded using only fixed
point operations, we still usually use two words to store double-precision numbers. But 
in this case, we might elect not to store a characteristic with the low-order digits, so the 
mantissa might be more than twice as long as 1he mantissa of a single-precision number. 

fin Section S.1, we shall discuss how the compiler can be coerced into handling these 
numbers if it docs not support the double-precision data type. 
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c~tions of_~1 and Az, because the trade-offs depend on the details of the 
smgle-prec1s1on arithmetic available to us. 

An annoying problem related to the representation in (5.3.1) arises when 
A z underflows but A I does not. If the double-precision arithmetic were 
?erformed by hardware, it might be implemented in such a way that it would 
ignore the c~ar~cteristic of _A 2 • Then underflow in A 

2 
would not present a 

pr~blem: This 1s also possible when the subroutines for double-precision 
anthmeti~ use only ~xed-point operations. But when floating-point operations 
are ~sed m_ the routmes for double-precision arithmetic, A

2 
must be a valid 

ffoatmg-~m~t numb_er. One approach would be to give A
2 

a wrapped-around 
char~ctenst1c when it underflows and modify the double-precision arithmetic 
routmes to handle operands of this sort. But it is far more common to set A 
to zero when it underflows, thereby giving up double-precision accuracy. 2 

5.4. DOUBLE-PRECISION MULTIPLICATION 

Suppose that we are given double-precision representations 

(5.4.1) A= A1 + A2 

B = B1 + B2 

for A and B and that we want to produce a double-precision representation 

C= C1 + C2 

for the product of A and B. For simplicity, we shall assume that if the low
order part of A or B does not vanish, then it has the same sign as the high
order part and that the characteristics differ by at leastp. We shall also assume 
that we have available an SSD multiply. 

Si~ce double-precision multiplication presents no difficulty if either A or 
B vamshes, we shall assume that AB¢ 0. Clearly 

(5.4.2) 

an_d each of the fou~ terms on the right-hand side can be computed exactly 
~sm~ an SSD multiply. Moreover, our assumption about sign agreement 
1mphes that the nonzero terms in (5.4.2) all have the same sign. Write 

(5.4.3) 

Then 

(5.4.4) 

A 1 = r'm 1, 

B1 =-= r1n1, 

r- 1 <lm,l<I 
r- 1 <ln11<1. 
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and A B may be represented as a 2p-digit number with e~ponent e +_J. 
(Altho~gh it may be unnormalized when it is written with this exponent, its 

mantissa has at most one leading zero.) 
We may write 

A
2 

= ,,-pm2, 

B
2 

-= ,t-P112, 

Then we can represent A
1
B

2 
and A2B1 as 2p-digit numbers with exponent at 

most e + /- p. and A
2
B

2 
as a 2p-digit number with exponent at most 

e +/- 2p. . . 
To illustrate the alignment of the terms on the rtght of (5.4.2). we t,1ke 

p = 6 and show A,B)rt+t. In each case we show the minimum number of 

leading zeros: 

A,B 1 = .xxxxxx xxxxxx 

A1B2 = .000000 xxxxxx xxxxxx 
(5.4.5) A2B1 = .000000 xxxxxx xxxxxx 

A2B1 = .000000 000000 xxxxxx xxxxxx 

We must combine these four terms and preserve the high-o_r~er 2p digit~ of the 
product. Since 1111111 ?= ,-1. we want either the first 2p d1g1ts to the right of 
the radix point in this sum, or else digits 2 through_ 2p + I. In any event, the 
low-order p digits of the 2p-digit product A 18 1 will not affect the result, so 
we may use an SSS multiply to form A2B2, .. 

A commonly used approach is to develop o~ly the first 2p d1g1ts to th_e 
right of the radix point in the products shown m (5.4.5)_. We shall c~II this 
"coarse double-precision" multiplication. With this approach, we _ignore 
A

2
B

2 
and compute A

2
B

1 
and A 

1
B1 using SSS multiplies. Our answe_r 1s then 

produced by adding these two products to the SSD product A• B 1, usmg SOD 
adds. The digits dropped from each of the products A1B2 • A2B1,and A2~2 
have an absolute value Jess than ,, .. ,-2P, so the absolut_e value of the ~rr~r 1s 

I th n 3r~+t-2P Thus if the product does not require postnormahzat1on, ess a . • . . . 
the error is less than three units in the last place. But if postnor~al_1zat1on 1s 
required, the bound for the error is 3r units in the last place. S1m1larl~. _we . 
could define coarse triple-precision multiplication or coarse 11-fold-prec1s10n 
multiplication. In general we shall call_ t~e arithmetic .. coarsc

0 

if.the error can 
be as large as a few units in the last d1g1t or two. 

By contrast. "clean double-precision multiplication" would develop an 
answer in which the error is less than one unit in the last place. To produce 
;his result we would not only have to use SSD multiplies to compute A 1 ~2 

and A
2
B,: but we would also have to perform the addition of the terms in 
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(5.4.2) in such a way that we achieve this accuracy. This can be accomplished 
by using the procedures for double-precision addition; they will be described 
in the next section. so we shall leave the details of the program to Exercise 3. 
An annoying problem that may arise in this program is that A28 2 and the 
low-order parts of A 1B2 and A2B1 may underflow even though C1 and C2 do 
not. One way to handle this problem is to multiply A or B by a suitable scale 
factor before computing the product and then divide the answer by the scale 
factor. If we choose the scale factor be to a power of,. the scaling will not 
introduce any error and it can be performed by adjusting the characteristics 
of the numbers. 

We often find that the work required to produce clean double-precision 
multiplication lies more or less midway between the work required for coarse 
double-precision multiplication and the work required for coarse triple
precision multiplication. That is, it may require a significant amount of extra 
work to gain a few extra bits of accuracy. This has often led the developers of 
routines for double-precision arithmetic to provide coarse double-precision 
arithmetic rather than clean double-precision arithmetic. 

When double-precision arithmetic is provided by the hardware, the 
trade-offs may be quite different. In many cases, clean arithmetic may be 
produced at little extra cost. But on some machines, the hardware performs 
double-precision arithmetic using an algorithm similar to the one described 
above for programming it. In this case, the hardware designer may elect to 
provide coarse double-precision arithmetic. 

We note that the crucial point is the availability of an SSD multiply and 
either an SSD or an SOD add. In some cases these operations are available in 
hardware, but in other cases they may have to be programmed. The opera
tions which are available in hardware vary substantially from one machine to 
another. The IBM System/360 provides a full set of DOD operations for 
double-precision arithmetic. [Here double-precision means arithmetic in the 
system FP(l6, 14, di).] On the other hand, most models of the IBM 
System/360 do not provide extended-precision arithmetic-that is, arithmetic 
in FP( 16. 28, cl I). If we wanted to program extended-precision arithmetic, we 
would use the approaches discussed here, thinking of FP(l6, 14, ell) as single
precision and FP( 16, 28, c/1) as double-precision. In this sense, we would have 
only SSS operations available. But the models 85 and 195 of the I BM 
System/360 have ODD operations for addition, subtraction, and multiplica
tion in FP( I 6, 28, d I). On the IBM 7090, the single-precision operations Ef), 
(-\and* were really SSD operations. One simply ignored the low-order word 
of the answer when arithmetic was.to be performed in FP(2. 27. c/27). The 
CDC 6600 uses a somewhat different appro~ch. To produce an SSD add, 
subtract. or multiply, one must execute two instructions-one to produce the 
high-order part of the answer and the other to produce the low-order part of 

) 
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the answer. Thus, an SSD multiplication requires two multiplications. But 
this is a pipeline machine with two multipliers, so we may be able to perform 
the two multiplications simultaneously. 

Only rarely have machines provided an SDD add, although the IBM 7030 
did. But it is quite common to have an SSD add. 

5.6. DOUBLE-PRECISION ADDITION AND 

SUBTRACTION 

We shall discuss only the programming of double-precision addition. 
Double-precision subtraction may be performed either by changing the sign 
of one of the operands or by making the obvious modifications in the proce
dures described below. However, we shall distinguish between the add 
magnitude and subtract magnitude cases. 

We shall describe the use of SSD addition to program double-precision 
addition. Jf an SSD add operation is not provided by the hardware, it must be 
programmed. When the arithmetic is performed in FP(r, p, ell), this may be 
accomplished by the coding described in Section 4.3. 

The details of a routine for double-precision addition depend on the 
representation of double-precision numbers and on the manner in which SSD 
addition is performed. We shall assume that the double-precision number A 

'is represented as 

(5.5.)) 

where A, and A 
1 

are two nonoverlapping, normalized, single-precision 
numbers. We shall also assume that arithmetic is performed in FP(r, p, ell) 
and that SSD addition is performed by using the coding described in Section 
4.3. That is, to compute the SSD sum of A and B, we first interchange A and 
B, if necessary, to make I A I z I B 1- Then we use the formulas (4.3.3). Thus 
SSD addition produces the results described in Theorems 4.3.2, 4.3.3, and 

4.3.4. 
We shall begin by discussing the programming of SDD addition. Let A 

have the representation (5.5.1) and let B be a single-precision number. We 
would like to produce a double-precision number 

(5.5.2) 

which contains the high-order 2p digits of A + B. But since we do not require 
sign agreement in (5.5.1), this is hard to attain. Instead, we shall require that 
the error in the approximation S 1 + S 2 :::::- A + B be less than one unit in the 
last place of S 1, but we shall not require that IS 1 + S 2 I s I A + BI, 

We shall first consider the special case in which we assume that the 
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characteristic of Bis at least as large as the characteristic of A I and B =;= -A. 
Let C, + C2 be the SSD sum of Band A1• Since A 1 and A2 do not overlap, 
there will be no overlap of A 2 with nonzero digits of C2• Let D be the SSS 
sum A 2 <+) C2, and set S 1 = C1 and S 2 = D. Then the SDDsum of A and B 
is given by S in (5.5.2). 

Next, we consider the add magnitude case, which we define to be the case 
in which A I and B have the same sign. For this case, we can use a special 
algorithm which is slightly simpler than the general procedure for SDD 
addition. If the characteristic of B is less than the characteristic of A the 

• I• 
codmg described above might produce an overlap of A2 with nonzero digits 
of_ C2. Then there could be a high-order carry in the addition A2 <±) C2, and 
this carry could make S 1 and S 2 overlap. The overlap of S 1 and S2 could be 
cleared up by combining S I and S 2 with an SSD add, but then we would have 
only 2p - I digits of the answer. Although this answer might be acceptable 
for coarse SDD addition, we shall try to produce a cleaner result. 

PROCEDURE 1 

To produce the SDD sum of A and B, when A, and B have the same sign, 

I. Let C1 + C2 be the SSD sum of Band A2• 

2. Let D1 + D 2 be the SSD sum of C1 and A 1• 

3. Let Ebe the SSS sum D2 Et) C2 • 

4. Let S, = D I and S 2 = E. Then Sin (5.5.2) is the SDD sum of A and B. 

To show that this procedure produces the desired result, we shall consider 
two cases. First, suppose that the characteristic of A I is at least as large as the 
characteristic of B. Th~ first step reduces the problem to computing the SDD 
sum of C1 + C2 and A., where the characteristic of A I is at least as large as 
the characteristic of C 1• This is the special case considered above, and steps 
2 and 3 are ex.actly the approach we used there. On the other hand, suppose 
that the characteristic of B is greater than the characteristic of A . Then the 
characteristics of Band A 2 differ by at least p + l, so C 1 = Band C2 = A2 • 

Again, this is the special case considered above, and the arithmetic in steps 
2 and 3 is exactly the computation used there to add B to A. Thus, the proce
dure handles the add magnitude case. 

But Procedure I is not adequate for the subtract magnitude case. Suppose 
that 

A, = r'(l - ,-p) 

A2 = ,.,-po - r-P) 

B = -r1+ 1(r-• + ,-P), 

With our assumption about the way SSD addition is performed, step I in 
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Procedure I would produce C1 =Band Cz = Az, In step 2 we would obtain 
D

1 
= A 

1 
+Band Dz= O, so step 3 would produce E = A2 • But then 

S - A + B = _,11'+2-P(r·• + ,-2) 
I - I 

and S
2 

= A2, so the characteristics of S 1 and Sz differ b~ 2. T_hat is, S, and ~z 
overlap unless p ~ 2. ( Further complications would anse with other defini-
tions of SSD addition.) 

For the general case, we use the following procedure: 

PROCEDURE 2 

To produce the SDD sum of A and B, 

I. Let C, + C2 be the SSD sum of Band A,. 
2. Let D, + Dz be the SSD sum of Cz and Az. 
3. Let £ 1 + £ 2 be the SSD sum of C1 and D1. 
4. Let F be the SSS sum of Ez and Dz. 
5. Let S 

1 
= £

1 
and Sz = F. Then Sin (5.5.2) is the SDD sum of A and B. 

Clearly, the first two steps of Procedure 2 reduce the problem to c?~puting 
the SOD sum of c

1 
and D

1 
+ Dz, Unless B = -A 1, the charactenst1c of C, 

is at least as large as the characteristic of D1, so steps 3 an~ 4 produce t~e 
desired result in either the add magnitude or subtract magnitude case. It 1_s 

easy to see that this procedure also handles the case in wh~ch JJ_ == -:-A,, s~ 11 

is a general procedure for SOD addition. It is ~~ite expensive, smce 1t r~quires 
four additions three of which are SSD add1t1ons. Therefore, we might be 
willing to acce~t a coarse version of SDD addition. . . . 

We shall now consider the programming of ODD add1t10n. lfthehardwa~e 
provides SOD addition, it would be natural to use two SOD adds. But if 
SOD addition must be programmed, it is preferable to program DDD 

addition directly. 
Suppose that B = B, + B2 is a double-precision number. 

PROCEDURE 3 
To produce the clean DDD sum of A and B, 

I. Let C
1 

+ C2 be the SSD sum of A, and B,. 
2. Let D, -1- D

2 
be the SSD sum of A2 and Bz. 

3. Let £ 1 + £ 2 be the SSD sum of C2 and D,. 
4. Let F

1 
+ Fz be ·the SSD sum of C, and £,. 

5. Let G he the SSS sum F2 ~Fi Ez. 
6 Let H be the SSS sum G 0~) Dz. D 
1: Let S, + S

2 
be the SSD sum of F1 and H. Then Sin (5.5.2) is the DD 

surr )A and B. ) 
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We shall now show that this procedure produces the desired result. 
Clearly steps I and 2 reduce the problem to computing the DOD sum of the 
double-precision numbers C, + C2 and D 1 + D2• Also, it follows from 
Theorem 4.3.4 that D2 does not overlap with either D, or any nonzero digits 
of C2 • Similarly, £ 2 does not overlap with £ 1 or C,. Then the first four steps 
reduce the problem to finding the sum of four nonoverlapping numbers F,, 
F2 , £ 2 , and D2 • This is accomplished by steps 5, 6, and 7. In the add magnitude 
case, we would not need to perform the addition in step 7. It would suffice to 
set S 1 = F, and S2 = H. But in the subtract magnitude case, F1 and Hmight 
overlap, so the SSD addition in step 7 is needed to clean up the answer. 

A subject closely related to addition and subtraction is the comparison of 
two double-precision numbers A and B. One approach would be to use a 
ODD operation to compute A - Band then perform a test to see whether 
A - B is positive, negative, or zero. But other approaches may be used if we 
make certain assumptions about the representation of double-precision 
numbers. We have required that the high-order and low-order parts of the 
double-precision number be normalized and nonover)apping. Suppose that 
in addition we require that the two parts of the number have the same sign 
unless the low-order part vanishes. Then the comparison may be simplified. 
We first compare the high-order parts of A and B. If they are unequal, the 
number with the larger high-order part is larger. If the high-order parts are 
equal, we compare the low-order parts. The result of this comparison deter
mines whether the numbers are equal and which number is larger when they 
are unequal. 

Of course, one reason for using a comparison is that it is likely to be faster 
than DDD subtraction. But another advantage is that on many machines it 
may be performed without underflow. The subtraction exposes us to under
flow when A and B are both small and nearly equal. 

5.6. DOUBLE-PRECISION DIVISION 

If the hardware provides some, but not all, of the double-precision opera
tions, division is likely to be omitted. For example, on the models 85 and 195 
of the I BM System/360, there are hardware operation codes for extended
precision addition, subtraction, and multiplication but not for division. Thus, 
it is quite common to have to program double-precision division. We shall 
assume that the arithmetic is performed in FP(r, p, ell) and that SSD addition 
produces the results described for the coding in Section 4.3. 

We shall begin by discussing SSD division. That •is, we want to develop the 
double-precision quotient of two single-precision numbers A and B. We use 
SSS division to compute Q1 = A -~ B. The remainder, which was discussed 
in Section I.IO, is given by 

(5.6.1) R = A - BQ,. ) 
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In Section 1.10 we saw that R can be represented as a single-precision number. 
On some machines, for example the I BM 7090, the single-precision divide . 
command produces R as well as Q 1• But if the hardware does not provide R, 
we must compute it. To do so, we first let C1 + C2 be the SSD product BQ,. 
Theorem 1.9.3 shows that C1 can differ from A by at most r - I units in the 
last place, so we may use an SSS subtraction to compute the one-digit number 
D = A 8 C1• Since we know that R can be represented exactly as a single
precision number, we can compute R by using an SSS subtraction to form 
R = D 8 C2• Let Q2 = R -:- B. Then Q1 and Q2 are nonoverlapping num
bers, so Q, + Q2 is the desired representation for the double-precision 
quotient. 

We shall now extend this approach to produce DSD division. Here DSD 
division means the division of a double-precision number A 1 + A 2 by a 
single-precision number B to produce a double-precision answer. We shall 
consider clean DSD division first, and then we shall see how this procedure 
can be shortened to produce a coarse version. 

Let C, be the SSS quotient A 1 -:- B, and compute the remainder R' = 
A1 - BC, as above. Let R = A - BC,, so 

It is possible that we may require more than p digits to express the sum of R' 
and A2, so we let R, + R2 be the SSD sum of R' and A2. Let C2 be the SSS 
quotient R 1 7 B. Unlike the situation in SSD division, C, and C2 may 
overlap, so we may have fewer than 2p digits of the quotient. (The extent or 
this overlap will be studied below.) We continue the process by computing the 
remainder R" = R1 - BC2. Let S be the remainder A - B(C, + C2). Clearly 

S= R- BC2, 

so 

If we wished to compute a triple- or quadruple-precision answer, we would 
compute S exactly and continue this process. But for DSD division, we 
merely compute S, = R" GJ R2 using SSS addition, and then we form the 
quotient C3 = S 1 7 B. To produce the answer, we form the double-precision 
sum of C 1, C2, and C3. 

We shall now study the extent of the overlap of the C,'s. Without loss of 
generality we may assume that A I and B are positive. Let 

A1 = r'm, 

B = r1n, 

,- 1 ::;;m<I 

,-• ~ n < I. 

We saw in Section 1.10 that the exponent of the quotient C, is e - I+ k, 
where k is O if m < n and I if m :?:: 11. The remainder R' may be written in the 
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form 

Here /' may be unnormalized, but it is a p-digit fraction and O < /' < n. It 
follows that Q, and Q2 in our procedure for SSD division do not overlap. 
But in our procedure for DSD division, the addition of A

2 
to R' may make the 

mantissa of R' greater than n. In fact, the exponent of R
1 

might be 
e + k - p + I. But the largest R can be is 

It follows that the exponent of C2 is at most e + k - p + 2 - f, so there is 
at most a two-digit overlap of C2 with C1• Similarly, there is at most a 
two-digit overlap of C3 with C2. 

We shall now prove that there cannot be both a two-digit overlap of C
1 

with C2 and a two-digit overlap of C2 with C3. To this end, suppose that there 
is a two-digit overlap of C, with C2. Clearly, this implies that A

2 
is positive. 

Let A2 = r•m2, where r 1 < m2 < I. Since g < e - p, we may write 
A2 = , 0

1c-pm;. Herem; is positive and less than 1, but it may have more 
than p digits to the right of the radix point. Then 

and since there is a two-digit overlap of C2 with C., we must have 

(5.6.2) I'+ m; ~ rn. 

Then n + m; > rn, so m; > (r - l)n. Thus, the exponent of A
2 

must be 
e + k -· p, so we must have k = 0 and g = e - p. But then R can be 
represented as a (p + )}-digit number. so R2 is a one-digit number. We may 
write R2 = ,,-zp+ 

1d, where dis either zero or a one-digit number in the range 
r 1 $; d < I. From (5.6.2) we see that the mantissa of R1 is at least n, so we 
may write R" = ,02- 2P/", where/" < n. Then 

(5.6.3) 

so eitfter S < r02
-

2
P or else S < r03 - 2P/". But in either case there can be at 

most a one-digit overlap of C3 with C2 • Therefore, the sum C
1 
+ C

2 
+ C

3 
spans at least 3p - 3 digits. 

To see how large the error in the approximation C, + C2 + C
3

::::::: A/B 
may be, we shall consider what would happen if the division process were 
continued to produce C4 • There can be at most a two-digit overlap of C

4 
with 

CJ, so the error in C, + C2 + Cl is less than I in the (3p - 5)th digit. To 
obtain a better bound for this error, suppose that C, + C2 + Cl spans only 
Jp -- 3 digits. If there is a two-digit overlap of C2 with C3, there can be at 
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most a one-digit overlap of Cl with C4 • Suppose that there is a two-digit 
overlap of C, with C2 and a one-digit overlap of C2 with Cl. Then Sis given 
by (5.6.3), and it may be expressed as a (p + 1)-digit number. Proceeding as 
above, one may show that there is at most a one-digit overlap of Cl with C4 • 

Thus, in all cases the error in the approximation C, + C2 + C3 ::::.:: A/Bis 
less than one unit in the (3p - 4)th digit. 

The final operation in clean DSD division is combining C,. C2 • and C3 • 

We use SSD addition to combine C2 and CJ, and then we add C, to this sum 
using SOD addition. This is the special case of SOD addition in which the 
characteristic of the single-precision number is at least as large as the 
characteristic of the double-precision number. 

For coarse DSD division, it is typical not to develop C3 • We first compute 
C1 and R' as above; then C2 is computed as (R' EB A2) 7 B using SSS 
operations. Our answer Q, + Q2 is the SSD sum of C, and C2• There may be 
a two-digit overlap of C, and C2, so we may have developed only 2p - 2 
digits. Moreover, ifwe were to develop C3, it might overlap with C2• Proceed
ing as above, it is easy to show that the error in the approximation 
Q, + Q2 ::::.:: A/Bis less than one unit in the (2p - 3)rd digit. 

We now turn to DOD division. There are several ways in which this can 
be programmed, and we begin by discussing two approaches often used for 
coarse DDD division. 

The first of these methods is based on the power series 

(5.6.4) 1 -- = I - x + x 2 
- x3 -1- • • •· 

I +- X 

This series converges when Ix I < I, and it converges very rapidly when x is 
small. Write 

A1 -+- A2 _ A1 -t- A2 
B, -t B2 - B,[l ·I· (82/B 1)] 

Using x = B2/B 1 in (5.6.4), we have 

{5.6.5) 

If B1 and B2 do not overlap and B1 is normalized, we have 

I~ I< ,-,p-1). 

Then we may surely ignore the terms in (5.6.5) after (82/B,)1·. and we usually 
ignore this term as well. Thus, we use DSD division to divide A 1 + A 2 by 
B 1, and then we multiply this quotient by I - B 2/ B 1• 

) ) 

SEC. 5.6 DOUBLE-PRECISION DIVISION 175 

Let .C.• .+ C2 be the result obtained when A1 + A2 is divided by B, using 
DS';) d1v1s1on, and let D be the SSS quotient B2 7 B,. We form an approxi
mation for 

{C1 + C2){l - D) = C1 + C2 - C1 D - C2D 

by ignoring the term C2D and using SSS multiplication to form E = C, * D. 
Then our answer will be obtained by subtracting E from C, + C2 using an 
SDD operation. 

A s~cond method sometimes used for coarse ODD division first computes 
the reciprocal of B and then multiplies this reciprocal by A using DDD 
multiplication. We compute the reciprocal of B by using Newton's method to 
solve the equation 

(5.6.6) I --B,.-:.:0. 
X 

Newton's method for solving an equation 

(5.6.7) f(x) = 0 

requires us to select a first approximation x 0 and form x
1

, x2, ... using 

(5.6.8) 

Suppose that x. is a solution of (5.6.7), and let En = xn - x •. It is well known 
that if/ (x) is twice differentiable, then 

- .. t!/"(/;) 
fn+ I - 2f'(xn) 

for some e lying between xn and x •. [See, for example, Hildebrand (1956).) 
If Pn is the relative error Enix •• we have 

(5.6.9) P 
- p;x • .f"(/;) 

n+ I -- 2/'(Xn) • 

Applying this method to Eq. (5.6.6), we obtain from (5.6.8) 

We shall use I -:- BI for our first approximation x0 • so x
0 

is a good approxi
mation for 1/B. From (5.6.9) we find (see Exercise 12) 

(5.6.10) 

) 
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Since x0 is accurate to almost single-precision accuracy, x, will be accurate to 
almost double-precision accuracy. We shall take x 1 to be our approximation 
for 1/B. 

We now consider the details of this computation. Let C be the SSS 
quotient I -:- B1, so 

(5.6.11) x, = C(2 - BC). 

Here BC ~ I, and this approximation is good to almost p digits. Then it is 
reasonable to approximate the expression 2 - BC by I + D, where D is a 
single-precision number. We want 

I + D ~ I + (I - BC), 

so we take D to be the high-order p digits of I - BC. Let £ 1 + £ 2 be the 
SOD product of Band C. Then we need an SOS operation to compute D. 
This is accomplished by the SSS operations 

We now replace (5.6.11) by 

XI ~ C(l + D) = C + CD. 

Our approximation for 1/B will be the SSD sum of C and F, where Fis the 
SSS product C * D. The analysis of the accuracy of this operation forms 
Exercise 12. 

We now address the problem of producing clean DOD division. Our 
approach will be based on the procedure used above to produce the clean 
DSD quotient. In general terms, our procedure for the clean division of the 
double-precision number A, + A 2 by the double-precision number 8 1 + B2 

will be 

I. Let C1 be the SSS quotient A1 -;- B1• 

2. Compute the remainder 

3. Let R1 be the high-order word of R. 
4. Let C2 be the SSS quotient R1 -:- B 1• 

5. Compute the remainder 

6. Let S I be the high-order word of S. 

) 
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7. Let CJ be the SSS quotient S 1 -:- B1. 

8. Let Q, + Q2 be the double-precision approximation for 
C1 + C2 + CJ, 

) 
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If R and S were computed exactly in steps 2 and 5, this process could be· 
continued to produce a triple- or quadruple-precision answer. 

In considering the details of this procedure, we may assume that A I and 
BI are positive. Let 

A 1 = r'm 1, 

B1 = r1n11 

,-, ~m, < I, 

,-• ~ n, < I. 

As we saw in the case of DSD division, there may be an overlap of C 1 with 
C2 and of C2 with C3 • But DDD division differs from DSD division in that B1 

may be less than B, so we may have C, > A/ B. If this happens, R will be 
negative. 

We shall now consider the computation of R in step 2. First, let D1 + D
2 

be the SSD product of B 1 and C., and let£ be the remainder A
1 

- B1C1• 

This is exactly the computation used in DSD division, so we know that E may 
be represented as a single-precision number and that it may be computed as 

using SSS operations. Now C I has the exponent e + k - f, where k is 0 if 
m < 11 and k is I if m > n. Then E may be written as ,1+1c-Pm', where m' is d 

fraction with O ~ m' < n. Now 

Here A2 has an exponent g :-::: e - p. and the exponent of B2C 1 is at most 
e + k - l + (l - p) 0= e -1- k - p. Since we want only 2p digits of the 
quotient, we develop only a double-precision representation for R. Thus, we 
let F, + F2 be the SSD product B2 C1 and let R1 -1- R2 be the double-precision 
representation for E + A 2 - F,. Then 

R = R1 + R2 - F2 • 

We use this value of R, in step 4 to compute C1 . 

To compute Sin step 5, we form the remainder 

as above. Then 
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Let I/ be the SSS product C1 * B 2 and let S I be the sum G <f) R1 H F2 t-1 H 
computed with SSS operations. We use this value or S I to compute CJ in 

step 7. 
With this procedure we cannot guarantee that we shall produce the prop-

erly chopped answer, since the remainder at the final step may be negative. 
The analysis of the overlap of C I with C 2 and or C 2 with CJ forms Exercise 14. 
and the shortening or this procedure to produce coarse ODD division forms 

Exercise 16. 
One problem that arises in this computation is underflow in the remainder. 

The characteristics of R
I 

and S I are about p and 2p less than the characteristic 
or A 

1
• In fact, they may be even smaller unless the remainders are unnor

malized. Then ff A is small, these remainders may underflow. But if Bis also 
small, the quotient may be on the order or I, so it is annoying not to be able 
to compute it. We note that the quotient will underflow when I A I is small and 
I BI is extremely large. This suggests that we can perform a test, and when the 
quotient does not underflow we can scale A and B before division. 

A minor irritant is that we may have I A 1 --;- B I I > n > I A/ B 1- Then the 
quotient A/ B does not overflow, but the computation of C 1 = A 1 --:- BI does. 
For a coarse division routine, we might allow the answer to overflow when 
this happens. But for clean DOD division, we would have to test for this case 

and introduce scale factors. 
Finally, we repeat our earlier warning. The details of a program to perform 

double-precision arithmetic will depend on the representation of the double
precision numbers and on the results produced by the SSD operati~ns. !he 
procedures discussed here show the general approaches, but mod1ficataons 
may be necessary for a specific implementation or them. 

6.7. WRITING DOUBLE-PRECISION PROGRAMS 
WITHOUT LANGUAGE SUPPORT 

We shall now treat the problem or writing a program using higher
precision arithmetic than the compiler supports. To be specific, suppose that 
we are using FORTRAN and that the compiler does not support the double
precision data type. (More generally, we may interpret double-precision to 

mean twice the highest precision supported by the compiler.) 
We shall have to have subroutines which we can call to. perform the 

double-precision arithmetic. For each arithmetic operation we shall write a 

call, such as 

(5.7.1) CALL ADD (A 1,A2,B 1,82,C I ,C2) 

To avoid having to write six arguments in each of these calls. the subrou_tines 
might require that the double-precision number be thought or as a subscripted 
vari"j with dimension 2. Then instead of (5.7.1), the call would have the ) 
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form 

(5. 7.2) CALL ADD (A,B,C) 

With this approach, the subroutine would require that the high- and low-order 
parts of the double-precision number be stored in adjacent memory locations. 
If we wanted A. B, and C to be 10-by-10 matrices, we would have to make 
them three-dimensional arrays dimensioned (2,IO,IO). The subscript which 
determines which part of the double-precision number we are referring to 
must be the first subscript, so that the two parts of the number are stored in 
adjacent locations. To add the (i,.i) elements of A and B and store the result 
in the (i.j) position of C, we would have to write 

CA LL ADD ( A( I, I ,J), B( I , I ,J ),C( I, I ,J)) 

It is clear that our program will be more tedious to write and more 
difficult to read than it would be if we could use the double-precision data 
type. In fact, the "higher-level language" no longer seems to be as high-level. 
But we can still use its indexing capabilities, and we can use DO loops and IF 
statements to control the flow of the program. 

The introduction of an additional subscript to handle double-precision 
numbers may make the program rather cumbersome. There is a trick which 
can sometimes be used to simplify the representation of double-precision 
numbers. Suppose that we are using a version of FORTRAN which 
suppose the COMPLEX data type and that our program uses only real 
numbers. If we type our double-precision numbers as COMPLEX, the 
proper storage will allocated and the right arguments will be passed to 
subroutines. Since we are not using complex arithmetic in the program, we 
may be able to exploit the COMPLEX data type still further. Complex multi
~lication and division are often performed by subroutines, so the opera
tions * and --:- are compiled as subroutine calls. We could replace the 
routines which perform complex arithmetic by new routines which have the 
same names but which perform double-precision arithmetic. The double
precision multiplication could be coded as C = A•B instead of using a CALL 
statement. Unfortunately, complex addition and subtraction are so simple 
that they are usually compiled directly, so we would still have to code double
precision addition and subtraction in the form (5.7.2). 

A more serious problem arises when we want to enter constants to double
precision accuracy. For example, suppose that we want to enter x to 32 
decimal places but that the version of FORTRAN we are using supports only 
arithmetic in FP( 16, 14, a). Suppose that we wrote 

(5.7.3) 
Al 

A2 

3.141592653589793 

,2384626433832795E-15 ) 
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and then set 

(5.7.4) Pl = Al + A2 

Here Pl would be accurate to only 14 hexadecimal digits, because the conver
sion of Al is performed to that accuracy. To see that this is so, we shall 
consider the simpler case of a statement such as 8 = .2. The hexadecimal 
equivalent of the decimal number .2 is .333 •.•"'so the statement 8 = .2 will 
produce a value of 8 which is accurate to only 14 hexadecimal digits. Thus, 
the addition of A2 to Al in (5.7.4) cannot compensate for the fact that the 
value of Al produced by (5.7.3) is accurate to only 14 hexadecimal digits. 

Instead of using (5.7.3) and (5.7.4), our approach will be based on the fact 
that integers less than 16 14 may be entered exactly. Now 1614 :::::.:: 7.206 x 1016, 

so we may enter any 16-digit integer exactly. In place of (5.7.3) we write 

Al = 3141592653589793. 
A2 = 2384626433832795. 

Then the number we want to store in Pl is 

X = (Al +A2/1016)/JOIS 

We compute X using double-precision arithmetic and store the value in Pl. 
The same approach could be used for input. Fortunately, the treatment of 

input is usually simplified by the fact that the numbers are shorter. Counted 
numbers seldom involve more than 10 or 12 digits, and measured quantities 
are usually known to only a few digits of accuracy. Mathematical constants, 
such as x, are usually entered as constants at compile time rather than entered 
as input. 

For output, the problem is more complicated. We may want to print our 
answers to double-precision accuracy, either for use in some other program or 
for testing the program. One approach is to print them without converting 
them. (We could use the Z format with the FORTRAN compilers for the 
IBM System/360.) This is often the best approach for numbers to be used as 
constants in another program. But if we want to print the double-precision 
representation for a number A, we first find an integer k such that 

and then we reverse the process described above for input. 

6.8. USES OF DOUBLE-PRECISION 

As we have mentioned, some machines have hardware operation codes to 
perform double-precision arithmetic, while other machines use subroutines 
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to perform these operations. Regardless of how the arithmetic is performed, 
it may or may not be supported by the higher-level languages. There are many 
machines on which FORTRAN supports the double-precision data type even 
though the hardware has no operation codes for double-precision arithmetic. 
On the other hand, there are machines on which the hardware can perform 
higher precision arithmetic than that supported by the compilers. We would 
prefer to have the double-precision arithmetic performed by the hardware, 
because it is significantly faster. Also, we would find it much more convenient 
to have the compilers support the double-precision data type. In some 
situations, the manner in which double-precision is supported is crucial; in 
other cases it is more a matter of convenience. In this section we shall discuss 
several different situations in which we would want to use some double
precision arithmetic. In each case, we shall consider how important it is to 
have the arithmetic performed by the hardware and to have the double
precision data type supported by the compilers. 

1. Development and Testing of Single Precision 
Subroutines 

Here we consider single-precision subroutines which are used as library 
programs. They may be part of the compiler or they may be programs written 
at a given installation, but because of their extensive use, we would like them 
to be both fast and accurate. They are expected to be carefully written and 
carefully tested. 

a. Development of an Approximation 

Consider the problem of developing a library program to compute a func
tion /(x). For example, we might want to write a single-precision exponential 
routine. It is typical to begin by reducing the range of the argument to some 
int"·rval a < x < band then use a polynomial or rational approximation q,(x) 
for /(x) in this interval. Thus, we seek a function q,(x) with 

(5.8.1) q,(x) ::=::: f(x) fora< x <.b. 

Our program for /(x) will evaluate 91(x) using single-precision arithmetic, so 
the value it will produce for /(x) will be ;(x) instead of q,(x), where 

(5.8.2) 

Typically, we would like the approximation (5.8.1) to be good to, say, two or 
three bits beyond the word length, so that the error in (5.8.1) is small with 
respect to the error in (5.8.2). 

We usually have t6 write a program to compute the coefficients of q,(x). 
Since our objective is to produce an approximation q,(x) which is good to at 
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least single-precision accuracy, we use higher-precision arithmetic to compute 
these coefficients. They will then be rounded lo single-precision and used as 
constants in our program for /(x). 

Thus, as part of the development of a single-precision program to compute 
f(x), we have to use a double-precision program to compute the coefficients 
of our approximation. We may want our final program which computes .f(x) 
to be very efficient, but the speed of the program which computes the 
coefficients of q,(x) is not important. This program is run only once as a 
development tool, so it is acceptable to have the double-precision arithmetic 
performed by subroutines. In fact, there have been cases in which the coeffi
cients of fJ(X) were computed on a different machine from the one for which 
the program for /(x) was being written. 

In developing the approximation, it would be extremely convenient to 
have a compiler which supports the double-precision data type. But these 
approximations have often been computed without such support. Indeed, the 
approximations in the library routines for the highest precision supported by 
the compiler have to be produced without such support. 

b. Testing a Single-Precisio11 Subroutine 

To test a subroutine which computes the value of a function /(x), we 
generate some test values for x and use the subroutine to compute /(x). One 
of the best ways to test these results is to extend each test value of x to 
double-precision by appending zeros and then compute /(x) using a double
precision routine. (See Chapter 10.) Then we can estimate the error by 
comparing these values for f(x). Since we are interested in only the first two or 
three decimal digits of the error, the double-precision program for f(x) need 
be accurate to only two or three digits beyond single-precision. This accuracy 
is usually quite easy to achieve. 

Since our double-precision program will be run for many different test 
cases, the speed of the double-precision arithmetic is a little more important 
than it was under heading a. The time required for each test case may 
determine how extensive our testing will be. 

As under heading a, it is convenient, but not mandatory, to have the 
compiler support the double-precision data type. 

2. Inserting a Few Double-Precision Operations 
in an Otherwise Single-Precision Program 

There are many programs in which it is desirable to perform a few opera
tions in higher precision than that used in the rest of the program. One 
example of this situation is the quadrature problem discussed in Section 4.1. 
There we saw that it was quite attractive to use higher-precision arithmetic in 
the accumulation of the sum. Another well-known example is the use of 
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higher-precision arithmetic in the accumulation of inner products in matrix 
programs. 

These examples are quite typical. We can often produce a more accurate 
answer by the judicious use of a few double-precision operations. Then we 
have a trade-off between speed and accuracy, and the speed of the double
precision arithmetic may determine whether or not we shall perform these 
operations in double-precision. It may be crucial to have the double-precision 
arithmetic performed by the hardware. 

For example, in writing a library subroutine for a function such as sin x 
ore\ we might want to use double-precision arithmetic in the reduction of the 
argument. [See Cody ( 1971 b) or Kuki ( 1971).] If the double-precision arith
metic is performed by the hardware, this may produce better accuracy with 
negligible loss of speed. But if the hardware does not provide double-precision 
arithmetic, we may be unwilling to accept the degradation in speed. In other 
situations, we might be willing to have the program run significantly slower 
if it will produce better accuracy, so it would be acceptable to have the 
arithmetic performed by subroutines. 

When the double-precision arithmetic is performed by the hardware, it 
can be used in programs written in Assembler language, even if the compilers 
do not support the double-precision data type. This can be of benefit to the 
user of higher-level languages by providing him with more accurate single
precision library programs. 

However, a great many of today's programs and subroutines are written 
in higher-level languages, and we would like to have these programs use 
double-precision arithmetic where it is appropriate. Some of them may do so 
by calling subroutines, as described in Section 5. 7, but the use of double
precision will be much more extensive if the compiler supports the double
precision data type. 

3. Increasing the Precision of a Program To 
Determine Its Accuracy 

It is quite common for a subroutine intended to be used as a library 
program to be subjected to the testing described under heading I .b. But such 
testing is less often applied to an application program; the user is more 
likely to wait until he has reason to question the accuracy of the results 
produced. Then he would like to run the program in higher-precision to assess 
the accuracy of his single-precision program. Usually the objective is to 
determine whether single-precision arithmetic will suffice, so only modest 
changes will be made. in the mathematics. 

The double-precision program is being used for test runs rather than 
production runs, so the speed of the double-precision arithmetic is usually 
not vital. It is acceptable to have the arithmetic performed by subroutines. 
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But the conversion of the program from single-precision to double-precision 
may be a formidable task, so compiler support for the double-precision dat~ 
type is often crucial. 

4. Programs Requiring Double-Precision 
Calculation 

There are some programs in which the calculation must ~e performed in 
double-precision in order to produce a good answer. Since this situation is 
commonly misunderstood, we shall discuss the way it can arise. One often 
hears the comment that high-precision arithmetic is unnecessary because the 
data are known to only a few digits of accuracy and we want only a few 
digits of accuracy in the answer. To be specific, suppose that the data are 
accurate to I part in I0,000 and that we want to know the answer to within 
I part in IOOO. That is, we hope that neither the errors in the measurement of 
the data nor the errors in the calculation will produce an error in the answer 
greater than I part in 1000. To have any hope of achieving this result, the 
problem must be well conditioned. A relative error of .000 I in the data must 
produce a relative error less than .OOJ in the answer. But even though the 
problem is well-conditioned, we may be using an algorithm which is not. 
Consider the use of the power series in Section 4.2 to compute e-x and sin x. 
These problems were reasonably well conditioned, but as the value of x 
increased, the precision needed to produce a good answer grew rapidly. 
Another example of this situation is the use of the formula 

sinhx = e" - e-" 
2 

when xis small. (See Section 3.10.) Thus, even though the problem is well 
conditioned, the algorithm we are using may require that we use high
precision arithmetic. 

In the examples mentioned above, it is easy to see how to revise the 
algorithm so that the calculation can be performed in single-precision. This 
might suggest that when high-precision arithmetic is needed for a well
conditioned problem, one should look for a better algorithm instead of 
increasing the precision. This approach should certainly be considered. But 
an appropriate algorithm may be far from obvious, and the user is interested 
in getting an answer to his problem. Therefore, he would often prefer to 
increase the precision and use the algorithm at hand rather than undertaking 
the research necessary to discover a better algorithm. 

When one realizes that more than normal precision is required for his 
calculation, he will do whatever is necessary to produce the answer. Except 
for extremely large problems, he will usually not demand that the arithmetic 
be performed by hardware. While he would like to have the compiler support 
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the double-precision data type, he will usually do whatever coding is necessary 
to solve his problem. 

6. Programs Requiring Calculations in 
Higher-than-Double-Precision 

In Section 4.2 we saw that the use of the power series to compute sin x 
when xis large is an example of an algorithm which is so sensitive to rounding 
error that more than double-precision accuracy is required. Higher-precision 
arithmetic will be discussed in the next section. 

6.9. HIGHER-PRECISION ARITHMETIC 

Of the uses of double-precision considered in the previous section, those 
discussed in Sections 5.8.1, 2, and 3 involved the use of double-precision 
arithmetic to support programs written primarily in single-precision. Now the 
meaning of single-precision varies considerably from one machine to another. 
But if a significant number of problems are run in a given precision, the 
discussion in the previous section shows the desirability of hardware and 
software support for arithmetic at twice that precision. Experience shows that 
if single-precision is on the order of 20 or 25 bits, there will be a significant 
number of programs which will be run in double-precision. But if single
precision is on the order of 50 bits, the vast majority of today's programs can 
be run primarily in single-precision. Thus, precision on the order of 50 bits 
seems to be adequate as the normal precision for most of todays programs, 
and precision on the order of I 00 bits is desirable as support for programs 
written primarily in 50-bit precision. 

As we mentioned at the end of the previous section, the algorithm we are 
using might be so sensitive to rounding errors that we would have to use more 
than JOO bits of precision. But if a problem requires more than this precision, 
it may require substantially more, so it does not seem necessary to support 
any specific precision beyond about 100 bits. Instead, we would like to have 
subroutines to perform N-fold-precision arithmetic, where the user can 
specify N. 

Suppose that we want to perform I 6-fold-precision arithmetic on the IBM 
System/360. That is, we want to perform arithmetic in a system FP(l6, 96, a). 
If our representation of these numbers were a generalization of the one we 
used for double-precision numbers in Sections 5.3-5.7, each part of the 
number would have its own characteristic and mantissa. Suppose that Xis on 
the order of I. Since the smallest normalized positive number on the IBM 
System/360 is 16- 65 , the low-order parts of the representation of X would 
underflow. Therefore, it is not reasonable to require that each part of the 
representation of the N-fold precision number be a valid floating-point num .. 



186 DOUBLE-PRECISION CALCULATION CHAP. 5 

her. Also, consider the case in which we want to compute X (-t) Y, where Xis 
on the order of I and I YI< 16- 6 s. Then replacing Y by zero would damage 
about one-third of the digits in X E0 Y. Thus, as our precision increases, we 
also want to increase the range of the characteristic. 

It is common for N-fold-precision subroutines to use fixed-point opera
tions instead of floating-point operations to produce arithmetic in 
FP(r, Np, a). Then the parts of the N-fold-precision number need not be 
valid floating-point numbers, so we can use, say, a full word to represent the 
characteristic. 

Suppose that the machine we are using provides fixed-point arithmetic 
operations which handle signed p-digit integers in the radix r. Except for the 
pre- and postshifts, we can think of each word as a digit and perform the 
arithmetic in the radix rP. [If N is extremely large, it might suffice to normalize 
in the radix rP. That is, we might be willing to perform the arithmetic in the 
system FP(rP, N, a).] 

EXERCISES 

1. Show that the number l/(r - I) has the representation. I 11111 • • • in the base 
r. Use this result to find the hexadecimal representation for the decimal _num
bers .2 and . I. 

2. Write a FORTRAN program for the double-precision version of the quadra
ture problem in Section 4.1. For the computation of X use X = l•H and X -=-: 

(I+ J)•H. Program SOD addition to accumulate the sum Sin twice-double
precision. 

3. Assume that we are given SSD operations for addition and multiplication. 
a. Program coarse DOD multiplication. 
b. Program clean DOD multiplication. 
c. Program coarse triple-precision multiplication. 
d. Program clean triple-precision multiplication. 

4. To test the programs written in Exercise 3, we need SSD operations. If we have 
a version of FORTRAN which provides clean double-precision arithmetic, the 
following FORTRAN programming will produce SSD multiplication. Let 
A, 8, Cl, and C2 be typed single-precision, and let D be typed double
precision. Write 

D = DBLE(A)•B 
Cl D 
C2 = D-CI 

Then Cl, C2 is the SSD product AB. For SSD addition, we may use either this 
approach or the coding described in Section 4.2. 

Using these SSD operations, test the programs written for Exercise 3. Whal 
assumptions do you have to make about the representation of double- and 
triple-precision numbers? 

) 

l 
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S. In Section 5.4 we saw that clean DDD multiplication could be produced by 
combining the four products in (5.4.5). Herc the first three products arc com
puted using SSD multiplication, but we may use SSS multiplication to form 
A2 • B2. If single-precision multiplication takes a long time, we can use a 
different approach which requires only three SSD multiplications. We assume 
that our representation of double-precision numbers requires that if the low
order part of the number does not vanish, it has the same sign as the high-order 
part and its characteristic is exactly p less than that of the high-order part. 
(Then we cannot require that the low-order part be normalized.) Let A and B 
be given by (5.4.J), and set 

C = rPA 1 - A 2 

D = r-PB 1 - B2• 

We assume that multiplication by a power of r can be performed rapidly by 
adjusting the characteristic. Now 

AB= A
1
B

1 
- (rPCD - r-PA

1

B
1 

- rPA2B2) + A2B2 . 

Then we need only three SSD multiplications to form A 1B., CD, and A2B2• 

a. Show that C and D can be represented exactly as p-digit floating-point 
numbers. 

b. Assume that we have SSD operations for addition and multiplication. 
How should the terms in the above formula for AB be combined to produce 
the clean ODD product AB of A and B? 

c. Program the approach devised in part band use the method described in 
Exercise 4 to test the program. 

6. What changes must be made in Procedures I, 2, and 3 of Section 5.5 to produce 
subtraction instead of addition? 

7. Suppose that we have an SDD add operation available and that we want to 
program DDD addition. Let A and B be given by (5.4.1 ). We consider coding 
the DDD addition as either 

or 

where (j1 denotes SOD addition. Which of these formulas is better in the add 
magnitude case? Which is better in the subtract magnitude case? How much 
difference docs it make which formula we use? 

8. Consider Procedure 3 in Section 5.5. We observed that the SSD addition in 
step 7 was unnecessary in the add magnitude case, since it would suffice to set 
S, F1 and S 2 - JI. Show by an example that F 1 and H might overlap in the 
subtract magnitude case, so step 7 is needed to clean up the answer. 

9. What simplifications can be made in Procedure 3 of Section 5.5 if we are willing 
to accept coarse DDD addition? 

) 
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10. Write a program to compare two double-precision numbers. The program 
should determine whether or not the numbers are equal. and if they are 
unequal, it should determine which number is larger. You may assume that the 
representation of double-precision numbers requires that the two parts of the 
number do not overlap. However, the program should work even if the high
and low-order parts of the double-precision number have opposite signs. It 
should also work when the high-order part of the number is not normalized. 
You may assume that underflow does not occur during the execution of the 
program. 

11. Suppose that we use the method of coarse ODD division based on the power 
series. Let C, + C

2 

be the result obtained when A 
1 

+ A
2 

is divided by B
1 

using DSD division, and let D be the SSS quotient 8 2 --:- B 1• Let Ebe the SSS 
product C

1 
• D, and let Q

1 

+ Q
2 

be the SOD sum of -£and C
1 
+ C

2
• How 

accurate is the approximation Q1 + Q2 :::::: A/ B? 

12. Suppose that we use the approach based on Newton's method to compute the 
reciprocal of a double-precision number B. Let x0 be the SSS quotient I + B1• 

a. Show that (S.6.10) holds. 
b. Suppose that x, is computed exactly as x0(2 - Bx0 ). How accurate is the 

approximation x
1 

:::::: 1/B? 
c. To produce a coarse reciprocal, we let C be the single-precision number x0 

and let £ 1 + £ 2 be the SOD product of B and C. We then compute D 
using the SSS operations 

and let F be the SSS product C • D. Our approximation for I/ B is the SSD 
sum of C and F. How accurate is this approximation for I/ B? 

13. Consider the procedure for clean ODD division given in Section 5.6. Let 
A and B be positive numbers. 
a. Show by an example that it is possible for A 1 -~- B1 to overflow even though 

A/B<O. 
b. Show by an example that it is possible for R I to underflow even though 

A/B > I. 
c. Devise a strategy to avoid spurious overflows and underflows in this pro

cedure by testing and scaling. If A/ B < 0, the program should not 
overflow. There should be no underflows unless one or both parts of the 
answer underflows. 

14. Consider the procedure for clean ODD division described in Section 5.6. 
a. Show by an example that there may be a two-digit overlap of C2 with C1• 

b. What is the minimum number of digits spanned by C 1 f C1. I CJ? 
c. How accurate is the approximation C1 + C2 I CJ ::::: A/ 8? 

IS. Write a program 'to perform clean DOD division and test it. 

16. How can the procedure for clean DOD division in Section 5.6 he shortened 
to produce coarse ODD division? Estimate the maximum error for your 
procedure. 

) 

6 ROUNDING 

6.1. GENERAL CONSIDERATIONS 

For any real number x, the values i and x0 
obtained by chopping or 

rounding x top digits in the baser were defined in Section 1.5. In Section 3.2, 
we saw that 

(6.1.1) 
i = (I - p)x, 

x0 

=(I+ p)x, 

O<p<r-cp-o 

IPI < 1,-<p-u. 

Thus, with rounding we have a smaller bound for the relative error, but we do 
not know its sign. For bi nary systems FP(2, p, a), we note that ! ,- 1P - 1 > = ,- P, 

so the bound for the relative error introduced by a single operation is the 
same in FP(2, p, R) as it is in FP(2, p + I, c). From this result we might be 
led to think of rounding as having the same value as adding a bit to the 
precision and using chopping. However. there are distinctions between 
FP(2, p, R) and FP(2, p + I, c), and depending on what we are doing we may 
have a decided preference for one system or the other. 

Let a = r•m be a positive, normalized number in S(r, p), and suppose that 
a is not a power of r. Then i = a if and only if x lies in the interval I.:: 
a~ x <a+ ,•-P, while x0 = a when xis in the interval JR: a - !r•-P < x < 
a + i,•-P. Thus, either chopping or rounding maps an interval of length r-P 
into a number in S(i', p). (A slight modification of /R is necessary if a is a 
power of r, and the obvious modification of / R and le must be made if a is 
negative.) We may think ofx" as representing the interval JR by its midpoint, 
while i represents le by the end point closest to the origin. Thus, if we are 
given either .i orx

0
, we know only that X lies in a given interval of length ,•-P, 
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so either i or x0 

gives us the same amount of information about x. Similarly, 
the bounds for the relative error given in (6.1.1) for either rounding or chop
ping restrict p to an interval of length ,-cp-n. 

The distinction between rounding and chopping is twofold. First, rounding 
gives us a smaller bound for the absolute value of the relative error introduced 
at a given stage in the calculation. This, in turn, may lead to a smaller bound 
for the error in the answer. The other distinction is that chopping always 
decreases the absolute value of x, whiie rounding may either increase or 
decrease Ix I, In some situations, consistently chopping numbers may intro
duce a bias in the results which rounding would eliminate. (See, for example, 
the quadrature problem in Section 4.1.) In other situations, the errors 
introduced by chopping may compensate. 

However, even in the case in which the errors introduced by chopping tend 
to compensate, chopping usually will not produce a smaller bound for the 
error than rounding would. For example, suppose that we have a and h in 
S( I 0, 6 ), and that 

X ~a= 6.5432) 

y~h= 1.11111. 

Suppose that we want to compute x - y, so we form 

a8b = a - b = 5.43210. 

1f a and bare i and S,, respectively, we find that 

(6.).2) a e b - io-s < X - y < a e b + io-s. 

But we find that (6. l .2) still holds if a and bare x0 

and y0

• Thus. even though 
the errors introduced by chopping tend to compensate while the errors 
introduced by rounding might add, we still obtain the same bounds. On the 
other hand, if we had been interested in x + y instead of x - y, we would 
have formed a EB b = 7.65432. In place of (6.1.2) we would find 

a(!) b s x + y < a (j-) b + 2· 10-s 

if a = i and b = S,, while 

a (;J) b - 10-s < x + y < a (t) h + io-s 

if a= x0 

and b = y0

• In each case x + y is known to lie in an interval of 
length 2· io-s, but rounding produces a smaller bound for the absolute value 
of the error. 

) ) 
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6.2. USES OF ROUNDING 

There are several ways in which rounding might be used in a program. In 
some cases, we might perform the entire calculation in FP(r, p, R). In other 
cases, we might perform most of the calculation in some other system 
FP(r, p, a), with an occasional arithmetic operation performed in FP(r, p, R). 
Finally, we might use rounding when we shorten a number from double
precision to single-precision. The way in which rounding is used will depend 
to a large extent on what is provided by the hardware and software. 

We are likely to perform almost all our floating-point arithmetic in 
whatever system FP(r, p, a) is supplied by the hardware or software of the 
machine we are using. This system probably will not be exactly FP(r, p, c) or 
FP(r, p, R), but it is more likely to be a variant of chopping than rounding
particularly when the floating-point arithmetic is performed by the hardware. 
There have, however, been a few machines which provided a form of rounded 
arithmetic. For example, the CDC 6600 has operation codes which preround 
the operands. This produces a system FP(2, 48, a) which is different from 
FP(2, 48, R) but which does provide some of the effects of rounding. 

Rounded arithmetic is somewhat more common when the floating-point 
arithmetic is performed by software instead of hardware. Again, there are 
many variations in the details of the implementation of rounding but in some 
cases software has actually provided arithmetic in FP(r, p, R). 

We have seen that the advantages of rounded arithmetic are that it tends to 
produce smaller error bounds and that it tends to reduce bias. Although we 
shall use whatever system FP(r, p, a) is provided by the machine we are using, 
we would probably prefer FP(r, p, R) to FP(r, p, c) if we were given our 
choice. The principal reason for the prevalence of chopped arithmetic is that 
it is easier to implement and it will probably be a little faster. Of course, in 
considering a given implementation of either rounding or chopping. there are 
other questions which must be considered. For example, we would have to 
explore the question of whether there are any anomalies in the arithmetic and 
the question of how it can be used for operations such as FLOAT to FIXED 
conversion and programmed double-precision arithmetic. 

We shall now consider using rounding selectively. Suppose that we per
form almost all our arithmetic in FP(r, p, c/q) but that we want to use rounded 
arithmetic in a few operations in the program. An example of this is the 
quadrature problem discussed in Section 4.1. In that section we discussed the 
idea of performing the entire calculation in FP(l6, 6, ell) except for the 
accumulation of the sum S. The only difference between the programs which 
produced the output shown in Figures 4.1. l and 4.1.6 was that in the latter 
program the addition of terms to S was performed in FP(l 6, 6, R). From 
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these results we can see the advantage of inserting rounding at a few crucial 
points in the program. It is particularly advantageous on a machine on which 
it is easier to produce rounded results than to perform double-precision 
arithmetic. (This is not the case with the IBM System/360.) 

Finally, we consider the problem of shortening a number from double
precision to single-precision. This situation arises when double-precision 
arithmetic is used selectively at a crucial point in the program. Suppose that 
X is typed single-precision, and we write 

(6.2.1) X= ... , 

where the expression on the right-hand side of (6.2.1) produces a double
precision result D. With many FORTRANs, including those for the IBM 
System/360, this result D is chopped to single-precision and stored in X. That 
is, X = D. But our use of double-precision in (6.2.1) suggests that we were 
concerned about accuracy, so we might prefer to have the slightly more 
accurate value X = I>°. In the next section we shall discuss how this could be 
coded. 

6.3. IMPLEMENTATION OF ROUNDING 

We shall now address the question of how one can incorporate rounded 
arithmetic in his prog~am. This will depend on the type of arithmetic provided 
by the hardware, and_ it will also depend on whether or not the language in 
which the program is being written provides a way to request rounding. 

We have mentioned that the commonest situation is for the hardware to 
provide some variant of chopped arithmetic. But some machines are more 
versatile. For example, the CDC 6600 has one set of operation codes which 
produce chopped arithmetic and another set of operation codes which produce 
a version of rounded arithmetic. With such a machine, the programmer who 
is using Assembler language has his choice of which arithmetic to use, 
although this is not necessarily true for the programmer who writes his 
program in FORTRAN. 

To produce a rounded result, we must look at the digits discarded. Sup
pose that we are using a machine which performs arithmetic in a system 
FP(r, p, c/q) and produces only the high-order p digits of the result. Unfor
tunately, there is no way we can use this number to produce the correctly 
rounded result. Somehow we must gain access to the digits discarded to find 
out whether or not what we discarded is as large as half a unit in the last place 
retained. We shall assume that r is even, since this is true on all machines 
currently in use. Then we need look at only the first digit discarded to see 
whether it is as large as r/2. Thus, if the hardware makes available one or more 
extra digits, we can program rounding-at least in Assembler language. 
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Indeed, arithmetic in FP(r, p, R) can be produced by performing arithmetic in 
FP(r, p + I, c) and then rounding the result top digits. 

Thus, if we want to perform rounded arithmetic on a machine which 
provides only chopped arithmetic, we are faced with the requirement of 
developing at least one extra digit in the result and then rounding the result to 
p digits. Usually this means that we have to develop the result in double
precision and then round it to single-precision. For example, suppose that we 
have a machine which performs arithmetic in FP(r. p, c) and that we want to 
compute 

(6.3.1) 

in FP(,. p, R). We first use an SSD add to produce the double-precision sum 
of the two single-precision numbers A and B, and then we round this sum to 
single-precision. There are some machines, for example, the IBM 7090, on 
which many of the single-precision operations are really SSD operations. 
Then rounding can be programmed quite cheaply-at least in Assembler 
language. But on other machines, for example, the I BM System/360, most 
single-precision operations produce only single-precision results, so rounded 
arithmetic takes longer than double-precision arithmetic. In that case, arith
metic in FP(r, p, R) usually would not be used for computational purposes, 
although it might be used for study purposes, as in our study of the quadra
ture program in Section 4.1. 

As we saw in Chapter 5, the FORTRAN coding to produce the SSD add 
needed in (6.3.1) would be 

(6.3.2) D =-= DBLE(A)-1-B 

where D is typed double-precision. To complete the operation in (6.3.1 ), D 
must be rounded to single-precision and stored in X. We saw in Section 6.2 
that rounding a number from double-precision to single-precision is of 
interest in itself. 

Suppose that S and D are typed single-precision and double-precision, 
respectively, and that we want to round the value of D to single-precision and 
store it in S. First, we write the FORTRAN statement 

(6.3.3) S :...--= D 

and we assume that this statement will store the high-order digits of D in S. 
(This will usually be the case, but it may not be trµe if the double-precision 
arithmetic is performed by software and the routines do not guarantee sign 
agreement between the high-order und low-order parts of the double-precision 
number.) Then the FORTRAN expression D- S produces the remaining 
digits of D, and if it diles not vnnish, it has the same sign as O and S. If 
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I D-S I is less than one-half a unit in the last place of IS I, S is the correctly 
rounded result; otherwise the absolute value of S must be increased by I in 
the last place. Thus, we want to increase the absolute value of S whenever 
2 • I D-S I is at least I in the last place of IS J. This may be accomplished by the 
following FORTRAN statement: 

(6.3.4) 

Since S contains the high-order digits of D, in place of (6.3.4) we could use the 
FORTRAN statement 

(6.3.5) S = D+(D-S) 

If we are writing the program in Assembler language, we might use this 
same approach. On the other hand, some machines, such as the I BM 7090 and 
the I BM System/360 models 85 and 195, have an operation code which rounds 
a double-precision number to single-precision. 

We shall now consider the question of how rounding can be supported in 
higher-level languages when we are working on a machine which does not 
perform its arithmetic in FP(r, p, R). First, we should have in the language a 
function ROUND(D) whose argument D is a double-precision number and 
whose value is D rounded to single-precision. The result should be typed as 
single-precision. Since the coding for this function is so simple, it should be 
incorporated as an in-line subroutine rather than as a call to a subprogram. 
PL/I has the syntax for such a function, but instead of rounding D it uses the 
bias removal operation B(X) discussed in Section 6.4. 

Performing all arithmetic in FP(r, p, R) is more difficult. If the hardware 
provides only chopped arithmetic and delivers only the high-order p digits of 
the result, there is really no way to produce rounded arithmetic short of 
producing the double-precision result and rounding it to single-precision. On 
the other hand, suppose that the hardware operations for single-precision 
arithmetic are really SSD operations. We would like to be able to write 

(6.3.6) ROUND( expression) 

and have the compiler round the double-precision number produced by the 
expression in the parentheses in (6.3. 7) whenever the last operation used in 
producing this expression was an SSD operation. This facility was provided 
by the modifications to the FORTRAN compiler for the I BM 7090 made at 
the University of Toronto. [See Kahan ( 1965a, 1966).) 

6.4. BIAS REMOVAL 

We shall now turn to a procedure which we shall call bias remoi•al. Another 
name fJhis procedure is the statistical round. When we compared rounding ) 
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with chopping in Section 6.1, we noted that rounding had two effects
reducing the size of the maximum error and eliminating bias. The bias removal 
feature which we shall discuss here does not reduce the size of the maximum 
error, but it does tend to reduce or eliminate bias. 

We shall assume that the radix r of our floating-point number system is 
even. The bias removal procedure performs an operation which replaces a 
floating-point number x by a number which we shall designate by B(x). If 
x = 0, B(x) = 0. For x =t= 0, B(x) forces the low-order digit of x to be odd. 
Thus, B(x) = x if x is zero or if the low-order digit of x is odd. Otherwise, 
B(x) is obtained from x by increasing the absolute value of x by I in the pth 
digit of the mantissa. Jfthe radix r is a power of 2, this simply means that the 
low-order bit of the mantissa is set to I whenever x =t= 0. Similarly, ifwe used 
the binary coded decimal representation for decimal digits in FP(I0, p, a), 
then whenever x -:;t.= 0 we produce B(x) by setting the one bit of the low-order 
digit of the mantissa to I. 

When the computation of B(x) is performed by hardware, the operation 
usually turns out to be very fast because it does not propagate any carries. 
Also, the operation is sometimes quite easy to perform in software. For 
example, suppose that r is a power of 2 and that negative numbers are stored 
as sign and true magnitude. To compute B(x) we would first perform a test to 
see that xis not zero; then we would OR x with a word which is all zeros 
except for the low-order bit which is I-at least if this operation is available 
on the machine. 

In using bias removal, the basic approach is that instead of doing arith
metic in either FP(r, p, c) or FP(r, p, R), one uses bias removal in conjunction 
with chopping. That is, if we are given a real number x, then instead of form
ing either i or x0

, we form B(i). Now there are two different ways in which 
bias removal may be used. First, we might decide to use it in every arithmetic 
operation. Thus, we might define a system FP(r, p, B) where the arithmetic is 
defined by 

a 8J b = B(a -1- b) 

aG b = B(a-b) 

a* b = B(ab) 

a-;- b = B(ii[b) 

and perform all arithmetic in FP(r, p, B). On the other hand, we might want 
to use bias removal selectively. That is, we might decide to perform most of 
the arithmetic in, say, FP(r, p, c/q) but perform a few specific operations in 
FP(r, p, B). 

Unless bias removal is used selectively, some care must be taken in its 
implementation. If every number x which arises in the problem is replaced by 
B(.i), it is impossible to represent small integers exactly. (See Exercise 10.) 
This is extremely annoying. An alternative is to use a function B' )fined 
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for all real numbers x by 

B'(x) = x 

B'(x) = B(i) 

CHAP.6 

if xis in S(r, p) 

if xis not in S(r, p). 

That is, we shall represent x exactly if possible; otherwise we shall use B(x). 
We could then define a system FP(r, p, B') by setting x ® y = B'(x + y), etc. 
Such a system was implemented in hardware on the NORC ~Naval Ordnance 
Research Calculator) built in the early J 950s. [See Eckert and Jones ( 1955).] 
NORC performed arithmetic in roughly the system FP(I0, 13, B'). 

It is far more common for bias removal to be used selectively, performing 
an occasional operation in FP(r, p, B). We have noted that if we want to 
produce i 0

, we have to see the first digit discarded. If the hardware provides 
some variant of chopped arithmetic and produces only the high-order p digits 
of the result, we cannot use this number to program arithmetic in FP(r, p, R). 
The advantage of bias removal lies in the fact that we do not have to look at 
the digits discarded. Thus, if the hardware performs an arithmetic operation in 
FP(r, p, c) and produces a result .i, we can perform the operation in 
FP(r, p, B) by forming B(i). 

The implementation of the ROUND function in the PL/I compilers for 
the IBM System/360 uses bias removal whenever the argument is a floating
point number. Thus, ROUND(i) will form B(i). When this is used in con
junction with the chopped arithmetic of the IBM System/360, it allows us to 
perform arithmetic in (approximately) the system FP(r, p, B). Since bias 
removal will be performed only when we write ROUND explicitly, there is no 
danger of changing numbers we wanted to be exact. 

Let x be any real number and set x = B(x). If we write 

x = r'm, ,-is 1ml < I, 

then we also have 

,-1<1nt1<1. 

Here Im I is either Im I or Im I + ,-P, so I ni - m I< ,-P. Then we may write 

x =(I+ p)x, 

We see that this provides the same bound for Ip I that we would have had with 
chopping, but we no longer know the sign of p. Unlike rounding, bias removal 
does not reduce the size _of the error produced by shortening x top digits. In 
fact, the representation of x by B(i) gives us less information about x than .i 
does, because it only restricts x to an interval of length 2,,-P. 

The advantage of B(.i) is that its absolute value may be either too large or 
too small, so we tend to reduce bias. As an illustration of the effectiveness of 

) ) 

SEC. 6.5 OTHER "ROUNDING" PROCEDURES 197 

this approach, we refer to the quadrature problem discussed in Section 4.1. 
We encountered difficulties there because we were adding a large number of 
terms of the same sign, so the sum got to be much larger than the terms. We 
saw that chopped arithmetic introduced a bias in the sum, so the sum con
sistently drifted below the correct value. In Figure 4.1.6 we saw that rounding 
produces a significant improvement in the answer. Similarly, in Figure 4.1.7 
we saw that bias removal produces about the same improvement. We conclude 
that the improvement produced by rounding was primarily due to the 
tendency to reduce bias. The fact that it introduced smaller errors was of less 
importance. Thus, this is an example of a problem in which we would have a 
decided preference for performing arithmetic in FP(2, p, R) instead of 
FP(2, p + I, c), even though the two systems produce the same bound for 
the absolute value of the error introduced in any operation. 

The improvement produced by bias removal in the quadrature problem of 
Section 4.1 is typical of many quadrature problems and of some differential 
equation problems. In problems of this sort, the tendency to reduce bias is 
the most important aspect of rounding, and forming B(x) may be a satisfac
tory substitute for rounding. On the other hand, there are problems in which 
the smaller error bounds in FP(r, p, R) are used to produce highly accurate 
results. For example, the program SQRT written by W. Kahan for the 7090 
at the University of Toronto claims that the error is never more than 
.50000163 units in the last place. Such accuracy could not be achieved without 
judicious use of rounding, and bias removal would be no substitute. 

6.5. OTHER .. ROUNDING .. PROCEDURES 

When we define the floating-point arithmetic operations, we are faced 
with the problem of approximating a real number x by a number-~ in S(r. p). 
By far the commonest approaches in digital computing are forms of chopping, 
rounding, or bias removal. That is, the commonest choices for .x are.~. i 0

, or 
B(x). However, there are other approaches that could be used, and they might 
be useful in special situations. 

First, we note that x0 

has a slight bias because we round the magnitude 
upward whenever the digits discarded are exactly one-half a unit in the last 
place kept. There is a slight modification of our rule for rounding which is 
quite popular for hand computation. This approach defines .i to be .:t unless 
there are two numbers in S(r, p) which are equally close to x. In that case, we 
let .i be the one in which the low-order digit of the mantissa is even. This 
eliminates the bias introduced in our definition of i 0

• Although this rule is 
well known, it has seldom, if ever, been used for machine computation. 

For any real number x, let xL and xR be the left and right neighbors of x in 
S(r, p). That is, xL is the largest number in S(r, p) which is ~x. and xR is the 
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smallest number in S(r, p) which is >x. Then xL s x ~~ xR• and xL < xR 
unless x is in S(r, p). We almost always want our approximation -~ to be one 
of the numbers xL, xR. Our definition of rounding specifies that i 0 

is the 
neighbor closest to x, with a special convention to handle the case in which 
xL and xR are equally close to x. Similarly, our definition of chopping 
specifies that i is the neighbor with smaller absolute value. This suggests 
other rules for selecting the neighbor we want. For example, we could define 
a rule antichopping which would always select the neighbor with larger 
absolute value. Similarly, we could define rules chop left and chop right which 
would always select the neighbor xL and xR, respectively. (xL and xR are often 
referred to as theftoor and ceiling, respectively.) These rules could be useful in 
certain cases in which we want the error (or the relative error) to have a speci
fic sign. Another example of their use arises in the definition of interval 
arithmetic in Section 7.4. There, we shall want to round an interval outward. 

In Section 6.4 we discussed the possibility of performing bias removal 
after chopping by forming B(i). Similarly, we can perform these other 
operations after chopping, although this will introduce additional error when 
xis in S(r, p). To facilitate these operations, it would be convenient to have 
the compilers support functions such as AUGMENT, DECREMENT, 
AUGMENT ABSOLUTE VALUE. and DECREMENT ABSOLUTE 
VALUE. These operations can also be useful in testing programs. 

EXERCISES 

1. Write a program to shorten a double-precision number D to single-precision 
using the following rules. (In some cases you may have to use techniques 
discussed in Section 4.4.) 
a. Rounding. 
b. Antichopping. 
c. Chop left. 
d. Chop right. 
e. B(D). 
f. B'(D). 

2. Let D and S be typed double-precision and single-precision, respectively, and 
suppose that we want to round D to single-precision and store it in S. In Section 
6.3 we suggested the FORTRAN coding 

What can we say about the result stored in S if our representation of double
precision numbers does not require sign agreement between the high-order and 
low-order parts? 

3. There are other ways to round a double-precision number to single-precision. 
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Suppose that D and Sare typed double-precision and single-precision, respec
tively, and that we want to store ff in S. HD = 0, set S = D. lf Dis not zero, 
construct a double-precision number Xhaving the same sign and characteristic 
as D, having a mantissa which is all zeros except for the (p + I )st digit, which is 
r/2. (Clearly Xis unnormalized.) Form 

where the operation EB is performed in double-precision. If-our representation 
of double-precision numbers requires sign agreement and requires that the two 
parts of the number be nonoverlapping, this coding will store D° in S. 
a. WiU this coding store D0 

in S on the machine you are using? 
b. Why must zero be handled specially? 
c. Write a program to perform these operations. If you wish to write the 
program in a higher-level language, use the techniques described in Section 4.4. 

4. Suppose that we want to form A + B
0
, where A and Bare in S(r, p). We first 

perform a test and interchange A and B if I BI > I A I- Then, using the 
FORTRAN coding studied in Section 4.3, we write 

S=AEt)B 

T= B8(S-A) 

S = S(±)2.• T. 

We consider different systems in which the operations Et), 8, and • may be 
performed. In which of the following systems wiU this coding produce A + B0

? 
a. FP(r, p, ell). 
b. FP(r, p, c). 
c. FP(r, p, clO). 
d. FP(r, p, R). 
e. The floating-point number system provided by the machine you are using. 

5. Suppose that we want to perform addition using bias removal. Write a 
program to produce the following quantities: 
a. B(X + Y). 
b. B'(X + Y). 

6. Write a program to solve the quadrature problem discussed in Section 4.1. 
For the computation of X use l•H and (l+l)•H. Perform the addition of 
terms to Sin the following systems: 
a. FP(r, p, R). 
b. FP(r, p, B). 

7. Convert the programs written for Exercise 6 to double-precision. 

8. Write a program to solve the quadrature problem discussed in Section 4.1. 
Compute X by repetitively adding H. Perform both the addition of terms to 
S and the addition of H to X in the following systems: 
a. FP(r,'p, R). 
b. FP(r, p, B). 

) 
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9. Convert the programs written for Exercise 8 to double-precision. 

10. Consider the system FP(r, p. B). 
a. If we represent the integer II by 8(11), show that 

I (f) I c-1:- 2. 

b. Suppose that x = B(2). Is x • x the same as x (±) x? 

11. Let x be a real number and let i be the number in S(r, p) obtained from x by 
one of the following rules: chopping, antichopping, chop left, chop right. Let 

and 
x = (I + p)x. 

Which of the rules will guarantee that 
a. t~O. 
b. ts.0. 
c. p";2:.0. 
d. p s. 0. 

12. Write a program to use the Runge-Kulla method to solve the differential 
equation y' = y for O s. x s I. Take y{O) = I and print only y( I). Run the 
program using 2N steps, for N "'= 0, I, 2, .... 12. Run three versions of the • 
program, performing the arithmetic in the following systems: 
a. FP(r, p, c). 
b. FP(r, i,, R). 
c. FP(r, p, B). 

7 AUTOMATIC ANALYSIS 
OF ERROR 

7.1. INTRODUCTION 

.l 

In this chapter we shall study several approaches which have been used to 
try to let the computer assist us in the analysis of error. With these approaches, 
we ask the computer to produce both an answer and an indication of how 
accurate the answer is. As we shall see, none of these approaches is a panacea. 
They have not yet reached the point at which we can recommend that they be 
used in place offtoating-point arithmetic as the normal computing procedure. 
But each of these approaches has its advocates, and they have succeeded in 
producing reasonable error estimates. 

Getting the computer to give us an indication of the accuracy of the 
answers it produces is a major problem facing the computer profession. There 
are a few subroutines for which detailed error analyses have been performed 
manually, but such programs are distressingly rare. Far too often, we have 
little idea of how accurate the answer is. Since the difficulty of performing an 
error analysis increases as the complexity of the problem increases, this 
situation is not likely to change. Jt appears that our only hope is to get the 
computer to produce a reliable error estimate. 

At first glance it might appear that we are carrying so may extra digits in 
the calculation that we could ignore the loss of accuracy. But, as we saw in 
Section 5.9, we may produce bad results if we are using an algorithm which is 
sensitive to rounding error. In Section 4.2 we studied the use of the power 
series to compute ,,-- .• and sin x. and we observed extreme loss of accuracy in 
a reasonably well-conditioned problem. We would like to be warned of this 
loss of accuracy by an error analysis. 

Another reason for the importance of an error analysis is that we do not 
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observe what is happening in the calculation. Suppose that our algorithm 
requires us to form x - y, and for one set of input data .~ and ji are nearly • 
equal. Then errors in-~ and ji may produce large relative error in.~ - ji. If we 
were performing the calculation by hand, we would observe this loss of 
accuracy and know that we have to worry about the accuracy of the answer. 
But when the calculation is performed by a machine, we do not see the 
intermediate result, so we do not get any warnings. 

It seems likely that this problem will be magnified as time goes on. The 
use of formula manipulation languages, such as FORM AC, is growing. It is 
reasonable to expect that the ability to manipulate formulas will be incor
porated into some future compilers. Then we might code a formula for a 
function J(x, y)and ask the compiler to produce the code for, say, a3J1(ax2 ay). 
Since we would not see the formulas the computer was using, we could not be 
expected to know whether the formulas were sensitive to rounding errors. 
Our only hope would be to have the computer estimate the error. 

Thus, the problem of producing an automatic error analysis is extremely 
important. We shall discuss some of the approaches which have been used in 
attempts to solve this problem, and we shall try to show the difficulties 
inherent in each approach. 

None of these techniques can be used blindly. Rather, they are tools that 
we can use to try to write programs which will give us both numerical results 
and a reasonable estimate of their accuracy. In many cases, we shall have to 
modify the algorithms we are using in order to produce good results with these 
tools. Unfortunately, we are not yet able to produce reliable error estimates 
automatically and painlessly. 

In Sections 7.2, 7.3, and 7.4, we shall discuss three different techniques 
which address this problem. Each of these techniques inv.olves replacing the 
standard floating-point arithmetic by slightly different operations. The modi
fied arithmetic is usually performed by subroutines, but there have been some 
machines on which it was performed by the hardware. For example. the I BM 
7030 provided noisy mode, and the Maniac Ill provided significance 
arithmetic. 

7.2. SIGNIFICANCE ARITHMETIC 

Significance arithmetic is a technique for the automatic• analysis of 
rounding error which has been studied by Metropolis. Ashcnhurst. and 
others. Its best known implementation was in the Maniac 111, where one had 
the option of using either significance arithmetic or normalized arithmetic. 
[See Ashenhurst ( 1962).] But it has also been provided on other machines. For 
example, it was implemented on an IBM 7090 at New York University by 
installing a special feature. [Sec Goldstein ( 1963).) 
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With significance arithmetic, we use unnormalized numbers throughout 
the calculation. The objective is to represent each number with enough 
leading zeros so that the remaining digits will ~e significant. Then the appear
ance of the number will tell us how many significant digits it has. The 
arithmetic operations must be modified so that they will produce an unnor
malized result with the correct number of leading zeros. This is fairly easy to 
implement for addition and subtraction, since it merely means that we omit 
postnormalization. For multiplication and division, the rules are based on the 
idea that the answer should have as many leading zeros as the least significant 
operand. Naturally there are slight variations in the way these rules have been 
implemented on different machines, but they usually require only modest 
changes in the way floating-point arithmetic is performed. 

Ashenhurst (1964) discusses the design of function subroutines to be used 
with significance arithmetic. The objective is to produce an answer whose 
significance is determined by the significance of the input and the condition of 
the problem. For example, suppose that we want to compute e"'. As we saw in 
Section 3.7, the relative error in e"' due to a relative error p in xis approxi
mately px. We may use the number of significant digits in x to estimate p, and 
then use the value of px to determine how many significant digits e"' has. A 
similar approach may be used for other functions. We would also want 
special programs for radix conversion. They should produce an unnormalized 
result with the correct number of significant digits. [See Metropolis and 
Ashenhurst (1965).] 

Thus, to use significance arithmetic, we want to change both the arithmetic 
and the library programs. Following this approach, the advocates of signifi
cance arithmetic have produced good results. 

Unfortunately, significance arithmetic has several drawbacks. Indeed, the 
objections raised in Chapter 3 to the use of significant digits as a measure of 
accuracy apply here. First, as we saw in Section 3.1, the discreteness of the 
number of significant digits poses a problem, and this is particularly pro
nounced when the radix is large. As a consequence, most implementations of 
significance arithmetic have been on binary machines. 

A second drawback is that there is no guarantee that the estimate of 
accuracy produced by using significance arithmetic is correct. Thus, if our 
answer is .00054321 x I 06 , there is no guarantee that five ( or even two) of the 
digits are significant. (Of course standard floating-point arithmetic gives us no 
indication at all of the accuracy of the answer. But since the objective of 
significance arithmetic is to tell us how accurate the answer is, it is disap
pointing that it cannot guarantee .that the digits it produces are accurate.) 
However, experiments such as those described by Ashenhurst (1965b) show 
that when significance arithmetic is used carefully, it will often give a good 
indication of the accuracy of the answer. 

The exact behavior of significance arithmetic will depend on the details of 
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its implementation. But if it used chopped arithmetic, it would almost surely 
fail to assess the decay of the answer to the quadrature problem of Section 4.1. 
The answer would not be as accurate as significance arithmetic would lead us 
to believe. 

A more serious disadvantage of significance arithmetic is that it causes us 
to introduce larger errors at each step in the calculation. Depending on whether 
we use chopped or rounded arithmetic, the error introduced by an arithmetic 
operation is bounded by either one unit or one-half a unit in the last place 
kept. Since we retain fewer digits of the answer when we use significance 
arithmetic, the errors are larger. Indeed, the new error introduced at each 
step is of more or less the same order of magnitude as the inherited error. 
Thus, significance arithmetic uses the rule mentioned in Chapter 3 which 
suggests that we should develop only those digits that we can guarantee are 
significant. In Section 3.5, we considered the computation of 

(7.2.1) 

for large n. We saw that ifwe shortened the precision as the propagated error 
increased, we would needlessly damage the answer. But significance arith
metic must shorten the precision in this way if it is to estimate the error in the 
computation of (7.2.1). Therefore, we may expect it to produce a less accurate 
answer. This is the price we pay for getting an estimate of the error. 

• Although we may be willing to sacrifice a little accuracy to get an indica
tion of how accurate the answer is, we would like to limit this loss of accuracy. 
One way to do this was proposed by Gray and Harrison (1959).t They use 
normalized floating-point numbers, but along with each number they carry an 
index of significance which indicates how many of the digits are significant. 
With this approach, we would set aside a few bits in the word for the index of 
significance, and we would modify the floating-point arithmetic so that it 
would produce both the answer and its index of significance. Thus, if we were 
using a machine which performed arithmetic in FP(2, 48, a), we would set 
aside six bits for the index of significance and perform arithmetic in 
FP(2, 42, a). This would sacrifice six bits, but never more than six bits. 

A final difficulty with significance arithmetic arises in situations such as 
those described in Section 3.11. In that section, we considered the transforma
tion of a problem into another problem having the same answer. The crucial 
question was whether the answer to the new problem was close to the answer 
to the original problem. We discussed two problems in which it was important 
to compute the new coefficients to full precision, even though this involved 
the division of a number with eight significant digits by a number with two 
significant digits. We could compute a good answer to these problems with 
normalized arithmetic but not with the unnormalized form of significance 

fThis was implemented in FLIP at Argonne National Laboratory. 
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arithmetic. We could also compute a good answer by using the version of 
significance arithmetic based on an index of significance, but the index of 
significance would mislead us by indicating that the answer was rather ~oor. 

Finally, we point out that significance arithmetic suffers from the simul
taneity problem, which will be discussed in Section 7.4. 

7.3. NOISY MODE 

Some machines, for example, the IBM 7030, have provided noisy mode in 
addition to the normal floating-point arithmetic. Performing the floating
point arithmetic in noisy mode changes the digits which will be shifted into 
the answer when postnormalization is required. To use noisy mode, we per
form the calculation twice, first in the normal mode and then in noisy mode. 
The extent to which the two answers agree is taken as an indication of the 
accuracy of the answer. . 

The details of the implementation of noisy mode may vary from machme 
to machine. Usually, noisy mode changes the answer only when postnor
malization is required. To illustrate a typical implementation of noisy mode, 
we shall consider an example in FP(I0, 8, a). Let 

(7.3.1) X = )234.5678 

y = 1234.4321 

and suppose that we want to form z = x 0 y. In either FP(I0, 8, c) or 
FP( IO, 8, R), the value of z would be . I 3570000. Here the result had to be 
shifted four places to the left to postnormalize it, and we shifted in four ze_r~s. 
If x and y are known only approximately, we really do not know what d1g1ts 
should be shifted in. In noisy mode, we shift in 9s instead of zeros, so the 
value computed for z would be .13579999. Thus, the idea of noisy mode is to 
insert "noise" when we are uncertain of what the digit should be. We hope 
that this noise will propagate in about the same way that the errors introduced 
by normal floating-point arithmetic do, so the change in the answer will give 
us an indication of how accurate our answer is. 

If the subtraction described above had been performed in the baser, the 
digits shifted in would have been (r - l)s instead of 9s. In general, when the 
arithmetic is performed in noisy mode, the digits shifted in during postnor
malization are the (r - l)'s complements of the digits that would have been 
shifted in by the normal floating-point arithmetic. This definition can also be 
used for multiplication and for addition and subtra~tion when the operands 
have different characteristics. The effect of noisy mode on division may vary 
consid~rably from one implementation to another. One approach is to extend 
the dividend by appending several digits of (r - I )s to it before dividing. 

When noisy mode is provided by the hi1rdware, there must be a wuy to 
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specify whether we want noisy arithmetic or normal arithmetic. If there were 
separate operation codes for noisy arithmetic, we would have to change the 
floating-point instructions in order to rerun the program in noisy mode. It 
would be much more convenient if we could simply specify that the machine 
should operate in noisy mode until we tell it to change back to normal mode. 
Thus, we would like to tell the computer to .. enter noisy mode" and have it 
perform all floating-point arithmetic in noisy mode until we tell it to "leave 
noisy mode ... (This is approximately the way noisy mode was handled in the 
IBM 7030.) 

The cost that we pay for using noisy mode is running the problem twice. 
But the results produced by the normal run of the program have not been 
damaged. 

Unfortunately, there is no guarantee that the true answer lies between the 
results produced in noisy arithmetic and normal arithmetic. As a simple 
example, consider the computation of z = x 8 y, where x and y are given by 
(7.3.1). For these data, the result produced for z using noisy mode is x - y, 
where-~ = 1234.56789999. However, it is possible that the correct value for z 
is x - y, where y = 1234.43219999. But in this case, the correct value for z 
would be .1356000 I. Thus, we may have inserted noise in the wrong direction. 
Indeed, experiments show that noisy mode may either overestimate or 
underestimate the error. Nevertheless, it has been used successfully to produ·ce 
an indication of the accuracy of the answer. 

If noisy mode is supported by the hardware in the manner described above, 
it is quite easy to control the mode of the arithmetic. Suppose that we are 
coding in FORTRAN. We would want a subroutine NOISY which we could 
call when we wanted to enter or leave noisy mode. This subroutine would 
have to be written in Assembler language, but it could be called by FORTRAN 
programs. The call would have the form 

CALL NOISY (J) 

where J is an integer. Then NOISY would enter noisy mode if J is I and leave 
noisy mode if J is 0. If J is neither O nor I, NOISY would not change the mode, 
but it would set J to O or I to indicate which mode the machine is in. With 
such a routine it would be easy to rerun the problem in noisy mode, and we 
could even write a DO loop to execute the program twice, first in normal mode 
and then in noisy mode. Then we could compare the answers before printing 
them. 

If noisy mode is supported in this way, it is easy to incorporate it in a 
program. But we may have to exercise care in using it. The diflkulties which 
can arise depend on the details of the floating-point arithmetic and on how the 
compiler handles various operations. As an illustration, consider the 
FORTRAN statement 

X ----= I 
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This requires that the integer I be converted into a floating-point number and 
stored in X. There are various ways to do this, but a common approach is to 
begin by constructing an unnormalized floating-point number whose 
exponent is p and whose mantissa is rPf. (On many machines this can be 
accomplished by inserting the appropriate characteristic in the high-order 
digits of the word.) Then this number is normalized by adding zero to it. 
Suppose that this approach is used on an eight-digit decimal machine. If I has 
the value 2, we first construct the unnormalized number .00000002 x 108, 

and then we add zero to it. But when the addition of zero is performed in 
noisy mode, it will produce the number 2.9999999. Since the integer I is 
usually exact, this value for X is unacceptable. It can lead us to produce a 
ridiculous answer when the problem is run in noisy mode. Thus, noisy mode 
does not always give us a good indication of the accuracy of our answer. 

Noisy mode cannot be used blindly. We must examine the library to see 
whether the library subroutines will produce acceptable results when they are 
run in noisy mode, and we must understand when the compiler will compile 
floating-point instructions. It is quite likely that we shall encounter difficulties 
unless the compiler was specifically designed to compile programs that will 
run in both the normal mode and noisy mode. 

7.4. INTERVAL ARITHMETIC 

The use of interval arithmetic has been studied extensively by R. Moore, 
E. Hansen, and others. [See Moore (1966).] Although it has been used on 
many different machines, it has been implemented by calling subroutines 
instead of by hardware operation codes. The basic idea is that each number x 
in the calculation will be represented by an interval (x1 , x2 ), where x1 and x

2 

are chosen in such a way that we can guarantee that x 1 < x :s; x 2 • Thus, if we 
have an approximation x for x with Ix - x I < E, we would represent x by 
the interval(.~ - f, x + t) instead of by the number x. We shall require that 
x 2 > x 1, but we shall allow the use of the degenerate interval (x, x) to 
represent a number which is known exactly. 

Throughout the calculation we deal with intervals instead of numbers. Our 
objective is to represent the answer y by an interval (y 1 , y 2 ) with y 1 s y ~ y 2 • 

If the interval (J' 1• y 2) is small enough, the midpoint of the interval provides a 
good approximation for J'. For example, if y were represented by the interval 
( 1.2345612, 1.2345678), we could approximate y by y = 1.2345645. Then we 
would have l.v-yl :< .33 x JQ- 6

• If the interval were large, say (7, 29), we 
would get little information about)', but we would know that we did not have 
a good approximation for y. By contrast, if we were using normal floating
point arithmetic. we would produce a number, such as 12.345678, and have 
no indication of its accuracy. 

) In Sections 7.2 and 7.3 we saw that both significance arithmetic,. )oisy 
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mode might overestimate the accuracy of the answer. But when interval 
arithmetic is carefully implemented and carefully used, it is possible to 
guarantee the result. That is, we can guarantee that if the answer y is repre
sented by the interval (y 1, y 2), then y 1 < y < y 2. In this respect it is superior 
to either significance arithmetic or noisy mode, and this is one of the reasons 
for its receiving wider use. 

When we use interval arithmetic, we perform arithmetic operations on 
intervals instead of on numbers. For example, instead of adding two numbers 
x and Y, we "add" the intervals (x 1, x 2) and (y 1, y 2) to produce an interval 
(z1, z2) such that Za < x + y < z2 holds if Xa < x < x2 and y 1 < y < y2. 
The natural definitions for addition and subtraction are 

(7.4.)) 
(Xa, X2) + (ya, Y2) = (x, + y., X2 + Y2) 

-(x1, x2 ) = (-x2 , -x1) 

(x., X2) - (Ya, Y2) = (xa - Y2, X2 - Ya). 

Similarly, the natural definition for multiplication is 

(7.4.2) 
(xa, X2)•(y., Y2) = (za, Z2) 

za = min(XaY,, XaY2, X2Ya, x 2y2) 

Z2 = max(X1Y,, x,Y2, X2Y1, X2Y2). 

For example, if x, and y I are positive, we have 

(x,, X2)·(y" Y2) = (x,y,, X2Y2), 

and if x1 < 0 < x2 but O < y 1, we have 

(x,, X2)·(Y,,Y2) = (X1J'2, X2J'2). 

Similar definitions hold for the other cases. We do not define the division of 
(x,, x2) by (Ya, y 2) if zero lies in the interval (y 1, y 2). Otherwise, we would like 
to define division by 

(7.4.3) 

But we cannot use the definitions (7.4.1)-(7.4.3) directly, because the 
number of digits required to represent the end points of the intervals would 
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grow too rapidly. Instead, we shall use only intervals whose end points are 
floating-point numbers. Since we want to be able to guarantee that the answer 
lies in the interval we have produced, the arithmetic operations will be defined 
by rounding the intervals on the right-hand side of (7.4.1)-(7.4.3) outward. 
For example, in place of (z1, z2) in (7.4.2) we use the interval (w1, w2), where 
w1 is the largest number in S(r, p) which is < z., and w2 is the smallest 
number in S(r, p) which is > z2. The other operations are defined similarly. 

We shall now consider the library programs which compute functions such 
as sin x ore". When we are using interval arithmetic, the argument will be an 
interval (xa, x2), and the answer will be an interval (y1, y 2). For the function 
/(x), we would like to have Ya and y 2 defined by 

y 1 = min /(x) 
(7.4.4) 

Jt1S:JCS:.1r, 

y 2 = max /(x). 
JC1~JC~JC1 

As above, the interval (y., y2) is rounded outward to make the end points 
floating-point numbers. If the function /(x) is monotonic, the numbers in 
(7.4.4) are quite easy to compute. For example, for the function e" the result is 
the interval (r•, e"•). But when the function f(x) is not monotonic, the 
calculation of y 1 and y 2 in (7.4.4) may be more complicated. If the argument 
for the sine function is the interval (1.5, 1.6), we would like to produce the 
interval (sin 1.5, I) as the answer. Thus, even for simple functions we may have 
to perform some tests to compute the values in (7.4.4). We would like to have 
an interval library which would contain function subroutines which would 
produce these values. 

The principal problem with interval arithmetic is that we may produce 
intervals which are so large that the midpoint is not a good approximation for 
the answer. If we want four decimal digit accuracy in the answer, we have to 
produce an interval (y1, y2) whose end points Ya and y 2 differ by at most I in 
the fourth digit. But as we shall see below, there are situations in which we 
may produce a very large interval, say (.5, 2), even though normal floating
point arithmetic would produce a good answer. 

Interval arithmetic suffers from some of the same problems that arise in a 
manual error analysis. The bounds we obtain for the errors are based on the 
assumption that we have incurred the worst possible error at every step. But 
in practice we are usually more fortunate, so the bounds tend to be larger 
than the errors we produce in a typical calculation. This is an inherent 
property of a rigorous error analysis. 

A much more serious problem is that we may produce a bound which is 
larger than it need be. The objective of an error analysis is to produce a bound 
which is reasonably close to the smallest rigorous bound. Unfortunately, 
interval arithmetic has a tendency to produce intervals which are larger than 
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necessary. Suppose that a quantity x enters the calculation in more than one 
place and that the errors it introduces tend to compensate. Interval arithmetic 
usually does not recognize the fact that x must have the same value at every 
point in the calculation, and this makes it produce too large an interval for 
the answer. This is known as the simultaneity problem. 

To illustrate this problem we shall consider an example. Suppose that we 
want to compute 

(7.4.5) w = X + Y, 
x+z 

and that x, y, and z are represented by the intervals (x1• x 2), (y 1, y 2 ), and 
(z1, z2), respectively. 

Then (7.4.5) will be replaced by 

(7.4.6) (w W) - (xp X2) + (Y,.Y2) 
1' 2 - (x1, x 2) + (z 1, z2)' 

Suppose that the data are 

(7.4.7) (x1, x 2 ) = (I, 2) 

(y1,y2) = (.01, .02) 

(z1, Z2 ) = (.001, .002). 

Then the numerator of (7.4.6) is the interval (1.01, 2.02), and the denominator 
is (l.001, 2.002), so 

(7.4.8) ( , , ) _ (1.01, 2.02) 
"•• Mz - (1.00), 2.002)° 

Then (w1, w2) is the interval 

( 
1.01 2.02) 

2.002' 1.00 I 

rounded outward. If we use eight-digit decimal arithmetic, this yields 

(7.4.9) (w1, W2 ) = (.50449550, 2.0179821). 

But if we write (7.4.5) in the form 

I+ y/x "' = _______ , 
I+ z/x 

our interval formulation becomes 
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Here (y
1

, y
2
)/(x

1
, x

2
) = (.005, .02), so the numerator is the interval (I .005, 

1.02). Similarly, the denominator is (l.0005, 1.002), so (W 1, w2) is the interval 

(
I.005 I .02 ) 
1.002' 1.0005 

rounded outward. This yields 

(7.4.11) (w
1

, w2) = (1.0029940, 1.0194903), 

which is a much better answer than (7.4.9). 
When we used (7.4.6), we first reduced the problem to the calculation 

(7.4.8). The upper bound for w was obtained by dividing the largest numera
tor, 2.02, by the smallest denominator, 1.001. If the numerator in (7.4.8) is 
2.02, x must be 2. But if the denominator is 1.001, x must be I. Clearly x 
cannot have these two values simultaneously, so it is impossible for the worst 
case in the division in (7.4.8) to arise. Since our interval formulation of the 
problem (7.4.5) discarded the fact that x must have the same value in the 
numerator as it does in the denominator, we really computed 

where (u., u
2

) = (I, 2) and the other intervals are given by (7.4.7). Even the 
formulation in (7.4.10) suffers slightly from the simultaneity problem, because 
we do not use the fact that x must have the same value in the two places it 
appears. Therefore, (7.4.11) does not yield the best bounds for w. 

Unfortunately, it is not simply a matter of finding the best formula to use. 
Suppose that we want to solve the same problem, but with the data 

(7.4.12) 

(x 1, x 2 ) = (.0OI, .002) 

(y 1, y 2 ) = (1.001, 1.002) 

(z1, z2) = (1.001, 1.002). 

Then both the numerator and the denominator of (7.4.6) are represented by 
the interval (l.002, 1.004), so (w1, w2 ) is the interval 

rounded outward. This yields 

( 
I .002 1.004) 
1.004' 1.002 

(W
1

, W2) = (.99800796, 1.0019961). 

But if we use the formulation (7.4.10) with the data in (7.4.12), w,· ~ J that 
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(y,, y2)/(x1, x 2 ) = (500.5, 1002), so the numerator is the interval (501.5, IO0J). 
We get the same interval for the denominator, so 

(
501.5 IO0J) 

(w,' »'z) = 1003' 501.5 = (.5, 2)· 

For these data, (7.4.6) gives a much better answer than (7.4.10) does. 
Thus, we cannot reject (7.4.6) and always use (7.4.10). Which of these 

formulations we should use depends on the data, and if we select the wrong 
one, we may produce an interval which is very much larger than necessary. 

If the calculation of win (7.4.5) were the crucial point in the program. we 
might use the approach we discussed for the function subroutines in the 
library. This would be more work, but it would overcome the simultaneity 
problem. We would set 

f(x y z) = x + Y 
' ' x+ z 

and write a program to compute w1 and w
2

, where 

(7.4.13) 

(7.4.14) 

w1 = min/(x, y, z), 

w2 = max/(x, y, z), 

x, <x<x2,}'1 <y<y2 ,z1 <z<z
2 

x 1 <x<x2 ,y1 <y<y2,z1 <t<z2 • 

As an illustration, we shall consider the case in which x 1, y 
1

, and z 
I 

are all 
positive. (Programming the general case forms Exercise 3.) Then 

w1 = min x + Y1 
x,~x::=x, X -1- Zz 

w2 =-= max ~
x,::.:x:c::x, X -f Z 1 

Since the derivative of (x + a)/(x + b) is (b - a)/(x + b) 2, it follows that 

Wz = Xz + J'2 
X 2 -f z1 

U'z :-::: x, + J'2 
.\" 1 + z1 

if J'z < z 1 

if yz > z,. 

We may use a similar approach to find w1• For the data in (7.4.7), this yields 
the interval • 

(w .. w:) = (1.0039960, 1.0189811). 

This shows that even the interval in (?:4.11) was lurgcr than necessary. 
Thust although interval arithmetic gives us guaranteed bounds, it has n 
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tendency to produce intervals which are too large. When it is used carefully, 
it can be quite effective. [See Moore ( I 965a).] However, it does not appear to 
be a panacea which will replace floating-point arithmetic as the standard 
computing procedure. • 

We need two floating-point numbers to represent an interval, so interval 
arithmetic doubles the storage required to hold the data. It also makes the 
arithmetic more complicated. In these respects it is quite similar to double
precision arithmetic. Indeed, when we use interval arithmetic we are faced 
with the same programming problems that face us when we use double
precision arithmetic with a compiler which does not support the double
precision data type. Therefore, we can use the techniques discussed in Section 
5.7. Arithmetic statements must be replaced by subroutine calls, and we must 
use some technique to allocate two words for every variable. It is often 
convenient to use an additional subscript for this purpose, or we may be able 
to use the COMPLEX data type. A few compilers have supported the data 
type 0TH ER, which has proved to be very effective for interval arithmetic. 

7.5. RERUNNING THE PROGRAM IN 
HIGHER-PRECISION 

Each of the approaches to automatic error analysis discussed in Sections 
7.2, 7.3, and 7.4 has been used successfully, but none of them has acquired 
wide usage as yet As we saw, they had to be used with care. It is to be hoped 
that we shall learn more about the use of techniques such as these, so that it 
will be easier to use the computer for the automatic analysis of error. 

Presently, the commonest way to use the computer to study the accuracy 
of our answers is simply to rerun the program in higher-precision. Suppose 
that our original answer was y 1, and that when we reran the program in 
higher-precision we produced an answer y 2• Our objective is to determine the 
accuracy of y 1, and for this purpose we need to know only the first two or 
three decimal digits of the error. Therefore, if y 2 is accurate to at least two or 
three more decimal places than y I is, we can use y 1 - y 2 and (y, - Y 2)/y 2 to 
estimate the error and the relative error in y 1 • 

The use of this approach is based on the assumption that running the 
program in higher-precision will produce a more accurate answer. While this 
will generally be. true., there nre scver~I situations in which it may fail to hold, 
first, the error In the answer may be due primarily to errors in the c;lata. Then 
the answer would not be improved by increiising the precision of the calcula• 
tion. By contrast, both significance arithmetic and interval arithmetic offer us 
a w~y to study the effect t'1at noise in the data h~s on the answer. Another 
ret1son that increasing the precision might not increase the accuracy of the 
unswer is that our program might have used approximations which are not 
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accurate to higher-precision. Increasing the precision cannot correct errors 
due to such approximations. Rather, it is a technique for studying the effect 
that rounding error has on the answer. The question of whether this approach 
will provide a good measure of this effect will be discussed below. 

A second assumption is that it is easy to rerun the program in higher
precision. This may or may not be true. The conversion of a FORTRAN or 
PL/I program from single-precision to double-precision was discussed in 
Section 5.1. We saw that it is easy to overlook one variable or constant in the 
program and produce a result which is good to only single-precision accuracy. 
A more difficult problem arises if the compiler does not support the high
precision data type. Then we have to use the techniques discussed in Section 
5.7. 

We shall now turn to the question of whether rerunning the program in 
higher-precision will produce a more accurate answer. To avoid the problems 
described above, we shall assume that the data are known to as many places 
as we need and that any approximations used in the program are accurate to 
the highest precision we use. Then increasing the precision of the arithmetic 
will usually increase the accuracy of the answer, but we cannot guarantee that 
it will do so. Indeed, we shall give examples of situations in which it does not. 
Fortunately, such situations are quite rare. In most instances, rerunning the 
program in higher-precision will provide a good estimate of the effect of 
rounding error. 

To study the effect of precision on the accuracy of the answer, we shall 
select a problem whose answer is known and solve it in FP(r, p, c) for several 
values of p. The accuracy of the result y produced by the program will be 
determined by comparing it with the correct answer y. We shall plot d versus 
p, where dis the number of correct digits in ji. . 

There are several ways to perform such experiments. On some variable 
word length machines the number of digits in the floating-point numbers can 
be specified at the beginning of the compilation. Then we can simply recompile 
the program specifying different values for p. But more often we have to use 
subroutines to produce results we want. For example, we can code subroutines 
to perform addition, subtraction, multiplication, and division in FP(r, p, c), 
where p is specified by the user. 

We shall adopt a somewhat different approach. Suppose that FP(r, Pmu• 

clq) is the highest-precision arithmetic supported by the machine. We shall 
perform the arithmetic operations in FP(r, Pm.-.., clq) and then.chop the results 
to p digits. Then we are really performing the arithmetic in FP(r, p, c/q'), 
where q' = q + Pm.-.. - p. All variables will be declared to have the precision 
Pmn• and we shall have to write a special subroutine CHOP which will chop a 
number X to p digits, replacing the low-order Pmu. - p digits by zeros. 
Instead of writing a FORTRAN statement such as X = A + B + C, we 
must write 
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X = A+B 

CALL CHOP (X) 

x = x+c 
CALL CHOP (X) 

CHOP should be written in such a way that the value of p can be specified by 
calling it with a different entry point. 

The subroutine CHOP can also be used to handle input data. We may 
enter numbers with an accuracy of Pm .... and then chop them top digits. We 
can even use this approach for library programs such as SIN(X) and 
SQRT(X). To avoid having to write p-digit versions of these subroutines, we 
shall simply call the version of the subroutine for the precision Pmu and then 
chop the result to p digits. Since the subroutine used arithmetic with the 
precision Pmu., this may produce a slightly better result than we would expect 
to produce on a p-digit machine. But it will be a reasonable result, and with 
this approach we do not have to rewrite the library for each precision p. 

Our objective is to plot d versus p, where d is the number of correct digits 
in the answer. We would expect to produce a graph such as the one shown in 
Figure 7.5. I. For each digit we add to the precision of the arithmetic, we 
expect to get one more digit of accuracy in the answer, so we expect the points 
to lie on a straight line with a slope of 45°. If the x intercept of this line is IX, 

we have lost IX digits of accuracy in the calculation. This is a measure of the 
condition of the problem. 

However, the points will not fall exactly on a straight line. One reason for 
this is the discreteness of the number of correct digits in the answer. To 
overcome this difficulty, we shall use a continuous measure of accuracy. 

0 
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p 
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Suppose that the correct answer is y and that we have produced a value y. 
We let 

(7.5.1) e = ly-yl, 

and note that -log, f has the property that it is increased by I when f is 
divided by r. To produce a measure of the number of correct digits in y, we 
determine e such that 

and set 

(7.5.2) d = e + log, .5 - log, f. 

If f is one-half a unit in the ith position of y, we have f = ¼r"-1, sod = i. Then 
the integer part of dis the number of correct digits in y, and (7.5.2) gives us a 
continuous measure of the accuracy of y. 

The question of how to measure the number of digits of accuracy in the 
answer becomes more complicated when we consider a program whose output 
is several numbers instead of one. For ex.ample. a matrix inversion program 
produces n2 numbers, and some of these numbers will be more accurate than 
others. Usually it is best to use an appropriate norm to measure the accuracy 
of the answer. In our discussion here, we shall consider only programs that 
produce a single number as the answer. 

We first consider two simple problems to illustrate the way our results may 
depart from the behavior shown in Figure 7.5.1. Let y = .;., and y = I -;- 47. 
When the arithmetic is performed in FP(l6, p, c), we produce the results 
shown in Figure 7.5.2. This is about the sort of behavior we would expect. The 
points do indeed follow the line quite well, but they do not lie exactly on the 
line. The variations from the line are due to variations in the digits chopped. 
The sixth hexadecimal digit of .;., is zero, so we produced the same results 
using six digits as we did using five digits. Thus, we cannot guarantee that 
increasing the precision of the arithmetic will increase the accuracy of the 
result. 

We next consider a problem in which the behavior is a little more erratic. 
Let 

(7.5.3) 

To compute y, we set 

A=l-;-7 

B = 68-;- 483 

C = 70-;- 483 

y= (A •A)8(B• C). 
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d 

Figure 7.5.2 

Figure 7.5.3 shows the results produced when this calculation was performed 
in FP(l6, p, c). The numerical values ford were 

p d 

4 .42 
s 2.64 
6 2.64 
7 4.00 
8 6.37 
9 5.38 

IO 6.47 
11 8.11 
12 8.48 
13 9.96 
14 12.46 

Of particular interest is the fact that we lost one digit of accuracy by increas
ing the precision from eight digits to nine digits. 

To see how this loss of accuracy can happen, we examine the calculation 
of y more closely. Let 

U = (¼)l 

V = <-N'JX}/3 ), 
so y = 11 - v. Also, let 
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Figure 7.5.3 

soy= ii 8 ii. We have used chopped arithmetic in the calculation of ii and 
v, so ii < u and v < v. Write 

U = U + Ei, 

V = V + E2, 

Then 

(7.5.4) 

We expect the number of digits accuracy in ii and v to behave more or less 
like the graph in Figure 7.5.2. When p is increased by I, we expect f I and f 2 to 
be decreased by about a factor of 16. This does indeed happen when p is 
increased from 8 to 9. But the errors f I and € 2 are both nonnegative, so they 
tend to compensate. For p = 8, € 1 and €2 are nearly equal, so IE, - f 2 1 is 
about~ as large as either f I or f 2 • Whenp is increased to 9, f I is decreased 
by more than a factor of 16, so E ~ IE 2 1. Even though E 2 has been decreased 
by a factor of almost 16, it is still about 16 times as large as E was for p = 8. 
Thus, the decrease in accuracy when p is increased from 8 to 9 is due to the 
fact that the errors f I and f 2 in (7.5.4) almost compensate when p is 8, so the 
answer is more accurate than we would expect it to be. 

In spite of the unexpected behavior when we increased p from 8 to 9. the 
results shown in Figure 7.5.3 do not invalidate the approach of increasing the 
precision to test the accuracy of the answer. But they suggest that increasing 
p by one or two digits will not suffice. Since we normally increase the precision 
from single-precision to double-precision or from double-precision to triple-

) 
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precision, it is typical to increase p by several digits rather than one or two 
digits. We hope that this is enough to overcome such local anomalies. 
Jncreasingp by five or six digits would allow us to produce a good estimate of 
the error in the computation in (7.5.3). 

The results shown in Figure 7.5.3 displayed a slight irregularity because 
the answer produced when p = 8 was more accurate than we expected it to be. 
But this discrepancy can be much larger. Suppose that we want to compute 
y = A - B, where 

A = 2.3456110000000234567 

and 
B = 1.1111109999999 II 1111. 

Figure 7.5.4 shows the results produced when this computation is performed 
in FP( JO, p, c). The answer produced using five- or six-digit arithmetic is far 
more accurate than we expect it to be. In fact, it is more accurate than the 
answer produced using 13-digit arithmetic. Thus, we cannot guarantee that 
increasing the precision by five or six ~igits will increase the accuracy of the 
answer. 

The anomalies we observed in Figures 7.5.3 and 7.5.4 were due to the fact 
that we produced an unusually good answer for certain values of p. Our next 
example shows a different way in which increasingp can fail to produce a more 
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accurate answer. Let 

(7.5.5) 

where 

y = x + A sin Bx, 

x=4 
A= 10-a 

B = 10•6. 

CHAP,7 

Figure 7.5.5 shows the results produced when the computation is performed 
in FP(l6, p, c). The numerial values are shown in the following table: 

p d 

I 1.20 
2 1.59 
3 2.71 
4 4.20 
s 4.58 
6 5.66 
7 6.13 
8 6.20 
9 6.21 

10 6.30 
II 6.54 
12 6.67 
13 6.79 
14 7.40 
15 8.54 
16 9.47 
17 10.36 
18 I 1.54 
19 12.47 
20 13.36 

The flat part of this graph ranging from p = 1 through p =-= 13 differs drama
tically from the behavior we expect. 

To see what happens in the calculation of (7.5.5), write z = Bx. If 
Bx > l 6P, our approximation i for z is likely to have an error of several 
radians. Then the result computed for sin z is pure noise. Now 16 13 > 1016/7 
> 1612

, so when p =. 13 the error in = is less than I radian. Increasing p 
beyond I 3 produces the sort of behavior we expect. For p < 1, the contribu
tion of A sin Bx is negligible, so this part of the graph is also normal. 

Figures 7.5.4 and 7.5.5 show that we cannot guarantee that increasing the 
precision will improve the answer. These examples may appear to be rather 
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pathological, but that is because increasing the precision by five or six digits 
usually does increase the accuracy of the answer. The behavior shown in 
Figures 7.5.2 and 7.5.3 is much more typical. 

To illustrate the effect of precision on a less trivial computation, we 
consider the two problems discussed in Sections 4.1 and 4.2. Figure 7.5.6 
shows the result produced when the quadrature problem of Section 4.1 was 
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run in FP(l6, p, c) with N = 213• Similarly, Figure 7.5.7 shows the results 
produced when we use the power series to compute e- 1 and perform the 
arithmetic in FP(l6,p, c/q'), where q' = 15 - p. 

EXERCISES 

1. Write a subroutine to perform the operation of multiplication in interval 
arithmetic. That is, the subroutine should compute the values of z I and z 2 in 
(7.4.2) and round the interval (z., z2) outward. 

2. Write a sine routine to be used with interval arithmetic. The input is the interval 
(xi, x2), and the routine should compute 

Ya= min sinx 
X1SJrSXt 

Y2 = max sin x 
x,sxsx, 

and round the interval (ya, y2) outward. 

3. Let 

( x+y I x,y, z) = -,-· 
X - Z 

Write a subroutine. which can be used to compute this function when we are 
using interval arithmetic. The input will be the intervals (x 1, x2), (y1, y 2), and 
(za. z2). Assume that the interval (x1, x2) + (z 1, z2) does not contain zero. The 
output will be the interval (w 1, w2) rounded outward, where w1 and w2 are given 
by (7.4.13) and (7.4.14). 

-) 

1 
l 

) 

EXERCISES 223 

4. Let X be in S(r, p) and let N be a positive integer. Select several values of X close 
to I and compute x1o2 3 using one of the algorithms described in Section 3.6. 
(The value of X must be close enough to 1 so that you do not encounter either 
overflow or underflow.) Perform the calculation using both interval arithmetic 
and normal floating-point arithmetic. Compare the interval produced with the 
error bound obtained in Section 3.6. 

s. Compute ..,,t., in hexadecimal and show that the sixth hexadecimal digit is zero. 
Verify that the points in Figure 7.5.2 are above or below the line depending 
on the size of the first digit dropped. 

6. Write the subroutine CHOP described in Section 7.5 and perform some experi
ments of the sort described there. 

) 
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8 RADIX CONVERSION 

8.1. EQUIVALENT NUMBER OF DIGITS 

Unless we are using a decimal machine, we are faced with the problem of 
radix conversion for both input and output. These conversion programs will 
be the subject of this chapter, but before discussing the conversion techniques 
themselves, we shall try to determine the number of decimal digits needed to 
produce an accuracy which is "equivalent" to the accuracy we are using inside 
the machine. We suppose that we are using a machine which performs arith
metic in a system FP(r, p, a), where r ¢ J 0. Then we want to know the number 
of decimal digits needed to produce the same accuracy as p-digit numbers in 
the radix r. This will not depend on the sign of the numbers, so we may 
restrict our attention to positive numbers. 

Consider the set S(r, p) of p-digit floating-point numbers in the radix r. 
The numbers in S(r, p) which lie in the interval,,- a < x ~ r' are uniformly 
spaced at a distance ,,-p apart. We shall designate this distance by ,Sand we 
note that ,S changes as we go past a power of r. 

We shall now consider two systems FP(r1, p 1, c) and FP(r2, p2, c) with 
r 1 ;c. r2. Unless one of the radices is a power of the other, the spacing of the 
numbers in the sets S(r1, p1) and S(r2, p2) will change at different points. 
Consider an interval /:a< x < b which is large enough to contain at least 
two points of each of the sets S(ri, p I) and S(r2, p2). Suppose that 

(8. J.l) rj•- 1 <a< b < rj• 

ri•- 1 < a < b < r2', 

and let ,S, = r:•-P• be the distance between consecutive points of S(r,, p,) in I. 

224 
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For any real number x in/, the bound for the error incurred by chopping x to 
S(r,, p,) is ,S,. Then the system with the smaller 6, is the more accurate in / in 
the sense that the maximum error incurred by chopping a number to S(r" Pt) 
is smaller. This will be our criterion for comparing the systems, so we_ shall 
say that FP(r1, p., c) is more accurate than FP(r2 , p2, c) if 61 < 62, that is, if 

(8.1.2) 

[We would ·also arrive at the criterion (8.1.2) if we compared FP(r1, Pi, R) 
with FP(r2, P2, R).] 

This criterion depends on /, so it suggests that we might pref er one of the 
systems FP(r" p,, c) in some intervals and the other system in other intervals. 
This is often true. As an illustration, we shall compare FP(l6, 6, c) with 
FP(IO, p, c). In the interval .1 < x < I, the value of ,S is J6- 6 = 2- 24 for 
FP(I 6, 6, c), and it is 10-p for FP(lO, p, c). Now 10-1 > 2- 24 > 10-•, so in 
this interval we find that FP(l6, 6, c·) is more accurate than FP(IO, 7, c) but 
not as accurate as FP(IO, 8, c). Indeed, 2- 24 ~ .6 x 10-1

, so for .I < x < I 
the six-digit hexadecimal machine is more accurate than a seven-digit decimal 
machine by about one bit. 

Now suppose that 1 < x < 10. The values of ,S for FP( 16, 6, c) and 
FP(IO, p, c) are 2- 20 and 10-cp-u, respectively. Since 2- 20 ~ .954 x J0- 6

, 

FP(l6, 6, c) is only slightly more accurate than FP(IO, 7, c) in this interval. 
Next, suppose that IO< x < 16. The value of ,S for FP(l6, 6, c) is still 2- 20

, 

but the decimal representation of x requires two digits to the left of the decimal 
point, so J is 10-cp-2> for FP(IO, p, c). Then FP(l6, 6, c) is slightly more 
accurate than FP(IO, 8, c) in the interval IO< x < 16. 

Finally, suppose that 16 < x < 100. The hexadecimal representation of 
x requires two digits to the left of the radix point, so the value of ,S for 
FP(l6, 6, c) is 2-u. But 3 is still 10-<p-2, for FP(IO,p, c), so FP(IO, 7, c) is 
more accurate than FP( 16, 6, c) for numbers in this interval. 

Thus, the number of decimal digits needed to produce the same accuracy 
as FP(16, 6, c) depends on the size of the numbers considered. The accuracy of 
FP(l6, 6, c) may lie between that of FP(IO, 6, c) and FP(IO, 7, c), between 
that of FP(IO, 7, c) and FP(IO, 8, c) or between that of FP(IO, 8, c) and 
FP(IO, 9, c), because the spacing of the numbers in S(r, p) changes when we 
go past a power of r, so the spacing of the numbers in S(16, 6) and S(IO, p) 
changes at different points. 

To establish bounds for the variation in the equivalent number of digits, 
we shall consider the relative error. Let x = r'm, ,- 1 s m < I, and let x be x 
chopped to S(r, p), so x = r'm. Then .i = (I - p)x, where 

m-m p=--· 
m 
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Write E = m - m, so 

(8.1.3) 

Let a = r•m and b = a + ,•-P. Then (8.1.3) holds for any x in the interval 
a < x < b. Let P be the least upper bound for the relative error p introduced 
by chopping a number x in the interval a < x < b to S(r, p). Since 
dp/dE > 0, 

,-11 

p =ii,+ ,-p' 

and since ,- 1 :5: ii,< 1 - ,-P, 

(8.1.4) 
,-<p-J) 

,-p < p < ----· - - 1 + ,-cp-u 

Thus, if I is any interval containing at least two points of S(r, p), the least 
upper bound for the relative error introduced by chopping numbers in/ to 
S(r, p) is at least ,-P and at most ,-<;,-Jl/(1 + ,-cp-"). 

Instead of using the bound for absolute error as the criterion for deciding 
which of the systems FP(r,, p,, c) is the more accurate, we could use the bound 
for the relative error. Let/ be an interval which contains at least two points of 
each of the sets S(r., p 1) and S(r2, p 2), so the bound for the relative error 
introduced by chopping a number in I to S(r,, p,) is at least r ,- 11• and at most 

r,<;,1-U 

J + r,-1111-ll 

If 

(8.1.5) 

we always get a smaller bound for the relative error by chopping the numbers 
in/ to S(r1, p 1) instead of S(r2 , p 2). Since (8.1.5) does not depend on /, this 
would lead us to say that FP(ri, p., c) is always more accurate than FP(r2 , 

P2, c) when (8.1.5) holds. It is sometimes convenient to write the criterion 
(8.1.5) in the equivalent form 

(8.1.6) 

We shall now show that when (8.1.5) holds we would also say that 
FP(r., p., c) is always more accurate than FP(ri, Pi, c) if we used the criterion 
based on absolute error. Suppose that (8.1.5) holds and consider an interval / 
which contains at least two points of each of the sets S(r,. p,) and whose end 
points a and b satisfy (8.1.1). Since/ contains at least two points of S(r1, p,), it 
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follows from (8.1.1) that 

With (8.1.5), this yields 

Thus, (8.1.2) holds, so we conclude that FP(r1, p 1, c) is always more accurate 
than FP(r2, Pi, c) when (8.1.5) holds. 

We again compare FP(l6, 6, c) with FP(JO, p, c). The values of rP and 
, 11 - 1 for FP(l6,6,c) are 224 and 220

• Now 106 < 220 and 224 < I0 8

, so 
FP( 16, 6, c) is always more accurate than FP( I 0, 6, c) but less accurate than 
FP(IO, 9, c). 

When we say that a system FP(r19 p 1, c) is more accurate than a system 
FP(r2, p2, c), we are referring to the bounds for the error due to chopping. 
This does not mean that for every number x, less error will be introduced if we 
chop x to S(r1, p 1) instead of S(r2, p2). For example, the decimal number. I is 
in S(IO, 3) but not in S(2, 100), so we introduce more error by chopping it to 
S(2, 100) than we do by chopping it to S(IO, 3). Nevertheless, the comparison 
based on error bounds appears to be a reasonable way to compare the 
accuracy of systems with different radices. 

Some slight variations of the criterion (8.1.6) are useful. For example, 
(8.1.6) follows from 

(8. 1.7) 

and (8.1.7) is often easier to remember. We might also use the criterion 

(8.1.8) 

If equality holds in (8.1.7), FP(r 1,p1,c) is always at least as accurate as 
FP(ri, p2, c), and there are some intervals in which it is more accurate. The 
criterion (8.1. 7) was obtained by Goldberg ( 1967), and (8.1.8) was obtained 
by Matula (1968b). Each of them arrived at the criterion by considering the 
effect of conversion and reconversion. 

Comparisons of the accuracy of systems FP(r,. p,, c) are fundamental to 
many aspects of our programs. For instance, they are often the basis for our 
decisions about the number of decimal digits we should specify in our input 
and output formats. They also affect the decisions made hy the compilers 
about the typing of variables and c~nstants. For example, in the implementa
tion of PL/I for the I BM System/360, a floating-point constant will be treated 
as single-precision if it has at most six decimal digits, but it will be treated as 
double-precision if it has more than six decimal digits. This decision is based 
on the criterion (8.1.5). 

) 
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When we want to compare the overall accuracy of two different machines, 
there is another viewpoint we may take. Suppose that we are asked whether 
we would prefer to have the arithmetic performed in FP(r., p., c) or 
FP(r1, Pi, c). The question is easily answered if rf' ~ rf•-• + I or if 
rf• :S: rr•- • + J. But if neither of these relations holds, which of the systems 
is the more accurate may depend on the size of the numbers we are working 
with. In that case, it is reasonable to base our decision on the bounds for the 
relative error. Then we would select FP(r., p 1• c) in preference to FP(r2, p 2 • c) 
if 

(8.1. 9) r,<p,-11 r1lp1- ll 

I + r, tp,--11 < I -I r11p,-11 

This criterion is equivalent to 

rr•- • I I < rf• - I • I I 

or 

(8. 1.10) 

When we use this criterion, we are comparing the worst case for the relative 
error in FP(r 1, p 1, c) with the worst case for the relative error in FP(r2, p 2 , c). 

This appears to be a reasonable basis for comparing the accuracy of the 
systems FP(r,, p,. c) over a wide range of problems. On the basis of (8.1.10), 
we would prefer FP( 16, 6, c) to FP( I 0, 7, c), but we would prefer FP( I 0, 8, c) 
to FP(16, 6, c). 

8.2. PROPERTIES OF CONVERSION 
TRANSFORMATIONS 

When we write input or output statements in a language such as 
FORTRAN or PL/I, there are various formats we may use for floating-point 
numbers. But it is usually quite easy to change a number from one of these 
formats to another, so we shall consider only the E format. Then the problem 
becomes one of converting a floating-point number in S(r1, p 1) to a floating
point number in S(r1 , p 2). One of the sets S(r,, p,) is the set. of decimal 
floating-point numbers, and the other is the set of floating-point numbers 
handled by the machine we are using. By considering the general case, we may 
discuss input and output conversion simultaneously. 

Mathemat-ically, the conversion program is a trm1sformatio11 T of the set 
S(r1, p1) into the set S(ri, p2). To each element a in S(r1, p1), T assigns an 
element r(a) in S(r2, p2), called the image of a. It is convenient to use the 
standard terminology for transformations to describe properties of conver-
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sion programs. The transformation Tis said to be well cl,~fi11rd if the image r(a) 
is independent of the representation of a. We note that there are many 
different ways to represent an input number in an E format, for example, 

27.E0, 2700.E-2, .0027E4, 2.70EI, 

etc. If T is well defined, all these representations of the number 27 will be 
converted into the same number. For some conversion programs, the trans
formation T is not well defined. 

Suppose that Tis a transformation of S(r1, p,) into S(r2, p2). We say that 
r is a transformation of S(r1, p 1) 01110 S(r1, p 2) if for every element b in 
S(r2, p2) there is at least one element a in S(r1, p 1) with b = r(a). Thus, the 
statement that T is onto S(r1, p1 ) makes the additional assertion that every 
element in S(r2 , p 2) is the image of some element in S(r,. p,) under r. 

The transformation T is said to be one to one if distinct elements of 
S(r1, p 1) have distinct images. Thus, the assertion that the transformation Tis 
one to one means that for a and bin S(r., p 1 ), -r(a) = r(b) if and only if a ~--= b. 
The statement that r is one to one makes no assertion about whether or not T 
is a transformation onto S(r2 , P1)-

We shall say that the transformation Tis monotone provided that r(a) < 
r(h)holdsforeverypairofelementsa,binS(r1,p1)witha < b. lfr(a) < r(bJ 
holds for every pair of elements in S(r1, p 1) with a < b, Tis said to be strictly 
mo1101om•. It follows at once that T is strictly monotone if and only if it is both 
monotone and one to one. 

Since we have both input and output conversion programs, we also have a 
transformation a of S(r1 , p1 ) into S(r,, p 1). We define a transformation ar of 
S(r1, p 1) into itself by setting 

ar(a) = a('r(a)) 

for all a in S(,,. p 1). It is natural to ask whether ar(u) a.:- t1 holds for all a in 
S(r1,P,). 

We may also define a transformation (ar) 2 of S(r 1• p,) into itself by setting 

(ar)2(a) = ar[ar(a)] 

for all a in S(r1, p 1 ). This definition is easily extended to (at)" for every posi
tive integer 11. We shall be interested in the behavior of (at)". that is, in the 
effect of converting .and reconverting a number n times. 

The terminology we have introduced is the standard mathematical 
terminology for properties of transformations. But a conversion program has 
the ndditional requirement that for each a in SCr 1, p,), t(a) must be ~,pproxi• 
matcly a. For any real number a, let aL and aR be the left and right neighbors 
of" in S(r2• p2). That is, a,. is the largest number in S(r,., pz) which is< a, and 
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aR is the smallest number in S(r2 , p 2) which is :~ a. If a is in S(r2 , p2), aL c:--.0 

aR = a. We shall say that T is a neighbor transformatior, if -r converts each a in 
S(r 1, p,) into one of its neighbors aL, aR. Any conversion transformation which 
is not a neighbor transformation introduces unnecessarily large error. There 
are two neighbor transformations which are of particular interest. We say 
that -r is a truncation conversion transformation if -r(a) is the number ii obtained 
by chopping a to S(r2, p 2). Similarly, Tis a rounding conversion tran.iformation 
if T(a) is the number a obtained by rounding a to S(r2, /J',.). 

There are some numbers which belong to both S(r,, p 1) and S(r2 , p 2). For 
example, this is true of small integers. It is extremely desirable for -r to have 
the property that -r(a) = a whenever a is in both S(r 1, p 1) and S(r2 , p 2). This 
always holds for a neighbor transformation. 

Consider an interval/ which does not contain a power of either r 1 or r 2• 

For i = I, 2, let S, be the set consisting of those points in S(r,, p,) which lie 
in /. The spacing of the numbers in S(r,, p,) is uniform in any interval which 
does not contain a power of r,, so the points in each S, arc uniformly spaced. 
Let -r be a transformation of S(r1, p 1) into S(r2, p2) such that -r(a) .=::: a holds 
for all a in S(ri, p 1). If a is in Si, we would expect -r(a) to be in S2 • This need 
not always be true, because points near the ends of / might have images 
outside of/, but it should hold for almost all a in S 1• Similarly, if an element 
bin S2 is the image -r(a) of some element a in S(r 1• p 1 ). we would expect a to be 
in S,. Again, this may not always be true, but it will be true for points that 
are not too close to the ends of /. 

Now suppose that the transformation Tis onto. Then every point in S1 is 
the image of at least one point in S(r 1, p 1), and most of the points in S2 are 
images of points in S,. If every point in S1 were the image of some point in 
S 1, we would conclude that S, must have at least as many points as S2 docs. 
Clearly S2 cannot have very many more points than S1 does. Therefore, we 
expect the points of S 1 to be closer together than the points of S2 arc. We saw 
in Section 8.1 that this will be true for all such intervals/ if ( 8.1.8) holds. Thus, 
if -r is onto, we expect that 

(8.2.1) 

Similarly, if -r is one to one, the images of the points in S, arc all distinct, 
and almost all of them lie in S2 • Therefore, we expect S2 to have at least as 
many points as S1 • This will hold for all such intervals / if 

(8.2.2) rf• < rr•-l I· I. 

The statements we have made arc rather vague. We have said that we 
expect (8.2.1) to hold if-r is onto and we expect (8.2.2) to hold if-r is one to 
one, but we have not stated that they must hold, because we have considered 
the general case in which we know only that -r(a) =::: a. Much stronger state
m•-} can be made ir we are more specific about ~- Matula ( 1968b) considers ) 

'I 
! 
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the case in which r'1 ~1- r{ for any positive integers i and j. and he shows that 
if -r js either a trunc:1tion conversion transformation or a rounding conversion 
transformation. then (8.2.1) is necessary and sufficient for -r to be onto and 
(8.2.2) is necessary and suflicient for -r to be one to one. 

Consider a machine which performs arithmetic in FP(r. p. c). und suppose 
that we use E formats for input and output with p'-digit decimal numbers. 
Then we arc working with the sets S(r, p) and S(IO, p'). If 

(8.2.3) 

the points in S(r, p) are always at least as close together as the points in 
S( I 0, p'). Then the input conversion can be one to one, and the output conver
sion can be onto. On the other hand, if 

(8.2.4) 

the input conversion can be onto and the output conversion can be one to one. 
If neither (8.2.3) nor (8.2.4) holds, we would expect that neither the input 

conversion nor the output conversion would be onto and that neither of them 
would be one to one. (Matula's results show that this is the case for either a 
truncation conversion transformation or a rounding conversion transforma
tion.) Of course. if one of the relations (8.2.3) or (8.2.4) does hold, it does not 
guarantee that the corresponding conversion transformation will be onto or 
one to one. This depends on the quality of the conversion program. 

We are generally given the system FP(r. p. a) in which the machine 
performs arithmetic, so we arc given the set S(r. p) of floating-point numbers 
handled by the machine. We must decide how many digits to use for input 
and output. so we must select the length p' of the numbers in S( 10. p'). In 
some cases. such ns the PUT DATA statement in PL/I, the compiler selects 
p' for us. PL/I bases its decision on (8.2.3). so it guarantees that the floating
point numbers in the machine will be more closely spaced than the decimal 
numbers arc. The use of the criterion (8.2.3) is based on the view that the 
programmer will think of his computation as being performed in FP( 10, p', a), 
so the arithmetic in the machine should be at least this accurate. When two 
decimal numbers are different. they should still be different after they are 
converted to S(r. p). That is, the input conversion should be one to one. The 
use of the criterion ( 8.2.3) for determining the number of digits to be printed 
on output is based on the idea that we should print only those digits that are 
significant. We would not expect the answer to have p' significant decimal 
digits if the numbers in S( 10. p') are closer together than the numbers in 
S(r. p) are. This suggests lhat the selection of p' should be based on the crite
rion (8.2.3). Also. if we expect p' decimal digits of the .mswer to be signifi
cant. we would want to he able to produce every numhcr in S( 10, p'), so we 
would want the output conversion transformation to be onto. 

But there is another point or view we may adopt in selecting • ·1 many 
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carefully written programs it is essential that we write the program with the 
realization that the computation will be performed in FP(r. p, a). Suppose 
that we want to enter a constant such as tc/2. We would like to produce the 
number in S(r, p) which is closest to tc/2, so we want the input conversion 
transformation to be onto. This suggests that we use the criterion (8.2.4) for 
the selection of p'. With this criterion, we can also hope that the output 
conversion transformation will be one to one. Then when the same value is 
printed for two numbers A and B, we would know that A and B were equal 
before they were converted. This is quite helpful in debugging programs, 
because it helps us determine which branches were taken in the program. 

Thus, we would use the criterion (8.2.3) for the selection of p' if we want to 
think of the calculation as being performed in FP( 10, p', a). But ifwe program 
with the realization that the calculation will be performed in FP(r, p, a). then 
(8.2.4) is the natural criterion to use for the selection of p'. 

Finally, we shall consider the effect of conversion and reconversion. This 
was studied in detail by Matula (1968a). First, suppose that our conversion 
programs produce a truncation conversion transformation for both input and 
output. For any positive number a in S(ra, p1), we have 

at(a) s t(a) s a. 

Then each conversion and reconversion decreases the number until we reach 
a number which belongs to both S(r., p,) and S(r1 , p 2). If the number is 
converted and reconverted many times, this downward drift can be quite 
annoying. 

Matula (1968a) considers the case in which , 1
1 -=t:; ri for any positive 

integers i and j. He shows that if t1 is a rounding conversion transformation 
and Tis a truncation conversion transformation, then ut(a) 0·-. a holds for all 
a in S(r., p 1) if and only if 

He also shows that if both t1 and Tare rounding conversion transformations, 
then ut(a) = a holds for all a in S(r., p 1) if and only if 

8.3. CONVERSION TECHNIQUES 

We shall now consider several techniques which can be used to convert a 
number from one radix to another. To discuss input and output conversion 
simultaneously, we shall consider the general case of converting a number 
from S(r., p,) to a number in S(r2, p1 ). Since the sign of the number is easy to 
handle, it suffices to consider the conversion of positive numbers. 

) 
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It is easy to change a number in S(r, p) from the form 

(8.3.1) x = r'm, ,-, < m < I, 

to 

(8.3.2) X = rlf, 

where/ is an integer less than rP. We shall discuss the conversion of numbers 
written in each of these forms. 

Many machines are able to perform arithmetic in only one radix. Then 
for the input conversion we want to perform the arithmetic in the radix , 1 

which we are converting to, and for the output conversion we want to perform 
the arithmetic in the radix r1 which we are converting from. The techniques 
we shall use will depend on whether we perform the arithmetic in the radix 
,

1 
or ,

2
• But we shall still discuss the general case of converting a number 

from S(r., p1) to S(r1 , p2), because there are some machines, the IBM 
System/360, for example, which can perform both decimal and binary 
arithmetic. 

Some a~pects of the conversion programs are dependent on the represen-
tation of the decimal numbers. We shall assume that the decimal numbers are 
represented as a string of decimal digits.t We shall also assume that it is easy 
to convert one-digit integers from one radix to the other. For example, 
suppose that we are using a four-bit binary-coded decimal representation for 
decimal digits. Then it is easy to convert a decimal digit to binary or to con
vert a binary or octal digit to decimal, but converting a hexadecimal digit to 
decimal requires a little more work. 

We shall first consider the conversion of a positive integer/ from the radix 
,

1 
to the radix r

2
• This is part of the problem of-converting a number in the 

form (8.3.2), and it is also of interest in its own right for handling I formats. 
We shall assume that / < rf' for i = I, 2, so that/ can be represented exactly 
in both systems. We may write 

(8.3.3) 

(8.3.4) 

/ = ap,. 1rf•· 1 I· ap,- 1rf•- 2 ·I • • • + a,r, + Do 

I . .; hp, .,rt•-• I· bp,- 2rf•- 2 + · · · + b,r1 + ho, 

where 0 ~;: "' < r, and 0 ~ b, < r1 . Then we are given the a, and we want to 
find the b,. 

We begin by considering techniques which allow us to perform the arith-
metic in the radix r 1• One approach is to divide/ by rf•- 1 to get a quotient Q1 

and a remainder R1 less than rf' .. 1• Then hp,. 1 ::: Q,, and we may continue 

tOccasionally olhcr rerrcscntations have been usec.J. An example was the c-arcl imaf(e used 
on 1hc IBM 704. We shall nol discuss lhc conversion or dala reprcsenlcd in lhis way. 
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the process by dividing R1 by ,r•- 2 to get the next digit. This procedure 
requires p2 -· I divisions, each division producing one more digit h;, The 
final remainder is b0 • There are two disadvantages to this approach. First. we 
still do about the same amount of work if/ is small. (We may save a little time 
by comparing the powers of r2 with/ and not performing the division unless 
,~ < /.) A second disadvantage is that we must store the representation of 
each of the p

2 

--• I numbers r'
2 

in the radix ,
1

• 

We may overcome both of these disadvantages by developing the digits 
h, in the opposite order. Divide/ by r 2 to get a quotient Q1 and a remainder 
R1 less than , 2 . Then b0 = R,. Then divide Q, hy , 1 to get a quotient Q2 and 
a remainder R1 °-= h1• Continuing in this way, we may develop the rest of the 
digits h,. We terminate the procedure whenever the quotient Q, is zero. so less 
work is required when / is small. With this procedure we need to store only 
the representation of r 2 in the radix r1• With either of these procedures we 
develop the b, in the radix , 1 , so each digit must he converted to the radix , 2 . 

Next, suppose that we want to use arithmetic in the radix , 2 to convert /. 
Let /{x) be the polynomial 

P.f-,1 
/(x) • . 2.J a,x'. 

' 0 

so I '" J(r 1 ). We first convert each digit a; to the radix , 2 • Then we compute 
/(r 1) from the formula 

where the arithmetic is performed in the radix , 2 . This requires at most 
p 1 - I multiplications and additions, and it is easy to shorten the procedure 
when the representation of/ in the radix , 1 has fewer than p 1 digits. 

With any of these techniques for the conversion of I. it is often convenient 
to perform the radix conversion in fixed-point arithmetic and then convert 
the result to floating-point. In particular, this is the natural way to proceed 
if the machine has a convert instruction for the conversion of fixed-point 
integers. But the word length for fixed-point numbers may be shorter than 
the precision of the floating-point numbers we are using. so we may h:1ve to 
partition /. In this case, we select an integer k such that integers less than,~ 
can he converted directly, and then we write / as a polynomial in ,t. For 
example. if/<. d", we can write 

where the r; arc less than rt·. It is easy to obtain the r 1 from the representation 
of/ in (8.3.3), and we can convert the C'; to noating-point numbers in S(r2 , p!). 

) ) 
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Then we form the floating-point representation of/ by computing 

in FP(r2, Pz• t1). 

Next. we shall consider the conversion of a fraction F. We arc given the 
rcpresentat ion 

and we want to convert F to 

It may be impossible to represent Fin the radix r1 with p 1 digits, so we want 
F' -=::: f~ We shall try to produce the value F of F chopped to S(r2, p1). First 
suppose that we can perform arithmetic in the radix , 1 • We multiply F by ,

2 

and note that b, is the integer part of r2F. Let F1 be the fractional part of r2F. 
Then we multiply F 1 by rz, and let b2 be the integer part of r1F 1• Continuing 
in this way. we obtain the first p1 digits of F, so F' = F. 

Suppose that we want to use arithmetic in the radix , 2 to convert the 
fraction F. Let 

/(x) =--= f: a,x', 
I• I 

so F • • /(r 1
1
). Then we could compute F' by evaluating /(r, 1) in the radix 

, 2 • Unfortunately, it may be impossible to represent r 11 exactly in the radix r 2 

with p 2 digits, and the error in the representation of , 11 may introduce more 
error in F' than we would like. One way to overcome this difficulty is to use 
more than p1 digits in the evaluation of /(r,· 1). But it is usually easier to 
convert F by converting the integer rf•F exactly and then dividing the result 
by rf' in FP(r2, p2 , a). 

We shall now consider the conversion of a floating-point number x = r~m 
from S(r1 , p 1 ) to S(r2 , p2 ). First, suppose that we can perform arithmetic in 
the radix , 1 . We adjust the exponent e so that mis either an integer or a frac
tion, imd then we convert m to the radix r 1 . Call this value m'. Then we 
complete the conversion of x by multiplying m' by r"j in the radix , 2 , and this 
is often done by performing the arithmetic in the system FP(rz, p 2 , a). To do 
this, we need a representation of r~ in the radix , 2 for all values e which can 
arise without producing overflow or underflow. We can reduce the number of 
different powers of , 1 that have to be stored by dividing by r'.'1 when e is 
negative. But if the range of the exponents is large, it may require too much 
storage to store even the positive powers of , 1 • One way to save storage is to 
compute d" using one of the techniques described in Section 3.6 for the 
computation of XuN. Alternatively, we might store a few powers of r 1 and 

) 
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compute the others. For example. we could store rt and r: 0 1c fork -· I. 2. 3. 
... , 9. Then it would be very easy to compute rj for any positive integer(' 
less than 100. 

The accuracy of the result produced by this technique depends on the 
accuracy of the multiplication and division and on the accuracy of the 
representation of rj. Unfortunately, we may need more than p 2 digits to 
represent rj when e is large. (See Exercise 9.) By using only p 2 digits in the 
representation of rj, we may introduce an error in the answer which is larger 
than the error introduced by the multiplication or division. If r, • 10 and r 2 

is a power of 2. S(r2 • p 2) does not contain , 1• 
1 but it docs contain rj for small 

positive integers e. This provides an additional motivation for dividing by 
r'."1 when e is negative. 

Finally. suppose that we want to perform the arithmetic in the radix ,,. 
We first find the integer e for which 

ri > Ix I ~ ri- 1
, 

and then we divide x by ri to produce a number y. Clearly r;_ 1 ,~ y .-:: I. so e 
is the exponent of the answer. To obtain the mantissa of the answer. we con
vert the fraction y using the technique described earlier. 

With either of these techniques, we need to store or to compute the repre
sentation of the powers of one radix in the other radix. We are concerned with 
both the conversion of decimal numbers to the radix rand the conversion of 
numbers in S(r. p) to decimal. If we store the representation of powers of 10 
in the radix r, then we can use arithmetic in the radix. r for both of these 
conversions. Alternatively, we could store the decimal representation of the 
powers of r and use decimal arithmetic for both conversions. 

If we are using chopped arithmetic and we want the conversion program 
to produce a rounding conversion transformation, we usually try to produce 
the first Pz + I digits of i and then round the result to p2 digits. The round 
operation requires us to perform an addition in the radix r2• 

The various techniques described above will differ in speed. accuracy, and 
the storage required. We shall not discuss the speed or the storage required, 
because they depend on the machine we are using. But we shall consider a f cw 
of the problems related to accuracy. We shall assume that the machine per-
forms arithmetic in the system FP(r, p, c), where r is a power of 2. • 

We shall first consider input conversion. Suppose that we begin by chang
ing the decimal number to the form (8.3.1) and that we then program the 
conversion using chopped arithmetic. Let 

x = IO'm, .Ism< I, 

and let m' = m be the fraction m converted to the radix r. To complete the 
conversion of x, we multiply or divide m' by 101"' in FP(r, p, ,·). Suppose that 
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x - 2. so x will he changed to the form 101 x .2. Since r is a power of 2 .. 2 is 
not in S(r. p). Then m' will be less than .2. so 10 • m' < 2. Thus. 2 will be 
converted into a number less than 2, so we do not. have a neighbor transforma
tion. The fact that small integers are not converted exactly is quite annoying. 
A possible remedy is to use higher-precision arithmetic in the conversion and 
then round the result to S(r, p). 

Another approach is to begin by changing the decimal number to the form 
(8.3.2). so we convert the integer/ instead of the fraction m. If/ does not have 
too many digits. it can be converted exactly. Similarly. if I e I is not too large. 
I01" 1 is in S(r, p). If both/ and 101" 1 are in S(r, p), then the multiplication or 
division of/ by 101"1 in FP(r, p. c) will produce the correctly chopped answer 
.i. This means that small integers will be converted exactly. In fact. we can find 
a wider class of numbers for which this procedure will produce the correctly 
chopped answer. Let k be the integer for which 

(8.3.5) 

and let e be the largest integer such that 10" is in S(r, p) for all integers e with 
I~~ t' ~ e. Then this conversion procedure will producethecorrectlychopped 
answer i whenever the decimal representation of x in the form (8.3.2) 
satisfies both 

(8.3.6) 

and 

(8.3.7) Ill< IOk. 

The condition (8.3.7) means that I has at most k decimal digits. Once we have 
determined k and ,1• it is easy to see whether the conditions (8.3.6) and (8.3.7) 
hold. These conditions arc satisfied by many of the numbers we use in our 
programs, so there is a significant class of numbers for which this conversion 
procedure will produce the correctly chopped answer. But if either (8.3.6) or 
(8.3. 7) fails to hold, we may not even have a neighbor transformation. In fact, 
the transformation might not even be monotone. 

We may encounter the same sort of problems with the output conversion 
program. Suppose that we begin by determining e such that 

(8.3.8) 

Then we divide x by 10" in FP(r. p, r) to produce a fraction y. (If e is negative, 
we can multiply x by 101"'.) Here <' is the exponent of the .mswcr. and the 
mantissa of the answer is obtained by converting the fraction y to decimal. 
We assume that the conversion of y produces the value .f or y chopped to 
S( 10, p'). Consider the '-'asc in which x . 2. llcrc (' • I. so )' ::, 2 ; 10. 
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Since .2 is not in S(r, p), y < .2. Then when J' is converted to decimal we 
produce the value J' ~: y < .2. We again h~1vc the problem that small 
integers are not converted exactly. 

One remedy for this problem is to change the approach so that we convert 
integers instead of fractions. We begin by finding e satisfying (8.3.8) and k 
satisfying (8.3.5). Instead or dividing or multiplying x by 101•", we divide or 
multiply x by 101' ·• 1• This produces a number z in S(r. p) with 

101 > lzl 2 101 1 • 

The integer part of z may be converted exactly. We convert the fractional part 
or z independently, producing the chopped result z. With this approach, we 
can guarantee that small integers are converted exactly. 

EXERCISES 

I. Consider lhe conversion or decimal numbers into numhcrs in S(lll, 14). 
Suppose that the conversion program lransforms the decimal number x into 
the value T(x) or x chopped to S(l6, 14). Answer the following questions for 
x c.--= n/4, n/2, n, 2n, and 4n. 
a. What is the value x" or x rounded to S(l6, 14)? 
b. Find a decimal number y for which T(y) :t. Use as few decimal digits a: 

possible in the representation or y. 
c. In some implementations or PL/I for 1he IBM Systcm/360. we were allowed 

a maximum or 16 decimal digits to specify a floating-point constant. Find 
the 16-digit decimal number y for which t(y) is closest to-~". By how many 
digits in the last place do T(y) and x" differ? 

2. Let S(r, p) be the set ornoating-point numbers handled by the machine you .1re 
using. Find the largest integer p' which satisQcs (8.2.3), and find the smallest 
integer p' which satisfies (8.2.4). Whal arc these values for p' if S(r, p) is 1he set 
of double-precision floating-point numbers on the machine you arc using? 

3. Let The a transformation or S(ri, p 1) intoS(r1 , p1 ), and let u he a transforma
lion of S(rz,p2) into S(r1,p 1). Find a bound for the relative error in the 
approximation UT(x) ~ x ir both a and Tare neighbor transformations. 

4. Let The a rounding conversion transformation of S(r1, p 1) into S(r 2 , p 2 ) and 
let a he a rounding conversion transformation or S(r1 , p2 ) into S(r., p 1 ). Prove 
that if r j P• > r 11P•- 0 , then at(x) -, x holds for all x in S(r., p 1). 

S. Let T he a truncation conversion trnnsforma1ion of S(ri. p 1) into S(,1 , p2), 

and let a he a rounding conversion transformation of S(r2, p2 ) into S(r1, p 1 ). 

Prove that ff rr•- 1 ~ 2rf• - I, then UT(x) =-~ x holds for all x in S(, .. pi). 

6. Let T be a rounding conversion transformation of S(l6, 6) into S(IO, 8). 
a. Prove that T cannot be a transformation onto S(IO, 8). 
b. Find a number in S(IO, 8) which is not the image or any number in S(l6, 6) 

under T. 

) 
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7. Lett he a truncation conversion transformation of S(16, 6) into S(IO, 9), and 
lcta he a truncation conversion transformation or S(IO, 9) into S(l6, 6). 

a. Write a program which will produce the transformations u and T for num
bers in the interval 16 ~ x < 100. 

b. Select a number x which is in S(l6, 6) and lies in the interval 16 ~ x < 100. 
Convert and reconvert x several times. That is, form (ut)"(x). How many 
times must the conversion and reconversion be repeated before you reach a 
number yin S(l6, 6) with (aT)(y) -.-, y? 

c. Repeat part b for several other values of x. 

8. Let T be a truncation conversion transformation of S(l6, 6) into S(IO, 9), and 
let a be a truncation conversion transformation or S(IO, 9) into S(l6. 6). Let x 
be a positive number in S(16, 6). Suppose that we convert and reconvert x 
many times. That is, we form (UT)"(x) for large n. 
a. If 16 ~ x < 100, what is the maximum number or units in the last place by 

which x and (at)"(x) may differ? 
b. Ir x lies between! and I, what is the maximum number or units in the last 

place by which x and (at)"(x) mly differ? 
c. Find a value or x such that the downward drift or (at)"(x) will never stop. 

That is, we shall never reach a number y with (O'T)(y) = y. 

9. Let S(r, p) he the set or floating-point numbers on the machine you arc using. 
Find the largest in1cgcr e such that IO .. is in S(r, p) for every integer e with 
I :s;; e::: e. Is it possible for IO .. to be in S(r, p) for some integer e > e? 

JO. Let S(r, p) be the set or floating-point numbers on the machine you arc using. 
Suppose that you have an input conversion program which begins by changing 
the decimal number to the form (8.3.2). Then it converts the integer / to S(r, p) 
and multiplies or divides / by 101 .. 1 in the system FP(r, p, <"). Ir / is not in 
S(r, p), assume that / is converted into the properly chopped value i. Ir rn1,1 

is not in S(r, p), then / is multiplied or divided by the number P ::· 101,1 
obtained by chopping io1,1 lo S(r, p). 

a. When can you guarantee that this program will produce the correctly 
chopped answer. [That is, find the values of k and i to use in (8.3.6) and 
(8.3.7).] 

b. Is the input conversion transformation T well defined? 
c. Is the input conversion transformation monotone? 
d. Suppose that the input conversion program converts x into x. Find a bound 

for the relative error in the approximation x ==::: x. 

I J. Change the specifications of the conversion program described in Exercise 10 
by changing the number P used as an approximation for 101,1. Let P be the 
number iord' obtained by rounding 101,1 to S(r, p). Answer all the questions in 
Exercise 9 for this conversion program. 

12. Suppose that you can perform arithmetic only in the radix r 1• How would you 
program a rounding conversion transformation of S(r., p 1) into S(r2 , p 2)? 

) 



) 

9 CAREFULLY WRITTEN 
PROGRAMS 

9.1. INTRODUCTION 

In this chapter we shall illustrate some of the problems that face us when 
we try to produce high-quality programs. We shall refer to these programs as 
careful~•' wrillen programs in contrast to "quick and dirty" programs. Care
r ully written programs are typified by library routines, although not all library 
routines have achieved high quality. Since a library program will be used 
ex.tensively, its author is usually willing to devote a great deal of time and 
effort to the program. His objective is to produce a high-quality program 
rather than a quick and dirty program. 

To write a good program. we must have a thorough understanding of the 
problem we are solving. In fact, writing the program often forces us to study 
aspects of the problem which we would not have considered otherwise. This 
suggests that our illustrations of carefully written programs should deal with 
problems which are extremely familliar. We shall discuss the solution of a 
quadratic equation and computing the average of two numbers. By consider
ing these simple problems, we hope to show why it takes so long to write a 
high-quality program. 

We shall not discuss either the speed of execution of the program or the 
amount of storage it requires, although both of these affect the quality of the 
program. Instead, we shall restrict our attention to the quality of the answers 
produced by the program. 

9.2. AVERAGE PROBLEM 

As our first illustration of a carefully written program, we shall consider a 
program which computes the average of two normalized floating-point 

240 
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numbers. We could begin by specifying the accuracy we expect in the 
answer-say an error of less than one unit in the last place. But it might turn 
out that the accuracy we have specified is extremely difficult to achieve 
without resorting to higher-precision arithmetic and that we could produce a 
much more efficient program if we relaxed the accuracy criterion slightly. 
Instead of specifying the accuracy of the program in advance, we shall try to 
produce as accurate an answer as we can without degrading the speed of the 
program too much. However, we shall require the write-up of the program to 
provide the user with a bound for the error. 

The accuracy of our answer may depend on the precision of the arithmetic 
used in the program. lfwe performed the entire calculation in higher-precision 
arithmetic and then rounded the result to single-precision, we would expect 
to produce a very accurate answer. But this seems to be a very high price to 
pay, so we would not be willing to use this approach if it produced only a 
slight improvement over a single-precision version of the program. We usually 
start with the hope that we can write the entire program in single-precision. 
As we saw in the discussion of the quadrature problem in Section 4.1, it is 
sometimes highly advantageous to perform a few operations in a precision 
which is higher than that used in the rest of the program. Whether this 
approach is reasonable often depends on whether the hardware and software 
support double-precision arithmetic. For the average problem, we shall 
assume that double-precision arithmetic is extremely expensive, so we shall 
require that only single-precision arithmetic be used. 

When we use a library program to compute a familiar function, we ex.peel 
the program to preserve many well-known properties of the function. For 
example, we would be quite annoyed if a cosine routine produced an answer 
greater than I, or if it failed to produce the value I for the cosine of zero. 
Similarly, the average of two numbers has several familiar properties, and we 
shall demand that the program preserve them. For example, the answer 
should be independent of the order of the arguments. Another requirement is 
that the average of A and B should be zero if and only if B = -A. Also, we 
would be annoyed if the average failed to satisfy 

(9.2.1) min(A, B) < average(A, B) < max{A, B). 

We note that equality can hold in (9.2.1) if A = B. When A * B. we would 
like to have 

(9.2.2) min(A, B) < average(A, B) < max(A, B). 

But if A and B were consecutive floating-point numbers, we could not satisfy 
(9.2.2), so we shall require only that our program satisfy (9.2.1 ). 

Finally. consider the problem of overflow and underflow. The input 
numbers A and Bare floating-point numbers, and their average cannot exceed 
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the larger of them. Therefore. the correct answer does not exceed the largest 
floating-point number Q. If overflow occurs. it is the fault of the algo_rithm. 
not the problem. We shall require that the program never overflow. 

The situation with underflow is different. If we are asked to compute the 
average of zero and the smallest normalized positive number w, the answer 
undcrHows. We shall require that no underflows occur unless the answer has 
an absolute value less than w. 

Based on these ideas, we give the following specifications for the program. 

Specifications for the Average Problem 

I. The program may be written as either a function subprogram or as a 
subroutine subprogram. The input A and B may be assumed to be normalized 
floating-point numbers, and the result produced for the average must be a 
normalized floating-point number. Only single-precision arithmetic may be 
used. 

2. Accuracy: The value produced for the answer must be approximately 
(A + B)/2. and it must have the correct sign. The write-up must contain a 
reasonable bound for the error. The error bound may be given either in terms 
of units in the last place or as a bound for the relative error. 

3. Properties: The program must produce a value for the average which 
has the following properties: 
a. min(A, B) ~ average(A, B) s max(A. B). 
b. average(A, B) =--= average(B, A). 
c. average(A, B) = 0 if and only if B 7-: -A. 
d. average(-A. -8) = -average(A, B). 
(Property c may be modified if the average underflows.) 

4. Ol'£'rflow/Umlerflow: The program shotdd never produce an overflow. 
and it should not underflow unless 

(9.2.3) O < l(A + B)/21 < w. 

There should be a reasonable strategy for handling the case in which (9.2.3) 
holds. The write-up should tell the user what happens in this case and what 
number will be returned as the answer. It should also tell him how to find out 
whether this case arose. 

The reader is invited to stop here and write a program meeting these 
spccilications. We shall discuss some aspects of the problem. hut part of the 
prohlcm will he left as exercises. Since the details of the problems we encoun
ter will depend on the floating-point arithmetic we are using. we shall assume 
throughout that the arithmetic is performed in the system FP(r. p. c). 
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The naturnl formulas to consider using for the average of A and Bare 

(9.2.4) 

(9.2.5) 

(9.2.6) 

AV -c- (A (f) B)-;- 2 

AV ~-., (A -:- 2) (~ (B-;- 2) 

AV = A tH [(B - A) -;- 2). 

We shall discuss some of the problems that arise with the use of each of these 
formulas. 

If A and B have the same sign, then formula (9.2.4) might produce over
flow. Similarly, formula (9.2.6) can produce overflow if A and Bhave opposite 
signs. Then one way to avoid overflow is to test A and B for sign agreement 
and use one or the other of these formulas depending on whether they have 
like signs or unlike signs. Indeed, we shall see that many aspects of the behavior 
of formulas (9.2.4)-(9.2.6) depend on whether or not A and B have the same 
sign. so it is quite natural to use one formula when they have the same sign 
and another formula when they have different signs. 

It is easy to sbow that (9.2.4) cannot produce underflow unless (9.2.3,) 
holds. The division by 2 in formula (9.2.5) will not underflow unless A or B 
has an absolute value which is positive but less than 2w. Even if I A I and I BI 
arc both > 2w. the addition in (9.2.5) can underflow if A and B have opposite 
signs. (Sec Exercise 6.) With formula (9.2.6), we have to worry about under
flow both in the computation of 

(9.2.7) C = (B8 A)-;- 2 

and in the addition of C to A. 
One way to avoid underflow with any of these formulas is to scale the 

problem when A and Bare both small. We shall illustrate this approach by 
considering the computation of C in (9.2.7). Suppose that A ~- r'm, where 
r •~:lml< 1. lflB(-::)Al:r-0. wehavelB(-:)Alzr'·P-t>IAl/rP••. It 
follows that (9.2.7) cannot underflow unless both 

(9.2.8) 

and 

(9.2.9) 

When both (9.2.8) and (9.2.9) hold, we can scale the problem by multiplying 
A and B by rP• 1 . This will not produce overflow so long as the machine pro
vides a reasonable range of exponents. The advantage of scaling by a power 
of r is that it docs not introduce any error. We compute a value D for the 
average of rP• 2A and rP+iB, and then we divide Dby rPH. Before dividing D 

) 
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by rP-+2, we can perform a test to see whether I DI> rP♦ 2"'· If 0 < I DI< 
rP• 2"', we can omit the division by rP+Z and provide whatever treatment we 
have decided on for the case in which the answer underflows. 

Another problem with formula (9.2.6) is that it is not symmetric in A and 
B, so it might produce a different result ir the arguments A and B were 
interchanged. To overcome this difficulty, we could require that, say, 

(9.2.10) 

and interchange A and B if (9.2.IO) does not hold. 
Next, we shall consider the properties listed under heading 3 in the specifi

cations. To see how these properties can fail to hold, we shall consider some 
examples in FP( 10, 6, c). It is easy to modify these examples so that they apply 
to FP( 16, p, c), but they are not applicable to a binary machine. 

First, suppose that 

A= .500001 

B = .500003. 

Then A -1- B = 1.000004,soA (f,) B =A+ B = I. Then(A (BB) "7" 2 = .5, 
so formula (9.2.4) can produce a result which is smaller than min(A, B). It 
can be shown that the value produced by formula (9.2.4) in FP(r, p, c) 
satisfies (3a) if and only if r = 2. 

Similarly, if 

A= .500001 

B = -.500003, 

then B (-:) A = -1, so formula (9.2.6) produces the answer .000001. But the 
correct answer is - .000001, so formula (9.2.6) failed to produce the correct 
sign. 

We even find difficulties with formula (9.2.5). Let 

A = B = .500001. 

Then A -;- 2 = B-;- 2 = .25, so formula (9.2.5) produces the value .5, which 
is smaller than min(A, B). Similarly, if 

A= .500001 

B = -.500000, 

then (9.2.5) produces the value zero even though B * -A. It can be shown 
that these two examples represent the only cases in which the result produced 
by this formula fails to have the properties listed under heading 3 in the 
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specifications. That is, it fails to satisfy (3a) if and only if A -= B and 
A -=- 2 * A/2, and it fails to satisfy (Jc) if and only if A "7" 2 --= -B -:- 2 and 
A -::1:: - B. If we want to use formula (9.2.5), we can provide special treatment 

for these cases. 
It can be shown that formula (9.2.4) produces a result which has all the 

properties listed under heading 3 in the specifications if A and B have opp~site 
signs. Similarly, it can be shown that the result produced by (9.2.6) satisfies 
(3a), (Jc), and (3d) when A and B have the same sign. We may use these 
observations to devise a strategy for selecting the appropriate formula based 
on the signs of A and B. 

We shall now turn to the question of the accuracy of the answers produced 
by these formulas. To see how the error behaves, we shall consider some 
examples in FP(I0, 6, c). The first example uses formula (9.2.5) for the data 

A = 2.00001 

B = .00001-99999. 

Here 
A 
2 = 1.000005 

B 
2 = .00000999995. 

Then (9.2.5) produces the answer 1.00000 instead of 1.00001499995, so the 
error is almost I! units in the last place. It can be shown that if A and B _ha~e 
the same sign, then (9.2.5) always produces an error of less than I l units m 
the last place. 

Now suppose that A and B have opposite signs. We have seen that (9.2.5.) 
can produce the answer zero even though B ~ -A. Even if we provided 
special treatment for the case in which A -:- 2 • ·-= B -;- 2. the formula can 
produce large relative error if I A I is close to I B 1- Suppose that 

A---:: 2.00004 

B = -2.00001. 

Then (9.2.5) would produce the answer .00002 instead of .000015. Since this is 
a relative e~ror of¼, we would not use this formula for the case in which A 
and B have opposite signs. 

Next, we shall consider formula (9.2.4). Let 

A= 1.00002 

B ·.-· -.000001. 

Then A ED B 0=-c, 1.00001, so (A Q-) B) -:- 2 - .500005. The correct answer is 
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. 5000095, so the error is 4{ units in the last place. It can be shown that if r is 
even and A and B have opposite signs, then the error produced by (9.2.4) is 
less than r/2 units in the last place. We shall not consider the error produced 
by (9.2.4) in the case in which A and B have the same sign. because the formula 
can produce a result which docs not satisfy (3a). 

For formula (9.2.6), we consider the example 

A ~ .0000008 

B = 1.00002. 

Here Be, A -- 1.00001. so (9.2.6) produces the answer .500005. But the 
correct answer is .50000104, so the error is 5.4 units in the last place. It can be 
shown that the error produced by (9.2.6) is less than r/2 I- I units in the last 
place if r is even and A and B have the same sign. We have seen that when A 
and B have opposite signs the value produced by (9.2.6) might have the wrong 
sign, which would produce a relative error greater than I. 

9.3. QUADRATIC EQUATION 

Consider the problem of writing a subroutine to solve the quadratic 
equation 

(9.3.1) Ax2 +Bx+ C .,---. 0. 

The input will be the coefficients A, B, and C, and the output will be the roots 
RI and R2.t We shall assume that A, B, and Care real and that they arc 
normalized floating-point numbers. Three aspects of the problem will be 
discussed: the form of the CA LL, producing good accuracy, and avoiding 
overflow and underflow. 

First, consider the CALL. It would be natural to use 

(9.3.2) CALL QUAD(A,B,C,R I ,R2,I) 

where I is an error indicator which would be set to indicate whether or not we 
have been able to solve the equation. But what should the subroutine do if the 
roots of (9.3.1) are complex? One approach would be to treat the case in 
which the roots are complex as an error. On the other hand, it could always 
return the roots as complex numbers, even when they are real. The CALL 
could be written as 

(9.3.3) CALL QUAD(A,B,C,RI R,RI I.R2R,R21,I) 

tForsythe (1970) discusses the specifications for a good quadratic equation solver, and 
he describes a high-quality program produced by Kahan. 
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where, for example, RI R and R 11 are the real and imaginary parts of RI . 
Another approach would be to use the CALL (9.3.2) and require that RI and 
R2 be typed COMPLEX. But there are many cases in which we know that 
the roots of (9.3.1) are real, and in these cases it would be annoying to have to 
type the roots COMPLEX in the calling program. If we forgot to do so, we 
would change other variables in the calling program, producing disastrous 

. results. Including the extra variables in the CALL statement (9.3.3) is a small 
price to pay, since we do not have to look at the imaginary parts if we know 
that the roots are real. 

There is still another way to handle complex roots of (9.3.1 ). Since the 
coefficients of (9.3.1) are real, when the roots are not real they are complex. 
conjugates a I· bi. We could use the CALL (9.3.2) and store a and bin RI 
and R2, using I to indicate that the roots are not real. From the point of view 
of the author of the subroutine, this would appear to be an ideal solution. It 
retains the simplest form of the CALL, and yet it provides complete informa
tion about the answer. Unfortunately, experience shows that many users of a 
subroutine such as this do not bother to test the error indicator. If the user 
expected the roots to be real and did not test I, he would get a bad answer 
when the roots are not real. For example, a slight change in the coefficients of 
(9.3.1) could change a double root at 2 into a pair of complex roots 2 ± 10-a;, 
If we stored 2 in RI and 10-a in R2 and the user thought that the roots were 
real, he would be very dissatisfied with the value 10- 8 for a root of the equa
tion. Exercise 12 gives an example of an equation in which a double root is 
changed into a pair of complex conjugates by the error introduced by radix 
conversion. 

Based on these observations, it seems reasonable to accept the form 
(9.3.3) for the CALL. 

Another question related to the calling sequence is what the subroutine 
should do when A = 0. If we were solving (9.3.1) by hand, we would never 
consider using the quadratic formula 

(9.3.4) 
-B ± ✓B2 - 4AC 

.T = 2A 

when A -- O. If we do try to use (9.3.4), we encounter division by zero and we 
cannot find the root of the equation Bx + C = 0. One approach is to use the 
error indicator I to indicate that A = 0, and set RI = -C-:- Band R2 = '1. 

The following example suggests that this might be a reasonable approach to 
use when A --== O. Suppose that we want to find the maximum value of the 
function 

/(x) = ax3 + bx2 -1- ex + cl 

in the interval O ~ x·~ I. We would find the roots of the quadratic equation 

_) 
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f'(x) -~ 0 and test the value of/ (x) at 0. I. and any root of /'(x) • 0 lying 
between O and I. Now suppose that for one set of data we have a • o. so 
/'(x) is linear. We want the root of f'(x) = 0. and any number the quadratic 
equation solver produced for the second root would be acceptable. We would 
reject the number if it did not lie in the interval O ~ x ~; I. and if it did lie in 
this interval, we would test it. But if the quadratic equation solver did not 
produce the root of the linear equationf'(x) ~ 0. we would have to provide 
special treatment for the case a = 0. 

Similarly. if A = B = C = 0, the subroutine could return any values for 
RI and R2 and set I to indicate that every complex number satisfies the 
equation. If A = B = 0 but C ¢ 0, I should indicate that the equation hus 
no solution. 

The way a subroutine treats degenerate cases such as these can be quite 
important, because they arise in computing far more often than one might 
expect. One reason for this is that we write the program to handle the general 
case, but we often test the program on simple cases that can be handled 
analytically. To find a problem which can be solved easily, we may simplify 
the formulation, and this can easily result in a degenerate case for some 
subroutine. 

We shall now turn to the question of the accuracy of the answers. We 
shall assume that the arithmetic is performed in FP(r, p. c) and that A =/:. 0. 
We shall also assume that the relative error introduced by the square root 
program we are using is small. As we saw in Chapter 3, the result produced by 
multiplication or division in FP(r, p, c) will have small relative error if the 
operands do. This is also true of addition and subtraction when we have the 
add magnitude case, so our primary concern is the subtract magnitude case. 
The quadratic formula (9.3.4) will produce a small relative error if we do not 
encounter this case. 

First, suppose that B 2 - 4AC > 0 and consider the addition of 
:1~ ✓ B2 - 4A C to -B. For one of the roots we shall have the add magnitude 
case, and for the other root we shall have the subtract magnitude case. We 
shall test the sign of-Band select the + or - sign in front of the square root 
so that we first compute the root RI for which we have the add magnitude 
case. Since the product oft he roots of (9.3.1) is C/ A. we may compute R2 fron, 

(9.3.5) R2 :c: -5_. 
A•RI 

If we can compute B2 - 4AC accurately, this gives us a way to compute both 
roots of (9.3.1) with small relative error. rAnother way to compute R2 is to 
ralionalite tlte numerator in (9.3.4).) 

Now consider the computation of the discrimimuu Jl1 - 4AC. In Exctcise 
6 of Chapter .3 we saw thot there is no t«msonuble boUHd fut the tt?lttti\.'~ t!ttot 
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produced hy coding xz - )'2 as (x * x) A (y * y). Similarly. we may produce a 
large relative error in the computation of 8 2 --:- 4AC if B2 =:::: 4AC. To sec how 
this error will affect the answer, suppose that Bis slightly less than I and that 
B1. . - 4AC:::::: 10 •8 • If we were using eight-digit decimal arithmetic. we might 
ohtain the value 2 ,-: 10-a for 0 1 ·- 4AC. Then ft2 

-- 4AC would be 
✓ 2 :-: 10 4 instead of 10-•, so the error introduced in the calculation of 
8 2 -- 4AC has produced an error in digits near the middle of the answer. 

When B 2 .-:::: 4AC, the roots of Eq. (9.3.1) are nearly equal. Consider the 

equation 

(9.3.6) x 2 - 2ax + a 2 = 0, 

which has a double root at a. If we change the constant term in (9.3.6) to 
a 2 - f 2, we have the equation 

x 2 - 2ax + 0 2 
- f 2 = 0, 

whose roots are a ± f. Suppose that a is slightly less than I and that f ::.....: 10-•. 
Then a change of I in the eighth digit of the constant term in (9.3.6) produces 
a change of I in the fourth digit of the roots, so the problem is not well 
conditioned. By means of a backward error analysis, it can be shown that the_ 
value we compute for ✓ B2 - 4AC is exactly ✓ B2 

- 4AC', where C' =:::: C. 
But when the roots are nearly equal, this change in C can produce a significant 
change in the answers. • 

Thus, we want the value computed for ✓ B 2 
- 4AC to have a small 

relative error, and in the subtract magnitude case this requires us to use 
higher-precision arithmetic. We shall use double-precision arithmetic to 
compute 8 2 - 4AC, and then shorten the result to single-prccisio~ and use a 
single-precision square root program. The rest of the calculataon can be 
performed in single-precision. 

If we compute the discriminant in this way and use the appro~•ch sug-
gested earlier for the calculation of R2, we can compute both roots with small 

relative error. 
Finally, we shall consider the problem of overflow and und~rflow. Our 

objective is to compute any root of (9.3.1) whose absolute value hes b~tween 
ru and n. To simplify the discussion, we shall assume that we are usmg the 
IBM System/360, where;= 16, '1 ~ 1663

, and OJ= 16· 65
, 

Since the quadratic formula requires us to compute 8~ and 4AC, we.can 
encounter overflow even when the coefficients and the roots are substantaally 
less than n. An example of this is provided by the equation 

(9.3.7) 

where Bi ttttd 4AC cS\'ctftow, but the roots 11te I and t h ls clear that we cari 
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avoid this overflow by dividing (9.3.7) by 1640• This suggests that we should 
scale the coefficients of (9.3.1) so that the coefficient of x 2 is close to I. 

But consider the equation 

(9.3.8) J6-• 0x 2 - 3x + 2 • 1640 = 0, 

whose roots are 1640 and 2 • 1640• If we tried to scale the coefficients by 
multiplying (9.3.8) by 1640 , the constant term would overflow. For this 
problem, it is convenient to introduce the scale factor in x instead of in the 
coefficients. If we substitute x = 1640 y, (9.3.8) becomes 

(9.3.9) 1640y 2 - 3 • 1640y + 2 • 1640 = 0. 

As above, we can solve (9.3.9) ifwe divide the coefficients by 1640• Then the 
roots of (9.3.9) must be multiplied by 1640 to produce the roots of (9.3.8). 

Our approach will be a combination of these two types of scaling. It will 
require us to extract the exponents of the floating-point numbers we are using 
and to change them. These operations can be performed by using the tech
niques discussed in Section 4.4. All the scaling will be done by adjusting the 
exponents, so it will not introduce any errors. We sh~1II assume that neither 
A nor C is zero, since the other cases arc easy to handle. 

We shall scale the problem by substituting x ~0 16Ky and multiplying the 
coefficients by J6L. Then (9.3.1) becomes 

(9.3.10) 162K•LAy + }6'\'.+LBy + l6'·C = o. 

which we write as 

(9.3.t I) A'y2 + B'y + C = 0. 

We shall select Kand l so that the exponent of A' is zero and either B -~ 0 or 
the exponent of B' is zero. First, extract the exponents e,,, en, and re of A, B, 
and C. If B = 0, set K = 0 and l = -e A· If B ;e 0, the exponents e A'• t•8 ., and 
ec· of A', B' and C' are given by 

We want 

e ,,. = e A + 2K + L 

eB' =-- l'n ·I· K -1- L 

l!c· -= l'c I· L. 

2K + L = -eA 

K + l = -e8 , 

so we set K == e 
8 

- e A and l = e A - 2e 
8

• 

_) ) 
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We now construct the floating-point numbers A' and B' by changing the 
exponents of A and B to zero. We would also like to change the exponent of 
C to ec- = ec: + l, but <'c· may be outside the range of the exponents handled 
by the machine. For example, this happens with the equation 

Even if IC' I < n, the calculation of 4A'C' might produce overflow. But with 
our scaling of A' and B', it is easy to see that we shall not encounter either 
overflow or underflow in the solution of (9.3.11) if 

(9.3.12) -63 < ec- < 62. 

We shall first consider the case in which (9.3.12) holds. We can change the 
exponent of C to ('(" and solve (9.3.11 ). Then the roots of (9.3.11) must be 
multiplied by 16K to produce the roots of (9.3.1 ). Since these multiplications 
can produce overflow or underflow. we might prefer to perform the multipli
cations by changing the exponents. This would allow us to provide any 
treatment we wanted to for the cases in which the answer overflows or 
underflows. 

Now suppose that (9.3.12) does not hold. We may write 

(9.3.13) C' = l62MC", 

where the exponent of C" is 0 or I according to whether the exponent of C' is 
even or odd. We form C" by changing the exponent of C, and we compute 

First, suppose that B -.. 0. If AC< 0, the roots of(9.3.t I) are± 16'"S. Then 
the roots of (9.3.1) may be obtained by adding K + M to the exponents of S 
and -S. Similarly, if AC> 0, the roots of (9.3.1) are J6K •MSi. The real parts 
are zero and the imaginary parts are obtained by changing the exponents of 
Sand -S. 

Next, suppose that ec .. < -63 and that B * 0. Then J 6- 1 ~ I B' I < I and 
j4A'CI < 16 62 , so we may ignore the contribution of 4A'C' to the discrimi
nant of(9.3.I I). For the add magnitude case, wetakey1 = -B'-;- A', and to 
compute the other root we form T = -·C" 0 (A'• y,). To get the roots of 
(9.3.1 ), we add K to the exponent of y, and 2M + K to the exponent of T. 

Finally, suppose that re•> 62. Then we may ignore the contribution of 
(B')2 to the discriminant. so our formula becomes 

(9.3.14) Y 
= -B' ± ✓-4A'C' 

2A' 
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If AC< o. the roots of (9.3.11) are real and we may ignore the contribution 
of B' in (9.3.14). This yields± 16'"S for the roots of (9.3.11). But if AC> o. 
the real parts of the roots are -B'/(2A'). and the imaginary parts are± 16"'S. 
As above, the roots of (9.3.1) are obtained by changing the exponents of the 
roots of (9.3.11 ). 

EXERCISES 

I. Find two floating-point numbers A and B such that 

A (±)[(B8A) + 2] -:t= BEt)[(A 8 B) + 2), 

when the arithmetic is performed in the system 
a. FP( JO, 6. c). 
b. FP(2, p, c). 

2. Suppose that we use the formula 

AV = (A ~ 2) Et) (B ··:- 2) 

for the average problem. Assume that r is even and that the arithmetic is 
performed in the system FP(r, p, c). Show that 

min(A, B) s AV s max(A, B) 

fails to hold if and only if A = B but A + 2 :¢: A/2. 

3. Suppose that we use the formula AV ~-=-= (A ® B) -;- 2 for the average problem. 
Assume that the arithmetic is performed in the system FP(r, p, c), where p 2 2. 
Show that 

min(A, B) s AV s max(A, B) 

holds for all A and Bin S(r, p} if and only if r = 2. 

4. Show that if A and B have opposite signs, then formula (9.2.4) produces a 
result which has all the properties listed under heading 3 in the specifications 
for the average problem. 

5. Suppose that we perform the arithmetic for the average problem in FP(r, p, c), 
where r is even and p 2 2. For which of the formulas (9.2.4)-(9.2.6) can we 
assert that the result satisfies 

min(A, B) < AV < max(A, B) 

whenever there is a ftoating-point number between A and B? 

6. Suppose that we arc using a machine on which the arithmetic is performed in 
FP(l6, 6, c) and that ro = J6-u. Find noating-point numbers A and B such 

) 

that 

IA i Bjzro 

IAI z 2c.o 

IBI 2 2ro 

but (A + 2) (f) (B -;- 2) underftows. 

) 
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7. In FP{IO, 6, c), find an example of two floating-point numbers A and B for 
which B ·-A but 

8. Write a program to solve the average problem on the machine you arc using. 
It should meet all the specifications given in Section 9.2. 

9. Suppose that we use formula (9.2.5) for the average problem. Assume that the 
arithmetic is performed in FP(r, p, c), where r is even. Show that if A and B 

have the same sign, then the error is less than I l units in the last place. 

10. Suppose that we use the formula (9.2.4) for the average prohlem. Assume that 
the arithmetic is performed in the system FP{r, p, c), where r is even. Show 
that the error is less than r/2 units in the last place. 

11. Suppose that we use formula (9.2.6) for the average problem. Assume that the 
arithmetic.: is performed in the system FP(r, p, c), where r is even. Show that 
if A and B have the same sign, then the error is less than r/2 -I I units in the 
last place. 

12. Convert the coefficients of the equation 

to S(l6, 6) using a truncation conversion transformation. Show that the roots 
of the resulting equation 

A"x2 + Bx + c == o 
arc not real. 

13. Suppose that you want to solve the quadratic equation 

Ax2 + Bx -1- C = 0 

without doing any scaling. Let e A• ea, and ec he the exponents of the floating
point numbers A, B, and C. Find a number e such that you will not encounter 
either overnow or underflow on the machine you are using if I e A I, I ea I, and I ec I 
are all less than e. 

14. Find an example of a quadratic equation 

Ax2 1- Bx + C =-~ O 
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whose coefficients are normalized floating-point numhcrs on the machine 
you arc using, and 
a. One root overflows. 
b. One root underflows. 
c. One root overflows and one root underflows. 

IS. Let Ax2 + Bx + C = 0 be a quadratic equation whose cocnicicnts arc nor
malized floating-point numbers. Suppose that we use the scaling described in 
Section 9.3 and that (9.3.12) holds. Find examples to show that we may en
counter either overflow or underflow when we multiply lhc roots of (9.3.11) hy 
)6K. 

16. Suppose that we use the quadratic formula to solve 

Ax2 + Bx - A = 0, 

without providing any special treatment for the computation of R2. Also, 
assume that B2 + 4A 2 is computed using single-precision arithmetic. Let 
B - " 1.23456 and A = .000123. Describe what happens when the calculation is 
performed in FP(I0, 6, c). 

17. Consider the quadratic equation 

Ax2 + Bx cco, C "· - 0 

where A ,~ .20000001, B = -.4. and C =- .19999999. Use the quadratic 
formula to find both roots or the equation, performing all operations in 
FP(IO, 8, r). Assume that the square root routine produces the correctly 
chopped result. What is the error in the answers? What is the error in lhe 
answers if we perform the calculation or B2 - 4AC in FP(IO, 16, c·), but 
perform the rest of the calculation in FP(IO, 8, c)? 

18. Let A, B, and C be in S(r, p), and suppose that we compute 8 2 - 4AC in 
FP(r, 2p, C'). Show that we obtain the correctly chopped value 8 2 -- 4AC' ir 
r is 2 or 4 but that we do not always obtain B2 • • 4AC if r is 10 or 2k with 
k > 2. If r =t: 3, show that we always obtain B 2 - 4AC when the calculation is 
performed in FP(r, 2p + I, c). 

) 

10 CHECKING AND 
TESTING 

10.1. RANGE CHECKING 

We shall distinguish between the ideas of checking and testing. By testing 
we mean running test cases to test the behavior of the program. Checking 
refers to checks that are incorporated in the program to check the validity of 
the answers that are produced. 

One of the simplest forms of checking is to check that the numbers lie in a 
prescribed range. For example, a statistical program can check that variances 
are nonnegative and that the absolute values of the correlation coefficients do 
not exceed I. Then if one of these conditions is violated, the program can 
print an error message instead of producing a ridiculous answer. 

Many programs check the input data and print a message if they detect an 
invalid character. In some c,,ses, they also check the range of the numbers 
read in. When an error is detected, the error message should indicate where 
the error occurred, so we do not have to search through several hundred cards 
to find the one that is mispunched. 

It is quite common for a library subroutine to check the range of its 
arguments. For example, square root programs usually check that the argu
ment is nonnegative, an arcsine program may check that the absolute value of 
its argument is at most I, and a matrix inversion program might check that 
the parameter specifying the order of the matrix is a positive integer. A 
subroutine to compute e,c may check that x < log, Q in order to avoid the 
case in which the answer overflows. These checks are designed to detect cases 
in which the problem is incorrectly posed or in which the program is unable to 
produce a reasonable answer. We normally expect library programs to provide 
us with this protection. 

255 
) 
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Some compilers provide us with a similar sort of protection. Programs 
compiled by WATFOR check the range or the subscripts. :and they print an 
error message if we try to use a subscript which is larger than the dimension 
of the array. PL/I provides a similar check on an optional basis. We can 
specify whether or not we want the program it produces to check the range of 
the subscripts. 

10.2. MATHEMATICAL CHECKS 

The most familiar form of checking pertains to the solution of an equation 
f (x) = 0. After we have solved the equation, we can check the answer by 
substituting it into the equation. This concept is extremely familiar from 
elementary courses in mathematics. Some algorithms for the solution of 
f (x) = 0 use an iterative procedure in which the stopping criterion is based 
on the size of J(x), so the procedure automatically includes a check. 

When automatic computers were first used, it was quite common to spend 
as much time and effort checking the answers as calculating them. But much 
less checking is done today, and this may be attributed to several factors. 
First, and probably most important, the hardware has become very much 
more reliable. Also, the problems we solve have become more complicated. 
so it is harder to find a satisfactory check. Finally, we have more confidence in 
our programs, because they are written in higher-level languages. (This 
confidence may not be justified, but it seems to exist.) 

Our experience with solving problems analytically suggests that it is much 
easier to check the answer than it is to solve the problem. For example, 
consider the equation 

x6 + 2x5 - 8x3 - 4x2 + 6x - 15 = 0. 

It is more difficult to solve the equation than it is to check the fact that ✓ 3 is 
a root. Even in machine calculation, we would rather find the value or a 
polynomial p(x) than find the roots of p(x) = 0. This is also true of solving a 
system of n linear equations. It requires about 1n3 multiplications and addi
tions to solve the equations, but it requires only n2 multiplications and 
additions to check the solution. For large values of n, checking the answer 
requires much less machine time than solving the equations. 

Another type of problem in which checking has been used successfully is 
the solution of the partial differential equations that arise in hydrodynamics. 
Here we often find that conservation laws, such as the conservation of energy 
or the conservation of momentum, can be used as a check. But there are other 
problems in which it is quite difficult to find a satisfactory check. Thie is true 
of many problems referred to as simulation. 

) 
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The commonest form of a check is an equation such as 

(10.2.1) f(x) = 0 

which is satisfied exactly by the correct answer x for our problem. Unfortun
~1tcly, we usually have only an approximation .i for x, and we do not expect 
f(.'i) to be exactly zero. Moreover, we usually cannot calculate .f(.i) exactly, 
so we obtain an approximation /(i) for /(.i). We cannot expect j(.i) to be 
exactly zero. but we hope that I /(.i) I is small. We are immediately faced with 
the problem of deciding how large I /(i) I must be before we should reject .i. 

Often we do not have a clear idea about where the cutoff point should be 
set, but the larger I /(.t) I is, the less confidence we have in the answer .i. This 
suggests that we should select two criteria A and B. We would accept the 
answer-~ if I /(.t) I ~ A and reject it if 1 /(.i) I ~ B. If A < I /(i)I < B. then x 
is questionable. For this case, we might print a warning message and allow 
the calculation to continue. 

The criteria A and B cannot be chosen without some knowledge of the 
function f(x). For example, suppose that we are working in FP( 10, 8, c) and 
we set A -·= 10 8 and B = 106 • If 

(10.2.2) 

then either j(."i) ,.,, 0 or else I /(.i)I > 106 • Therefore we shall reject the 
answer unless /Cr:) is exactly zero. On the other hand, if 

(10.2.3) 

I j(."i) I will be less than Io- 8 unless Ii I is extremely large. Thus, we need some 
idea of the size of the numbers that will arise in the computation of /(.Y) 
before we select A and 8. 

The scaling of the coefficients of f(x) is not the only source of difficulty in 
the selection of A and B. Consider the polynomial 

( 10.2.4) .f (X) ·.-::: X" -- (XX" 1 - X + (X, 

where ,r :- • 3 and tx .. 8. 76543,,. Here .f(x) •• : (x - tx)(x" • 1 - I). so the roots 
of /(x) . 0 are tx and the (11 -- l)st roots of unity. Suppose that we are 
working in FP( 16, 6, <") and have obtained an approximation Ii = 8.76544,, 
for the root ex. We would like to check (i by computing /(8.). aml since i 
differs from tx by only one unit in the last place, we want to accept 8.. 

The following table shows the true values of /(8.) rounded lo four decimal 
digits: 
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n 

3 
s 

JO 
20 
40 
80 

/(fl.) 

.6734 X 10-4 

.4889 X J0-2 

.2122 X JOJ 

.3996 X 1011 

.1417 X JOJJ 

.1781 X )068 

CHAP. ]0 

When we evaluate j(a.) by performing the arithmetic in FP(l6, 6, c), we shall 
produce approximately these results. Although the coefficients of ( I 0.1.4) are 
of reasonable size, changing the root by I in the last place produces an 
extremely large value for I /(.i:) I when n is large. We clearly cannot set A large 
enough to accept the value a, without accepting many very bad approxima
tions for the roots of /(x) = 0. This behavior is not unusual for polynomials 
of high degree. 

For some problems, we may be able to write the check in the form 

( 10.2.5) F(x) = G(x), 

where F(x) and G(x) can be computed with small relative errors. Then we can 
base our criteria for accepting the answer .i on the relative difference 

i'(.i:) - G<x> 
G(x) • 

Although we still have to decide on the cutoff points, the influence of the 
scaling of the coefficients has been eliminated. 

It may be advantage~us to change the check from the form ( I 0.2.1) to the 
form ( 10.2.5) by carrying some of the terms in /(x) to the right-hand side of 
the equation. For example, if /(x) is given by (10.2.4), we could write 

x" + ex = cxx"- 1 + x. 

We want to be able to compute F(x) and G(x) in ( 10.2.5) with small relative 
errors, so we would usually try to carry out this rearrangement in such a way 
that all the terms in F(x) and G(x) have the same sign. But the sign of a term 
may depend on the value of x, so we might want to let the rearrangement 
depend on x. We could compute each term in /(x) and let f.(.i:) be the sum of 
the terms which are positive. While this approach is not foolproof, there are 
times when it can be quite effective. 

Other strategies for checking may be devised. If /(x) in ( 10.2.1) is a func
tion of a single variable x, we may ask whether /(x) changes sign in the 
neighborhood of .i. That is, we could select a value p and compare the sign of 
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j(.'i) with the signs of /H :I- p.i:). Since /(x) may vanish without changing 
sign, this check cannot be used indiscriminantly. But we could decide to accept 
the answer i when either I j(.i:) I s A or /(x) changes sign in the neighbor
hood of J. 

10.3. TESTING 

We shall now consider the problems involved in testing a program to 
determine the quality of the answers it produces.t These tests may be 
performed by either the author of the program or a user, but we shall assume 
that the objective of the test is program evaluation, not debugging. Sometimes 
the test merely verifies that the program produces reasonably good answers for 
a few prohlcms whose answers are known, but we would prefer to have a more 
extensive test which would test the behavior of the program on a large number 
of different cases. We have seen that it is often difficult to perform an error 
analysis and find a good bound for the error produced by a program. Instead, 
we often try to obtain an estimate of the maximum error by testing the pro
gram on a large number of cases. Results of tests of this sort arc often 
included in the documentation of the program. 

Some guide lines for testing various classes of programs arc beginning to 
appear in the litcrature.t Both the formulation of a good set of test cases and 
the evaluation of the results of the test require a detailed knowledge of the 
problem being solved. so we shall make only a few general comments about 
testing. 

Since any test of the accuracy of the results produced by a program is 
based on the comparison of these results with the correct answers, one of the 
major difficulties we face is finding the correct answer to the problem. 
Sometimes this leads us to test the program on problems which can be solved 
analytically. Unfortunately. these cases may not be sufficiently general to 
provide a good test. 

Suppose that we arc testing a subroutine rather than a complete program. 
The data supplied to the subroutine will be floating-point numbers in S(r, p), 
but we often find that the problems for which we know the answers have data 
which arc not in S(r. p). For example. consider a subroutine which computes 
the value of a function f(x), where we know that /{i) -- «. The number l 
will not be in S(r, p) unless r is divisible by 3. Suppose that we call the 
subroutine with an argument .i ;:::: j and the subroutine returns the answer ci. 

tThc algorithms section or the Communications of the ACM and the SHARE SSDs 
puhlish reviews containing 1hc results of such tests. An extensive review of the FORTRAN 
library for the IIJM Sysicm/360 was r,uhlishcd hy Clark ct al. (1967). 

tAn examr,lc is the collection or guide lines published hy Kuki ct al. (1966). Usow (1969. 
1970) published a hibliograr,hy or papers on the testing or programs. 

) 
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The error introduced by the subroutine is the difference between a. and f(.0. 
Probably the commonest mistake in testing programs is to compare a. ~ith t1 

instead of with .f(.Y:). The discrepancy between a. and t1 is due partly to the 
error introduced by the subroutine and partly to the change in the argument. 
We cannot fault the subroutine for failing to guess the argument we had in 
mind. 

Thus, we have to be able to find the value of .f (x) for x in S(r. p). and this 
•often requires us to write a program to compute /(x) using higher-precision 
arithmetic. Since we are interested in only the first two or three decimal digits 
of the error. the answer produced by the higher-precision program has to he 
accurate lo only a few more than p digits. Even so, writing a program which 
will produce answers that are this accurate may he a major undertaking. For 
example, we may have to develop new approximations which arc more 
accurate than the ones used in the program we are testing. 

When our test is based on a comparison of the results produced by a 
subroutine with the results produced by a higher-precision program. we must 
be careful about the way the arguments are generated. We should generate 
the p-digit arguments for the subroutine and then extend them to higher
precision by appending zeros. Then both programs are trying to compute /(x) 

for the same value of x. A common mistake is to generate a higher-precision 
number x for the argument of the higher-precision program and use .t as the 
argument of the subroutine. This contaminates the test because the two 
programs will receive different arguments. 

There are several ways in which we might compare the answer jicomputed 
by the subroutine with the correct answer y. For instance, we can compute 
either the absolute error or the relative error. (Which of these is the appro
priate measure of the accuracy of the result will depend on the nature of the 
problem.) Instead of computing the relative error, we sometimes express the 
error in terms of units in the last place. When the answer is a vector instead of 
a single number, it is often appropriate to compute the norm of the error. 

Instead of comparing ji with the correct answer y, some tests have com
pared ji with the number y0 

obtained by rounding y to S(r, p). Then the 
program is considered to be perfect if it always produces the answer y", and 
the maximum number of units in the last place by which ji and y0 

differ c,m 
be used as a measure of the accuracy of the program. This leads to a descrip
tion of the test results which is easy to understand. But suppose that we are 
using an eight-digit decimal machine and that 

y = I .234567850000001. 

Then y° = 1.2345679, but j is almost as good an upproximation for y as y° is. 
If we compare j, with y°, we shall consider 1.2345680 to be as good an answer 
as j is, but it has about three times as large an error. Thus, we obtain a better 
estimate of the error by comparing y with y instead of with y0

, 
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Our test of a program is often based on random arguments selected from a 
suitable distribution. Then we can compute the sample mean and variance for 
the error as well as the maximum error observed. As we saw in Chapter 3, 
there are problems in which the average error is more important than the 
maximum error. 

In addition to testing the program on a large number of typical problems. 
we may want to devote part of our test to trying to determine the class of 
problems for which the program will produce reliable answers. This leads us 
to test the program on some problems which are known to be difficult to 
handle. For example, it is common for a test of a program for the solution of 
simultaneous equations to include a few problems which are ill-conditioned, 
and the test cases for a differential equation solver usually include some 
"stiff" systems of differential equations. By testing the limits of the program in 
this way, we hope to determine the type of problem for which the program 
can be used with confidence. Also, tests of this sort will show us whether the 
program can recognize the cases in which it is unable to produce a good 
answer aad provide us with a suitable warning. However, these should not be 
the only tests we perform, because our primary interest is in the behavior of 
the program on the sort of problem for which it was designed. Most of our 
test cases should be more typical of the use we expect to make of the program. 

EXERCISES 

I. Let ex = 8.76543H, Ii = 8.7654411, and P = ex - I. Let 

so 

Suppose that we obtain the approximation a, for the root x = ex of p(x) = 0. 
Check a. by computing the value of p(8.) for n = 3, S, 10, 20, 40, 80. 

2. Let 8, be an approximation for the root ex of 

X- - «x11- I - X -f- « = 0, 

where ex = 8. 7654311• Take several values of a, close to ex and check them using 

X" + ti = 0tx11- • + X 

for n = 3, 5, IO, 20, 40. 80, 

3. Show that the root x =~of 
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is well conditioned with respect lo changes in the nonzero coefficients of the 
equation. 

4. Let Ii be an approximation for the root (X of the equation 

p(x) = X" - (Xxn- I - X --J- (X = 0, 

where « ·, 8.7654311 and 8. = 8.7654411 • To check 8., we select a value of p 
ilnd compute p(8. • pa.) and p(6. + pa). We shall accept ci if these quantities 
have opposite signs. Perform this check for n ,~ 3, 5, JO, 20, 40, 80. 

5. Let 6. he an ilpproximation for the root (X of 

p(x) =• x" - cxx11 - 1 - x + « , , 0, 

where « - 8.7654311 and ii. = « + 16- 13 • Then 6. differs from (X by I in the 
fourteenth hexadecimal digit. Check ci by computing p(ti) in FP(16, 14, ell) for 
II • C 3, 5, JO, 20, 40, 80, 

6. Let x O TC/6 and let it be a floating-point number which is an approximation for 
n. To obtain an approximation-~ for x, we form x -~ R :- 6 using floating-point 
division. Let y be the value produced for sin x by the sine routine. How much 
of the error in the approximation j :::::: sin x is due to the change in the argu
ment? 

7. Test the sine routine on the machine you arc using. 

) ) 

11 LANGUAGE FEATURES FOR 
FLOATING-POINT COMPUTATION 

11.1. INTRODUCTiON 

We shall now turn to the question or the characteristics a higher-level 
language! should have to enable us to write programs for floating-point com
putation. Some aspects of this question were considered in earlier chapters. 
The treatment of overHow and underflow was discussed in Chapter 2, and the 
language support for double-precision arithmetic was discussed in Chapter 5. 
Consequently, these subjects will not be addressed in this chapter. 

Many discussions of compilers stress fast compilation, fast execution, 
machine independence, and ease of writing programs in the language. These 
objectives are desirable and widely recognized. Our intent is to discuss some 
other objectives which are less often mentioned. We shall consider the 
language from the point of view of the author of a carefully written program. 
The principal question we shall address is whether the language gives us 
suifficient control over the calculation so that we can produce a high-quality 
program. 

The first properties we shall look for in the language are predictability, 
controllability, and observability. Then in Section 11.3, we shall discuss some 
operations that are often difficult to program in higher-level languages. 
Finally, machine independence will be discussed in Section 11.4. Many or our 
comments will refer to the implementation of the language rather than the 
language specifications themselves. 

263 
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11.2. PREDICTABILITY. CONTROLLABILITY. 
OBSERVABILITY 

Floating-point arithmetic usually produces only an approximation for the 
correct answer, and rearrangements of the calculation which would be 
mathematically equivalent if the arithmetic were performed in the real number 
system may have a significant effect on the accuracy of the answer. Therefore, 
we may want to know the sequence of operations which will be used to 
evaluate the arithmetic expressions we have written. 
. In ~hapter I ,_we saw that the associative laws of addition and multiplica

tion fail to hold m FP(r, p, c). Consequently, instead of writing 

(11.2.1) X= A* B• C, 

we should use parentheses to indicate the order in which the operations are to 
be pcr~ormed. B~t t~e compilers allow us to write expressions such as ( 11.2.1 ), 
and th,s can be Justified by the fact that the associative law of multiplication 
holds approximately. (See Section 3.4.) Indeed, there are many cases in which 
we do. not care whether the compiler treats ( 11.2.1) as (A * B) * c or 
A • ( B • C~. But there are other times when the distinction is important, so 
we would like to know which form will be used. 

Thus, one aspect of predictability is that we want to know what arithmetic 
operations will be performed when we write a statement such as ( 11.2. J ). This 
is even more important with a statement such as 

(11.2.2) X=A+B-C, 

because the associative law of addition does not even hold approximately. 
The number (A (t-) ·B) 8 C need not be close to A ffi (B 8 C). 

Almost any compiler is deterministic in the sense that a given program will 
always produce the same object code. But predictability means that the user 
c~n predict the arithmetic operations that will be performed. This requires 
simple ru!es, such as "the terms in a sum will be added from left to right." It 
also requires that these rules be communicated to the user. 

T~ere are times when we are uncertain about the way the compiler treats 
certam statements, so we want to find out what arithmetic operations have 
be~n comp!l~d. We shall _refer to this as observability. Many compilers provide 
this cap~bll!t~ by allowmg us to request an Assembler listing of the object 
code: This h_stmg shows us the sequence of operations that will be performed, 
and 1t provides a way to resolve any ambiguities in the description of the 
language. 

While predictability is desirable, controllability is essential. When we know 
exactly the way we want the calculation to be performed, we must be able to 
produce the desired sequence of arithmetic operations~ This means that the 
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compiler must honor our parentheses. While we would like to be able to 
predict the way (11.2.2) will be evaluated, it is essential that the statement 

X= (A+ B)- C 

produce (A (f) B) 8 C. 
A second aspect of predictability and controllability concerns the conver

sion of constants. When we write a statement such as X = 2.1, will the 
number stored in X be IT. D", or merely some number close to 2.1? If 
the constant is a number Cwhich can be represented exactly in S(r, p), will the 
conversion program produce Cexactly? Here the predictability of the conver
sion program depends on its documentation. Unfortunately, we are often 
given little or no information of this sort. Even if we cannot have complete 
predictability, it would be helpful to have a description of the cases in which 
the result can be described easily. (For example, see Exercise 10 of Chapter 8.) 

Since constants will be converted to the radix r before they are used in the 
calculation, there are times when we want a constant to be converted to a 
specific number in S(r, p). For example, we might want to produce the 
corrrectly rounded value of n. This is another aspect of controllability, and it 
means that the conversion transformation must be onto. That is, for any 
number x in S(r, p), there must be a constant which will be converted into x. 

Another way to produce a number we want in S(r, p) is to enter the num
ber in the radix r of the machine. This is the natural way to express numbers 
such as I - rP, I + ,-,p-u, ro,'2 etc. It is also an appropriate way to enter 
constants which were computed by another program. For example, we may 
write a program to compute the coefficients of a polynomial approximation 
for a function / (x) and then use these coefficients as constants in another 
program which computes f (x). But converting these coefficients to decimal 
and then reconverting them to the radix r might introduce errors, so we might 
prefer to print them in the radix rand then enter them in that form in our 
program for / (x).t 

Finally, since our calculation will be performed in FP(r, p, a), there are 
times when we want to see the numbers in S(r, p) that arise in the calculation. 
This is another aspect of observability, and it is another reason for our 
wanting the language to provide us the option of printing numbers in the 
radix of the machine. 

11.3. EASE OF PROGRAMMING 

The widespread use of higher-level languages for floating-point computa
tion is due to the fuel that they make it much easier to program many of the 

tSome PQRTRANs for the 1Ptv1 S)'$tOm/360 syppurt tho 1, format which provido& this 
capabilit)', 
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calculations we want to perform. Since the merits of these languages are 
widely recognized, we shall not dwell on them here. Instead, we shall indicate 
a few aspects of floating-point computation that are hard to program in many 
higher-level languages. The criterion we shall adopt is that operations which 
are easy to program in Assembler language should be easy to program in the 
higher-level language. Fortunately, this is true of most of the things we want 
to do with floating-point numbers. 

However, in many higher-level languages it is difficult to perform opera
tions which make explicit reference to the representation of the number. For 
example, in Section 4.4 we described ways to dismantle the floating-point 
number. We succeeded in coding this operation in both FORTRAN and 
PL/I, but the FORTRAN coding was quite devious and it obscured the 
intent of the code. It would be much nicer if the language had functions which 
would produce the parts of the number. We shall suggest four functions which 
would enable us to perform operations like this that are often difficult to 
program in higher-level languages. The names selected for these functions 
follow the FORTRAN conventions. 

First, we shall consider functions which would allow us to dismantle and 
reassemble the floating-point number. We would like to have an integer valued 
function I EXP(X) whose value is the exponent of the floating-point number 
X. To reassemble the floating-point number, we would like to have a function 
ASSEMB(l,X). The value of ASS EM B(l,X) would be a floating-point number 
whose exponent is I and whose sign and mantissa are the same as those of X. 
This function would also allow us to extract the mantissa of X. Ir we set 
I = 0, then the value of ASSEMB(l,X) is a floating-point number which is 
equal to the mantissa of X. 

Rounding is another operation that is often difficult to program in higher
level languages. We would like to have a function ROUND( D) whose 
argument is the double-precision number D and whose value is the single
precision number iJ°. 

Finally, it would be helpful to have a function AlJG(X.I) whose value is 
the floating-point number X augmented by I units in the last place. (When I is 
negative, Xis decremented.) This function would allow us to perform opera
tions such as rounding the intervals outward in interval arithmetic. (See 
Section 7.4.) It can also be useful in testing programs. In some tests we want 
to use consecutive floating-point numbers as arguments to see whether the 
answers are monotonic; in other tests we might want to step the argument by 
a fixed number of units in the last place. [See Turner ( I 969b).] 

Since all these operations are easy to perform in Assembler language, we 
could produce the function subroutines described above and include them in 
the library for the machine we are using. Even if these subroutines were coded 
in Assembler language, they could have linkages which would allow them to 
be called by programs written in the higher-level language. Hnt it would be 
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itself. Since they are so short, they could be compiled as in-line code instead of 
using subroutine calls. This would make the execution of these operations 
much faster, so we would be more inclined to use them. Moreover, they are 
especially useful when we are trying to produce a high-quality program, so we 
would like to use them in programs which will be distributed to others. But 
when we distribute a program, we would pref er not to have to distribute our 
library subroutines along with it. Thus. it would be much nicer if these 
functions were provided by the higher-level languages. 

11.4. MACHINE INDEPENDENCE 

We shall now ask whether a program can be written in a higher-level 
language and run on two (or more) different machines. We often find that this 
is not the case; the program must be modified to run on a second machine. 
The basic question is how difficult it is to make these modifications. In 
recognition of the fact that some modifications may be necessary, it is 
becoming common to speak of the portability of a program. Instead of asking 
whether a program is machine-independent, we ask how much work will be 
required to transport it to another machine. 

We often find that the most serious problem we encounter in converting a 
program from one machine to another is the incompatibility of the compilers. 
Different compilers implement different language features, and in some cases 
they handle the same statement in different ways. This is even true of dif
ferent FORTRAN compilers for the same machine. One way to enhance the 
portability of our programs is to restrict ourselves to the language features 
common to all the compilers we wish to use. But if we do this, we may have to 
sacrifice some of the power of the language, and in some cases the quality of 
the program will suffer. Since it is the high-quality programs that we are most 
interested in converting rrom one machine to another, we usually will not be 
willing to sacrifice quality to gain portability. 

If a program must be modified to convert it to another machine, the first 
problem we face is identifying the statements that must be changed. Cases of 
obvious machine dependency, such as the use of UNSPEC in PL/I. are not 
nearly us troublesome as hidden dependencies are. Similarly, the functions 
I EX r and ASS EM B suggested in the previous section are easy to identify as 
possible sources of machine dependency. By making the machine dependence 
explicit. these functions would enhance the portability of our programs. 

In Section 11.2 we mentioned the desirability of entering constants in the 
radix r of the machine. This is another language feature which makes the 
machine dependence clear. Since the constants which we would want to enter 
in the radix , are very likely to be machine-dependent, writing them in this 
form helps identify items that have to be modified. In addition to writing 
constants in the radix r, we sometimes want to use the radix r in injt and 
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output formats. The most common use of this format occurs in test programs 
and special-purpose programs which we are not interested in converting to 
another machine. But if we do want to convert a program that uses this format, 
the modifications that have to be made are usually quite clear. 

After we find the items in the program that are machine-dependent, we 
have to decide how to change them. To do this correctly, we must understand 
the intent of the coding. But the intent of the coding is most easily understood 
when the language allows the programmer to specify the operations he wants 
to perform. For example, if the program uses the functions I EXP and 
ASS EM B described in Section 11.3, it is easy to see what the programmer was 
trying to do. By contrast, the FORTRAN coding for these operations 
described in Section 4.4 completely obscures the intent of the code. While the 
use of UNSPEC in PL/I indicates that the coding is machine-dependent. it 
does not describe the intent of the coding as well as the functions IEXP and 
ASSEMB do. 

As we have seen, a carefully written program often uses constants which 
are chosen for the specific machine on which the program is to be run. There 
are several types of constants that are machine-dependent. First, there arc 
constants such as r, p, ru, 0, etc., which describe the characteristics of the 
machine. Second, there are mathematical constants, such as n. e, log,. 2, etc. 
We would like to enter these constants in such a way that the number stored 
in the machine is the correctly rounded value of the constant. Finally, there 
are the coefficients for the approximations we shall use for various functions. 
Both the coefficients and the number of terms in the approximation will 
depend on the word length of the machine we are using. It has been proposed 
that the first two types of constants could be stored in a special subroutine 
which could be called by programs that need the constant. Thus, by calling 
this program and asking for the fourth constant we could obtain say, the 
correctly rounded value of n/2. Each machine would have such a subroutine 
with the constants arranged in the same order. To convert a program to a new 
machine, we would change this one subroutine instead of changing the 
constants in every program that used them. Here the price we pay for 
portability is some extra subroutine calls. A variation of this approach is to 
place the block of constants in COM MON, so that we can avoid the 
subroutine calls. 

There are two different situations in which we are interested in the 
portability of programs, and they present slightly different problems. The 
first case is the one in which the machine we have been using is to be replaced 
by a new machine, so we want to convert all our programs. The second case 
arises when we have access to several different machines, and we want our 
programs to run on all these machines. We shall call the first case conversion 
and the second case the multip/e-marhine case. In the conversion case. once 
the conversion has been performed we are no longer interested in the original 
version of the program. But in the multiple-machine case, we want to avoid 
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maintaining several different versions of the program, so we want to ~rite the 
program in such a way that it will run on all the machines we_are usmg. 

Conversion appears to be the easier case, since we can modify the program 
in any way we want to. In fact, we can use a sift pr_ogram to Hag statements 
that are clearly machine-dependent. But the converston case may also present 
some diffculties. We often find that the programs were writt~n for the ~rst 
machine without uny consideration of the problems involved m transpo~tmg 
them to the new mi.lchine. (Some of the programs may have been written 
before we knew the specifications for the new machine and its compilers.) 
Also. we may have to convert the programs at a time when we have had 
little or no experience with the new machine, so we may be unaware of some 
idiosyncrasies of the machine that can affect the programs. 

The difficulties in the multiple-machine case stem from the fact that we 
want genuine machine independence-that is, we want the same prog~am to 
run on several different machines. However. we shall assume that al the time we 
write the program we are familiar with all the machines on which it is to be 
run. In principle, it should be possible to write such a program. If we want to 
use some coding that is machine-dependent, we can perform a test to deter
mine which machine the program is being run on and then branch to the 
appropriate coding.t But the compilers sometimes mak_e it quite d_imcult ~o 
do this. Some of the statements in the program we compile on machine A will 
be executed only on machine B. but the compiler for machin~ A may ~iagnose 
them as errors. It is quite acceptable for the compiler to prmt w~a_rnmg me~
sagcs for these errors. but it must not consider the~ l? be so ~enous that it 
fails to compile the rest of the program. Of course, 1l 1s also vital that these 
errors not contaminate the rest of the program. . 

If we use this approach. we must be able to perform .a tes_t to detcrm~ne 
which machine the program is being run on. We shall call th•~ the ~ach11~e 
identification problem. We want to perform a simple computatmn wh_1ch will 
produce different unswcrs on two different machines. When the_ machmes are 
specified, such a test is usually quite easy to devise: In Exercise_ 7 w~ shall 
address the more general problem of performing a senes of tests to 1dent1fy the 
system FP(r. p, a) in which the floating-point calculation is being performed. 

EXERCISES 

1. Another way to obtain the exponent of n floating-point number is to use 

loc., 1.,· I, which we t:i\l\ &;ompule by u,ing 

1 I I,. log,.l.tl. 
og, x log,.,. 

tA slightly less elegant a1li,roach is 10 write the machinc-dci,cndcnl statements as 
comments. To convert the 11rogrnm 10 another machine. we only have lo change a few 
characters to change the arrrorriate comments to executable statements. 
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Write a program to use log, Ix I to compute the exponent of x on the machine 
you are using. Does this computation produce the correct exponent for all 
floating-point numbers? 

2. For mathematical constants, such as n and e, we want the number stored in the 
machine to be accurate to the precision of the machine. Then the number of 
digits used to represent the constant becomes a source of machine dependency 
in the program. At the expense of execution time, we can sometimes overcome 
this difficulty by using a standard library function. For example, we can compute 
n/4 by computing arctan( I). What other constants can we obtain in this way? 

J. Consider the function ASSEMB(l,X) described in Section 11.3. What should 
this subroutine do when the value of I is outside of the range of the exponents of 
the floating-point numbers on our machine? 

4. Write Assembler language subroutines for the functions IEXP, ASSEMB, 
ROUND, and AUG on the machine you are using. 

5. How would you use the functions described in Section 11.3 to decide whether or 
not X differs from Y by less than K units in the last place of Y? 
a. Use AUG. 
h. Use IEXP and ASSEMB. 

6. Suppose that you are writing a program which you intend to run on two different 
machines. Devise a simple test to identify the machine on which the program is 
hcing run, if the systems in which the two machines perform floating-point 
arithmetic arc: 
a. FP(2, 40, a) and FP(2, 48, a) 
h. f P(16, 6, c) and Ff!(2, 24, c) 
c. FP{l6, 6, c) and FP(IO, 7, c) 
d. fP(2, 27, c) and FP(I0, 8, c) 
c. FP(2, 27, R) and FP(2, 28, c) 

7. Suppose that you are writing a program which is to be run on many different 
machines. Devise a collection of tests which will identify the system FP(r, p, a) 
in which the calculation is being performed. You may assume that all of the 
machines on which the program will he run have all of the following five pro
perties: 
a. r is either to or 2" with J ~ k :; 6. 
h. ,.,. > JO00. 
c. a is R, c, or cl,1. If a is c/q, then,, is 0, I, or 2. 
d. 0 > r 2 P and ro < ,-2p. 

c. If your program contains a constant which is a positive integer less than 
1,000, then the compiler does not introduce any error when it converts the 
constant to S(r, p). 
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12 FLOATING-POINT 
HARDWARE 

12.1. CHOICE OF RADIX 

The choice or the radix is the most basic decision to be made in the design 
or the floating-point hardware. The criteria on which this decision is ~ased 
arc usually speed. cost, and case or use. It is generally accepted that bmary 
arithmetic is faster than decimal arithmetic-at least at the same cost-so 
the very fast machines have seldom used the de~imal _repr~s~ntation for 
floating-point numbers. (The NORC was an cxcept1~n.) ~mce_ u_1s _as e~sy to 
perform the basic arithmetic o~ration_s in the _radix_ 2 _as 1t 1s m bmary, 
several machines have been designed with a radix which 1s a power or 2. 

We now have machines which are capable of performing floating-point 
arithmetic at remarkably high speeds. For example, the execution time f~r 
single-precision multiplication on the model 19S of the IBM System/360 1s 
162 nanoseconds, which is less than one quarter of a memory cycle. Indeed, a 
conditional branch may take longer than floating-point multiplic_ation ~n 
this model of the I BM System/360. Thus. the speed of th~ float1~g-po1~t 
arithmetic is no longer the major bottleneck. so the fact that binary arat~met1c 
is foster than decimal arithmetic is not as decisive as it once was m the 
selection of the radix. . . . 

Another argument thut is sometimes advanced for binary machmes ~s that 
they make more efficient use of the st?rage. The deci~al representation of 
numbers requires more bits than the bmary representation does to produce 
the same accuracy, so a binary machine can have a shorter word length than a 
decimal machine with comparable accuracy. This can reduce the cost or ~he 
memory. Alternatively, if it uses the same word length. the binary machme 
can provide more accuracy. 

271 ) 



) 

272 FLOATING-POINT HARDWARE CHAP. 12 

There are several respects in which a machine with radix 21c differs from a 
binary machine. One difference is that with larger values of k we may expect 
that less shifting will be required in the operations (t-) and <➔- (See Sweeney 
(1965).) Therefore. these operations might be slightly faster on an octal or a 
hexadecimal machine than on a binary machine. Another difference is in the 
size of the exponent. As an illustration. we shall compare a binary machine 
with a hexadecimal machine having the same word length and the same range 
of floating-point numbers. Since 16' = 24 r, the binary machine will require 
two more bits for the characteristic. Then its mantissa will he two hits 
shorter. Thus, to produce the same range for the floating-point numbers. we 
need the same word length for the numbers in S( 16, p) as we do for the num
bers in S(2, 4p - 2). 

A machine with the radix 2• also differs from a binary machine in the 
accuracy of the computation. We shall illustrate this by comparing FP( 16, 6. <') 

with FP(2, p, c). When we chop a number to S( 16. 6 ). we retain the high-order 
21, 22, 23, or 24 bits, depending on the leading hexadecimal digit. It follows 
that the arithmetic operations in FP(16, 6, c) are at least as accurate as those 
in FP(2, 21, c). and they are never more accurate than the operations in 
FP(2, 24. c). The bounds for the relative error in a program are often the 
same in FP(l6, 6. £') as they are in FP(2, 21, c). so we should think of 
FP(l6, 6, c) as being roughly equivalent to FP(2, 21, c). [However, by exercis
ing sufficient care, we can sometimes produce a slightly better result in 
FP( 16, 6, c) than we can in FP(2, 21. c).] But since 24 bits arc used to 
represent the mantissas of the numbers in S( 16, 6), it is easy to fall into the 
trap of thinking of FP(l6, 6, c) as being about the same as FP(2. 24. c). This 
is a mistake. because we can seldom attain this accuracy. 

The major advantage of decimal arithmetic is that it eliminates the need 
for radix conversion. This affects both the speed of computation and the case 
of use of the machine. We may think of the radix conversion as the price we 
pay to use binary arithmetic instead of the slower decimal arithmetic. It is 
worth paying this price if the program does a lot of computation. But decimal 
arithmetic could be quite attractive in a program that reads in a lot of decimal 
input and performs relatively little computation on it. There might not be 
enough computation to offset the time required to convert the numbers to 
binary. 

In many respects, decimal machines are easier to use than binary.machines 
are. Many simple decimal numbers cannot be represented exactly in a bim,ry 
machine, and this can lead to programming errors. For example, if we want to 
use the decimal number . I in a double-precision f:ORTRAN program, we 
may have to write it as . I DO to force the compiler to perform the conversion 
to double-precision accuracy. (See Section 5.1.) This problem does not arise on 
a decimal machine. Also, since binary numbers are not as familiar as decimal 
numbers are, many programmers find it much harder to understand what is 
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h:appening in the calculJtion when they are using a binary machine. The 
calculation is further obscured in a binary machine by the fact that the output 
is decimal so we do not see the numbers the machine is using. But it is orten 
necessary for the programmer to understand the details of the arithmetic in 
order to write a high-quality program. It is usually easier to reach this level of 
understanding when the calculation is performed on a decimal machine. 

Finally, we want the representation of the floating-point numbers to be 
compatible with the representation of the fixed-point numbers. ~umbers ~ay 
he converted from floating-point to fixed-point or from fixed-pornt lo floatrng
point numbers in the inner loop of the calculation, so it is import~nt that thc~e 
conversions be easy to perform. We would not want them to rnvolve radix 
conversion between decimal and binary, but we would not object to changing 
the radix from 2 to 21c. Since fixed-point numbers are used for indexing and 
address calculations, their representation must be compatible with the 
addressing scheme of the machine. In many cases this produces a strong argu
ment for making the fixed-point arithmetic binary. Another advantage of the 
binary representation of fixed-point numbers is that any bit configuration is a 
valid number, so we can accept any coding of the input data and use the 
fixed-point operations to convert it to the form we want to use. 

12.2. THE REPRESENTATION OF 
FLOATING-POINT NUMBERS 

We usually want to treat the floating-point number as a single entity, ~o 
it is convenient to have it stored in a single word of memory. Then a basic 
design decision is how to partition the word into the ~ign. character~stic, and 
mantissa of the number. Also, the designer must decade how negative num
bers will be represented and how the sign of the exponent will be ~a~dlcd. 

The signed exponent e will actually be stored as the charactenshc <' + l'· 
(See Section 1.4.) If l' -::cs 0, the exponent is stored as a signed integer; other
wise the characteristic is nonnegative. Many decimal machines have allocated 
two decimal digits for the characteristic and used l' ,= 50. For binary 
machines, the common choice for y is 21c- 1, where k is the number of bits used 
to hold the characteristic. But some binary machines have used )' :.=. 0, and 
this approach has also been used on decimal machines when. t_h~ representa
tion of the decimal digits is such that we do not need an extra d1g1t to hold the 

sign. . . 
In addition to selecting l'• the designer must decade where to place the 

characteristic within the word. Insofar as the floating-point instructions are 
concerned, this decision can be made arbitrarily. But if we want to use non
floating-point instructions to manipulate floating-point numbers. th~ location 
of the characteristic may be important. For example. some machmcs have 
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special instructions which manipulate subdivisions of the word called b1•t<•s. 
Then it is easy to extract the characteristic if it occupies a byte. Also. whe~ the 
characteristic is placed in the high-order digits of the word. it may be possihlc 
to use fixed-point instructions to compare two normalized floating-point 
numbers. 

Next, consider the representation of negative numbers. Throughout this 
book we have assumed that the machine stored the sign and true magnitude 
of the mantissa. but some machines have used either the r's complement or the 
(r - I )'s complement to represent the mantissa of a negative number. Again, 
compatibility with the representation of the fixed-point numbers may he an 
important consideration in deciding which representation to use. Also, it may 
be a little harder for the programmer to understand what is happening in the 
calculation when the machine uses complements, because complements are 
not as familiar as signed numbers are. 

If the machine uses the sign and true magnitude reprtsentation for 
negative numbers, then the subtract magnitude case for the operations (-n and 
8 is handled by complementing one of the operands and adding. If the 
operand having the larger magnitude is complemented, the result will have to 
be recomplemented. t One advantage of representing negative numbers by 
complements is that this recomplemcntation is never required, so the opera
tions (-f) and (-:) may be slightly faster. However, it may make multiplication a 
little more complicated. (See Flores ( 1963).) 

When we use complements to represent negative numbers. the mantissa m 
of a number in S(r. p) will be represented by a positive number m'. If m • 0, 
m' = m. If m < 0, then m' = r - Im I if we use the r's complement, and 
m' = r -· Y-P -- lml if we use the (r - l)'s complement. The number m' can 
always be expressed with p + I digits in the radix r, and O :- ~ m' < r. The 
leading digit of m', which represents the sign of m, is usually required to be 
either zero or r - I. But this is wasteful unless r :7. 2. We could avoid using a 
whole digit lo hold the sign by using a mixed radix representation form' with 
one bit to the left of the point. Nevertheless, we are more likely to find 
complements used to represent negative numbers on a binary machine than 
on other machines. 

Many machines have a minus zero which appears to be different from a 
plus zero. With the sign and true magnitude representation of numbers. 

tone way to reduce the frequency of recomplementation is to complement the operand 
with the smaller exponent when the exponents are unequal. Then recomplcmenlation will 
be required only if the operands have the same exponent. and the machine complemented 
the number with the larger magnitude. Sweeney (1965) reported the results obtained by 
tracing several programs and counting the number of limes the operands had the same 
exponent in the subtract magnitude case. He also showed how oflcn this situation would 
arise on machines with different radices. As we would expect. increasing the radix increases 
lhe number of times the operands have the same exponent. 
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minus zero and plus zero have zero mantissas with different sign hits. We also 
have two zeros if we use (r -- l)'s complements, because the (r l)'s com
plement of zero is a number whose digits are all (r - I )s. When the machine 
has both a plus zero and a minus zero, we would like to be assured that they 
will both be treated as zero in all contexts. We seldom encounter difficulty in 
the arithmetic operations, but we must be careful about the branching 
instructions. For example, ir the machine has a BRANCH ON MINUS 
instruction. will it branch on a minus zero? Similarly, if the machine has a 
COMPARE instruction and we compare a plus zero with a minus zero, will 
they he treated as equal? When we write programs in Assembler language we 
must know the answers to these questions to avoid taking the wrong branches. 

Some machines guarantee that a minus zero will never be produced as the 
result of a floating-point operation. This is usually enough to protect us from 
encountering them, although we must be careful when floating-point numbers 
are produced by non-floating-point operations such as those described in 
Section 4.4. We would also want to be assured that the library programs 
never produce minus zeros. 

We do not have a minus zero when we use r's complements, since the r's 
complement of zero is zero.t But the number r/2 is its own complement. and 
this may present special problems. For example, on a binary machine we can 
represent the mantissa - I but not the mantissa -I- I. This anomaly must be 
accommodated in some way. We could allow the floating-point numbers to 
have the mantissa - I, hut then changing the sign of .\' could change its 
exponent. Alternatively, the arithmetic operations could be designed so that 
they would never produce a result with m' -o-, I. In either case. we encounter 
many of the problems presented by minus zero. Either the arithmetic opera
tions must be designed to handle operands whose mantissas are I. or else 
they must guarantee that the results they produce will never have this 

mantissa. 
Some machines have special bit patterns that will not be treated as valid 

floating-point numbers. for example, the CDC 6600 represents INFINITY 
and INDEFINITE by a zero mantissa with special values for the exponent. 
The hardware must recognize these bit patterns whenever they appear as 
operands in floating-point operJtions and set the result accordingly. (See 
Section 2.2.) The IBM 7030 had a different way to indicate that a number was 
abnormal. Each floating-point number had three extra bits called flag hits. 
The program could set these bits, test them. or use them to cause interrupts. 

The CDC 6600 produces the bit pattern INDEFINITE as the result of an 
indetcrminant form. But if we think of this hit pattern as simply meaning thi1t 
the number is not a valid floating-point number. it has other uses. f'or 
example, consider a machine which appends extra bits to the word for error 

tThis is because we retain only one digit to 1hc lcfl of the radix point in m'. 
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detection. If we want to proceed after a machine error has heen detected in a 
number, we can set the number to INDEFINITE. This approach can also he 
used when a subroutine is unable to produce a reasonable ~answer for certain 
input data. Similarly, in statistical programs it is desirable to distinguish 
between missing data and zero. Missing data can be set to INDEFINITE. 

Thus, we would like to produce the value INDEFINITE whenever we are 
unable to compute a reasonably good value for a number. To make this 
approach feasible, there are two properties the hardware should have. First. 
the result produced by a floating-point operation should be INDEFINITE 
whenever one of the operands is INDEFINITE. Then we can let the calcula
tion proceed, and those numbers which have been contaminated by the error 
will be INDEFINITE, but the other numbers will be printed correctly. The 
second requirement is that we must be able to test a number to determine 
whether or not it is INDEFINITE. This may be necessary in order to avoid 
infinite loops and to force the program to take the proper branches. It is also 
essential if we want to use INDEFINITE to handle missing data. Even if the 
hardware satisfies these two requirements, careful programming may be 
necessary. 

Next, consider the scaling of the mantissa. We have assumed that the 
mantissa m is a p-digit number with the radix point at the Jeft, so r - • ~ Im I 
unless m = 0. But some machines store the mantissa as a p-digit integer with 
the radix point at the right. Hamming and Mammell (1965) suggest placing 
the radix point at the right of the leading digit of m. Then we would have 
I ~ Im I < r unless m = 0. The scaling of the mantissa has no effect on the 
operations (-J-) and E). and the only impact it has on the operations* and 7 is 
in the calculation of the exponent. But it may. have an effect on the range of 
the floating-point numbers. For example, consider a binary machine which 
uses k bits to hold the characteristic. Suppose that the characteristic c is the 
exponent plus r and that 0 ~ c s 2• - I. The commonest choice for r is 
2"· 1• so the exponent e satisfies 

If the mantissa is an integer, ru is several orders of magnitude larger than J /Q. 
Then there arc many floating-point numbers in the machine whose reciprocals 
cannot be represented. Unless the range of the exponents is extremely large. 
this lack of symmetry can be annoying. We might prefer to use a different 
value of y which would make the range of the floating-point numbers sym
metric. (See Exercise 9.) 

Still another variation in the representation offloating-point numbers in u 
binary machine was proposed by Goldberg ( 1967) and McKeemun ( 1967), 
Consider a machine which uses the sign and true mngnitude representation 
for negative numbers, and suppose that the characteristic is stored as a 
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nonnegative integer. Since the high-order bit of the mantissa of a normalized, 
nonzero number is always I, it need not be stored. Instead. we can store !he 
remainingp -- l bits of the mantissa, and the hardware can supply the leadmg 
hit when it is needed. The number zero requires special !reatment: w~ c~n 
specify that a floating-point number is zero when all the bats appearmg m its 
characteristic and mantissa are zero. Then every non~ero number that appe;~ 
in the machine is normalized. This may make operations such as FLOAT . 
Fl X ED and Fl X ED TO FLOAT more difficult to program unless the mac_h1 ne 
has special instructions to perform them, but we obtain one more bat of 
precision without increasing the word length. 

12.3. FP(r. p. c) AND FP(r. p. R) 

The advantage of the systems FP(r, p, c) and FP(r, P, R) is !hat t~ey are 
quite easy for the user to understand. The system FP(r, P, a) m which the 
machine performs arithmetic often resembles one of these syste!'11s• but there 
are usually some slight differences which the user must consider ":hen he 
wants to produce high-quality programs. In this s~tion ~e ~hall consider the 
way the hardware can be designed to perform ar1thmet1c •.n FP(r, P, c) and 
FP( R) We shall assume that the operands are normahzed. 

~i;hm~tic in f P(r, p, c) can be produced by a slight modifica~ion of the 
arithmetic operations in FP(r, p, clq) which was proposed ~y Hardmg (1 966~, 
1966b). Floating-point division was defined to be the same•~ FP(r, P: c~q) a_s it 
· · FP(r p c) and we saw in Section 1.8 that ftoating-pomt mult1phcat1on 
;r~~uces 'th~ s;me result in FP(r, p, clq) as it does in FP(r, p, c) whenever 
q > 1. Also, in the add magnitude case, the operations E.0 and 8 _produce the 
sa-~e results in FP(r, p, dq) as they do in FP(r, p, c). Therefore, 1t suffices to 
consider a 8 b. where we may assume that a > b > 0. Let 

a= r'm, 

b = r 1n, 

,-, < m < l 

r-• ~ 11 < 1. 

b , ' h ' -- ,-••-t'n is 
S• > b --. o we h·ave e > f. Now -0

~ r n • w ere n --
mce a .,,. • • • ·- d I " be the 

obt·tined by shifting n to the right e - I places. Let q 2 I an et ~ ,, 
firs; P .1 l/ places to the right of the radix point inn'. Instead of usmg n , as 
we would in f P(r, p. dq), we use n"', where 

(12.3.1) 11", "~- ,," 

,r'" n" -1- ,· cpu+ u 

if n" = n' 

if n" < n'. 

Thuli. ,,,, is n (p ·I ,1 I· 1 )-,digit fraction, and its lust digit is.~onzero if and 
only if nonzero digits of ,,. were chopped to produce " • We now let 



278 FLOATING-POINT HARDWARE 
CHAP. 12 

µ' _ • ~,, -- , n"'. and we note that the first p I· q digits to the right of the radix 
pomt •~ µ are the same as those of m -- 11'. To complete the operation. we 
normahze r'µ' and chop it to S(r, p). The analysis in Section 1.8 shows that 
this produces the result ci="/,as long as q >: I. 

The function ofthe(p ·t· q I· l)st digit of 11"' is to force a borrow from the 
(p I q)th digit of m whenever n" < 11'. In place of (12.3.1), we could have 
used 

( 12.3.2) n'" ~ 11" 

11"' :.· 11" 1- jr·lptq+I) 

if,,.. ,,. 

if n" < 11', 

where i is any integer in the range I < i ·< r -- I. If r · 2"', we can take 
i ·,- 2"' -

1 
in ( 12.3.2). so we need only one extra bit instead of an extra digit. 

Harding calls this extra bit a sticky hit, because any nonzero hit shifted 
through this bit position sticks there. Even if r is not a power of 2, we shall 
re~er to _the_ (p ·I· q I I )st digit of 11'" as a .'iticky cli,:it. Thus, to produce 
arithmetic m FP(r. p, C'), we take q > I and modify the arithmetic in 
FP(r, p. c/q) by introducing a sticky digit in the subtract magnitude case of 
the operations 0) and 8-

When r is even, it is easy to modify this approach to produce arithmetic 
in FP(r, p, R). For division, we develop the first p I· I digits of the quotient 
and then round the answer top digits. For the operations (=t-\ (-).and*• we can 
simply proceed as we would in FP(r, p. c/2), using a sticky digit in the 
subtract magnitude case of the operations ( 1--) and (-0 and then round the 
result to S(r. p) instead of chopping it. Since the final operation of rounding 
a number to p digits may require us to perform an extra addition. rounded 
arithmetic is likely to be a little slower than chopped arithmetic. 

12.4. UNNORMALIZED NUMBERS AND 
UNNORMALIZED ARITHMETIC 

We have assumed that a nonzero number x in S(r. p) was always written 
in the form 

r'<lml<I. 

We shall now consider unnormalized numbers. so the mantissa will be allowed 
to have an absolute value less than r • •. But then the representation of the 
floating-point number is not unique, because there arc many numbers in 
S(r, p) which can he written with more than one exponent. Unfortunately. 
the result produced by the arithmetic operations often depends on the 
re~resentation of the operands. Therefore, we shall now consider a floating
pomt number to be an ordered pair fr, m), where" is its exponent and mis its 
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mantissa. The exponent is a signed integer and the mantissa is a signed 
fraction which can be represented in the radix r with p digits to the right of the 
radix point. Then(£>, m) is a representation for the number r'm in S(r, p), and 

1ml < 1. . . . 
The hardware could be designed so that each arithmetic operat10n nor-

malized the operands before performing the arithmetic, so the results would 
be the same regardless of whether the operands were normalized or not. But 
prenormalizing the operands is extra work, and it makes the arithmetic 
slower. It may even affect the speed with which arithmetic can be performed 
on normalized numbers. because the machine must test the numbers to see 
whether they are normalized. Therefore, the hardware often performs the 
arithmetic without prenormalizing the operands. Instead, it simply uses the 
exponent e and mantissa m which appear in the representation (~. m) of 
the floating-point numbers. But then the result produced by t~e operatmn_ may 
depend on the representation of the operands .. We shall illustrate_ this ~Y 
considering the case in which the machine is designed so that the ar1thmet1c 
will be performed in the system FP(r, p, c/q) whenever the operands are 
normalized. 

To compute the product (e, m) • (/. n), let µ' be the first p + q digits to 
the right of the radix point in the 2p-digit product mn. Then the result 
produced by the operation (e, m) • (/. n) is the normalized number (g. µ). 
where r•µ = , 0 1 µ'. That is, we normalize the number, ... ,µ' and then chop 
it to S(r, p). If q ~ p, then µ' = m11, and we shall produce the same result as 
we would in the system FP(r, p, c). But if q < p and the operands are_unn~r
malized, we may have chopped digits that would have been retamed m 
FP(r. p, c). In fact, we could have µ -== 0 even thou~h mn -:I: 0. The s~aller q 
is, the more severe this problem becomes, and 1t would be partacul~rly 
annoying if q were O or I. For this reason, the I BM Systcm/360 normalizes 
the operands before it performs the multiplication. t . . 

Next, we shall consider the quotient (e. m) -:- (/. tr). If neither m nor n 1s 
zero, then 

(12.4.1) 

holds whenever m and n are normalized. But when the operands are allowed 
to be unnormalized, we have only 

,-p <I~ I< rP. 

fThere are many variations in the way machines compute the product of unnormalized 
numbers. for example, the I BM 7090 never shifts the result more than o~e place to post
normalize it. If the operands are normalized, this will produce a normalized res~ll. (See 
Section 1.8.) Otherwise, the result may be unnormalized, and lhe product can vanish even 
though mn :I:- 0. 

) 
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To perform the division of normalized numbers, the machine must be able to 
handle the case in which (12.4.1) holds. But the case in which I m/11 I >· r is 
often troublesome, and machines differ in the way they treat it. For example, 
tl~e I BM 7090 produced a clfricle cht•ck condition whenever I 111/11 I - ·: r, and it 
did not perform the division. On the other hand, the I BM System/360 avoids 
the problem by prenormalizing the operands. 

Finally, co~sider the operations (i1 and A. We can compute (c,, m) (-=:i 

(.f, 11) by changing the sign of n and adding, so it suffices to consider (e. m), ·1) 

(/. n). Also, we may assume that the notation is chosen so that ,, > f. As in 
Section 1.8, we form n' -= ,-fr-11n by shifting n to the right t' --· /pl~ccs. Let 
11" be the first p -1- q digits to the right of the radix point in 11', and form 
µ' =-·= m I- 11". The result produced by the operation (e. m) (.f) <.1: 11) is the 
norr_nalizcd number (g, µ), where r•µ =:-:-: r'µ'. Thus iflµ'I < I, r'µ' is nor
malized and chopped lop digits. On the other hand, if Iµ' I ::: I, K -" c• f- I 
and µ is obtained by chopping r 1 µ' top digits. If (e, m) is normalized, it is 
easy to sec that we shall produce the same result regardless of whether ( f. 11) 

is normalized. But if (e, m) is unnormalized and e - f > q. then we shall ~hop 
more digits of 11' than we would have if (e, m) had been prcnormalized, and 
the operation may produce a different result. In fact. when (e, m) is unnor
malized, we may shift the number with the larger magnitude. This will happen 
if e > /but lr'ml <.: lr1nl. 

The behavior of(,•, 0) in addition and subtraction is particularly impor
tant. Suppose that 

( 12.4.2) 

Clearly 

( 12.4.3) 

(e, 0) (f) er. 11) -~ (g, µ). 

holds whenever/:--: e. We recall that in Section 1.4 we defined a normalized 
zero to be a representation (e, 0) for zero in which e is the smallest allowable 
exponent, so ( 12.4.3) always holds if (e. 0) is normalized. Since the operation 
< f) always produces a normalized result, the effect of adding a normalized 
zero to (f. 11) is to normalize it---that is. to produce a normalized number 
(K, µ) satisfying ( 12.4.3). But we may change the value of a noating-point 
number if we_ add an unnormalized zero to it. because II will be chopped in 
the computation of (e, 0) (+) (/~ n) if<' -- f- _ .. q. For this reason, unnorrnali1cd 
zeros can he troublesome. Our definition of floating-point arithmetic in 
Chapter I specified that the result produced by the operations, u. 1-). *· and 
-:- will always be normalized, even if it is zero. When this holds, as it docs on 
many machines. including the IBM System/360. wc usually will not encounter 
any unnormalized zeros in our computation unless wc make a special effort to 
produce them. 
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There are some situations jn which unnormalized zeros can he quite 
useful. For example. if x has the representation (/. n), then we can chop x to 
an integer by forming u: 11) 11) (p I· ,,. 0). This is an easy way to extract the 
integer part of a floating-point number when we are coding in Assembler 
language, and the compiler can use this approach to handle the FORTRAN 
functions AINT and AMOD. 

In programming the FIXED TO FLOAT conversion. it is often con
venient to begin by constructing an unnormalized number. Let /bean integer 
with Ill • ~ rP, and suppose that we want to convert the representation of I 
from a fixed-point to a noating-point number. By converting p to a character
istic and inserting it in the correct portion of the word that holds /, we can 
form the floating-point representation (p. r-P/) for/. But (p., -p/) may be 
unnormalized, so we complete the FIXED TO FLOAT conversion hy nor
malizing it. Some machines have a NORMALIZE instruction which can be 
used for this purpose; otherwise we normalize the number by adding a 
normalized zero to it. 

We have assumed that the flouting-point arithmetic operations always 
produce normalized results. But many machines have additional instructions 
to perform 111111ormu/izc,d arillm1eti<". and these instructions can produce 
unnormalized results. We shall assume that these operations are performed in 
the same way as the operations in FP(r. p, c-/q). except that the postnormaliza
tion is omitted. That is, we never normalize µ' before chopping it. The result 
may he unnormalized even though both of the operands arc normalized. On 
some machines, for example, the CDC 6600, all the instructions perform 
unnormalized arithmetic. To produce a normalized result on such a machine, 
we first perform the arithmetic operation and then use a NORMALIZE 
instruction. 

Unnormalized arithmetic is often used in pmgramming the FLOAT TO 
FIXED conversion. We shall illustrate this hy considering the coding required 
for the FORTRAN statement 

I,.: X 

Suppose that the representation for the Hm1ting-point number X is (c•, m). 
where<'~: p. If we add (p. 0) to(<'. m) using unnormalized addition. the result 
is (p. 11), where r"n is the integer part of X. The integer we want to store in I is 
comprised of the p digits of II with the radix point at the right. We can 
usually obtain the result by extracting the p digits and sign of n and storing 
them in l.t The advantage of using unnornmlized addition here is that we 
know the scaling of the result. 

fThe coding is sligluly more complicated on the I HM Systcm/3(,0, hcc.tusc the machine 
uses the sign anll lruc magnitude rcprcscntalion for floating-point numhcrs, but it usrs the 
2's complement tcr,rcscntation fur nt!gativc fb.cd-r,uint numbcts. 
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Two other sources of unnormalized numbers are the gradual undcrnow 
described in Section 2.8 and the significance arithmetic discussed in Section 
7.2. With the gr?dual underflow, a result which underflows may be replaced 
by an unnormalized number. Significance arithmetic produces unnormalized 
results. but it uses arithmetic operations which differ somewhat from the 
unnormalized arithmetic discussed above. 

EXERCISES 

I. Consider a decimal machine in which each word contains 12 decimal digits 
and a sign, and suppose that we want to use these words to store the numbers in 
S(IO. IO). We have two decimal digits left to hold the characteristic, which we 
shall define to he the exponent plus 50. Assume that the machine uses four 
bits lo represent a decimal digit and one bit for the sign. so each word requires 
49 bits. We want to compare this machine with a binary machine having a 
49-hit word. 

a. Find the largest value of p for which we can represent the numhers in 
S(2. p) in a 49-bit word if we use enough hits for the characteristic so that 
we can represent at least as large a range of floating-point numbers as the 
decimal machine does. 

b. Let p' be the value of p found in part a. Using the criterion (8.1.9) hascd on 
the comparison of worst cases. find the largest value of p" for which we 
would prefer to use the system FP(2, p', c) instead of FP(I0. p", c·). 

2. Consider a machine which performs arithmetic in the system f P(4. p, c). The 
mantissa requires 2p bits, so if we use one bit for the sign and k hits for the 
characteristic, we shall need 2p -1- k -t I bits to hold a floating-point number. 
We want to compare this machine with a hinnry machine which uses 2p I 
k + I bits for each floating-point number and performs arithmetic in 
FP(2. p', d. Suppose that the binary machine uses k' bits to hold the charac
teristic. where k.' is chosen to produce approximately the same range ofnoat ing
point numbers that we had on the machine with radix 4. 
a. How large can p' be? 
b. Which machine provides the better bound for the relative error introduced 

hy chopping a number? 
c. Compare the average relative error introduced hy chopping numhers on 

these machines. 

3. Compare the average relative error introduced hy chopping numbers to 
S(l6, 6) with that introduced by chopping numbers to S(2, 22). assuming that 
the mantissas arc 
a. Uniformly distributed. 
b. Logarithmically distributed. 

4. Suppose that we arc using a machine which performs arithmetic in FP( 16, 6, c). 

To compute x•(n/2), we can either multiply x by n/2 or divide x hy 2/n. 
Compare the accuracy with which we can approximate n/2 and 2/n by numhers 
)S(l6,6). 
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5. Suppose that you were designing the floating-point number system for a binary 
machine with a 48-bit word. How would you partition the word into the sign, 
characteristic. and mantissa? 

6. Consider a machine which uses complements to represent negative numbers. 
a. If the machine uses (r - I )'s complements, how can you determine whether 

or not a number is normalized? 
b. If the machine uses (r - I )'s complements, how would you normalize an 

unnormalized number? 
c. If the machine uses r·s complements, how can you determine whether or 

not a number is normalized? 
d. If the machine uses r's complements, how would you normalize an unnor

malized number? 

7. Consider the problem of shortening a number from double-precision to single
precision on a binary machine which uses complements to represent negative 
numbers. Let x he a positive number in S(2, 2p), let ibex chopped to S(2, p), 
and let i' be x rounded to S(2, p). Suppose that we are given - x, with its 
mantissa represented as a complement, and that we want to form either - i or 

.i". The result is to be stored as a single-precision number with its mantissa 
.represented as a complement. (Note that the 1 's complement of the mantissa 
m of a single-precision number is 2 - 2-p - m.) 
a. How would you form -i if the machine uses I ·s complements? 
b. How would you form -i" if the machine uses I's complements? 
c. How would you form -i if the machine uses 2's complements? 
d. How would you form - i'' if the machine uses 2's complements? 

8. Consider a machine which has a special bit pattern which is treated as 
INDEFINITE. 
a. What value would you want stored in l by the FORTRAN statement 

I C X 

when the value of X is INDEFINITE? 
b. Give tin example of a situation in which it is essential to know whether or 

not a number is INDEFINITE. 

9. Consider a decimal machine in which the representation of the ftoating-point 
numbers consists of a sign. a two-digit characteristic, and an eight-digit 
mantissa. The characteristic c is the exponent plus y, and it lies in the interval 
O s c : - 99. We consider three possible forms for the mantissa: 

For each of these forms, 
a. Find a, if y • 50. 

.xxxxxxxx 

x.xxxxxxx 

xxxxxxxx. 

b. Find the value of}' that would make the range of the floating-point num
bers symmetric. That is, find the value ofy that will yield Ow -·)- 10-•. 
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c. Dcscrihe the calculation of the characteristic of the product of two nor
malized floating-point numbers. 

IO. let x and y be positive numbers in S(r. p). and let z ~ x (f) y, where the sum is 
computed in FP(r. p. c/tJ). Suppose that (e, m) and (/, n) are representations 
for x and y which are not required to be normalized, and let 

(g, µ) ;z: (e, m) EB (f, n). 

Suppose that the machine which we arc using is designed so that the arithmetic 
will be performed in FP(r, p. 'dq) whenever the operands are normalized, and 
suppose that it computes the sum (e, m) Ef)(f, n) in the way described in Section 
12.4. By how many units in the last place of z can r•µ differ from z? 

11. Consider a machine which has only unnormalized arithmetic operations. 
Suppose that it performs arithmetic as it would in FP(r, p, clq) but that it never 
normalizes the result before chopping it. After each arithmetic operation, we 
use a NORMALIZE instruction to normalize the result. How does the result 
differ from the result that would be produced if the arithmetic were performed 
in the system FP(r, p, c/0) using normalized arithmetic operations? 

12. Program the FLOAT TO FIXED and FIXED TO FLOAT conversions in 
Assembler language for the machine you are using. What special cases must be 
considered? 

13. What would be the effect of using a sticky digit in the add magnitude case of the 
operations EB and (-3 when 
a. The operands are normalized? 
b. The operands are not required to be normalized? 
c. The operands arc not required to be normalized and the operation is 

unnormalized addition? 

14. Consider a machine which performs arithmetic in FP(r, p, c) when the operands 
are normalized. To accomplish this, it performs the arithmetic in FP(r, p, c/q), 
where,,?: 1, and it uses a sticky digit in the subtract magnitude case of the 
operations (f) and c.:.:.). Assume that it does not prenormalize the operands 
before performing the arithmetic. Let (g, µ) be the result produced by the 
operation (p + q, 0) EB (e, m). Describe (g, µ) if 
a. The operation is normalized addition. 
b. The operation is unnormalized addition. 

IS. Jlow docs the unnormalized arithmetic described in Section 12.4 differ from 
the significance arithmetic discussed in Section 7.2? 

) 

13 COMPLEX NUMBERS 

13.1. PROGRAMS USING COMPLEX NUMBERS 

Although the h.irdwarc seldom has operation codes for complex ari~h
mctic, some higher-level languages support the data type COMPLEX. With 
this data type. the complex number is carried in the form x +- iy, where x an~ 
I' arc noating-point numbers stored in adjacent storage cells. Another poss1-
.bility is to represent the complex number in the form Ae'', where A and 8 are 
floating-point numbers. While this is more convenient for multiplication and 
division, it is less conYenient for addition and subtraction. We shall assume 
that the complex numbers are always written in the form x + iy. 

When the compiler does not support the data type COMPLEX, we 
encounter many of the same problems we face when we want to use do~~le
prccision .arithmetic and the compiler does not support the double-prec1s1on 
data type. First. complex numbers require twice as much storage as real 
numbers do, so we can use one of the techniques decribed in Section 5. 1 to 
ullocate the storage for them. We might use different names, say AR and Al, 
for the real and imaginary parts of A, or we might use an additional subscript 
to refer to the two parts of the number. Second, the arithmetic must be 
changed. and in many cases it will be performed by calling sub_ro~tines. 
Finally. we may want to have complex versions of some of the basic hbrary 

programs. . 
An annoying problem that arises with complex numbers 1s that t~e 

intermediate results may overflow or underflow even though the answer 1s 
within range. For example, if: = x + iy, then I z I --~ ✓x2 

~._ ?'1 • Herc x
2 

and 
yz can overflow even though I :I is much less than '2. S1m1larly, the~ can 
undcrnow even though I: I is much larger than w. Therefore, we would hke to 

285 
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have a librnry program which would avoid these overflows and underflows 
and compute the absolute value of a complex number : whenever w • -~ I z I · : 
Q. (Sec Exercise 8 of Chapter 2.) 

13.2. RELATIVE ERROR 

If= is an approximation for the complex number: I 0, we may deline the 
relative error p by 

- .. - .. 
p---~• .. 

so= --, ( I I· p)z. Herc pis a complex number. and we arc usually interested 
in a hound for Ip I. 

Another approach is to consider the real and imaginary parts of z sepa
rntcly. Let z • x I iy and z ; i I· iy. If neither x nor y vanishes. we may set 

and 

Then we shall be interested in the hounds for the la, I. 
Suppose that I a,, I • _'. a fork O 

- I, 2. Since 

p i( y I a 1 _1') (x I iy) 
X I iy 

we have 

so IPI ··a. Thus, IPI < max(la, I, la2 1). so IPI is small if both the la,. I arc 
small. 

Rut the converse does not hold. Suppose that z I I· 10 111
; and that 

p · 10 Ni. Then 

z l·pz·-:- I -10 111 -1-(10 11 1-10 10 )i. 

so I a 2 I is on the order of IOO. Thus. one of the I a,. I may he large even though 
IPI is small. 

However. the relative error p is still very useful. In many cases we can 

) 

.. , 
l 
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obtain a bound for IPI but not for the lu1c I• Moreover, it is often the relative 
error p that is propagated, not the a •. t 

13.3. COMPLEX ARITHMETIC 

We shall now consider the addition, subtraction. multiplication. and 
division of complex numbers. The complex numbers will be stored in the 
machine in the form x I· iy, where x and J' arc real. lloating-point numbers. 
To simplify the discussion. we shall assume that the machine performs 
floating-point arithmetic in the system FP(r, p. di). 

Fork •••. I. 2. let 

where x,, and )'4, arc in S(r. p). If z ·- x ·I iy is one of the complex numbers 
=, I· z2, =• -· z2, z,zz, or z 1/z2, we want to compute an approximation 
- -~ I iy for z. Let p be the relative error in this approxim.ttion. so 

: • •• ( I 1- p):. 

We want this relative error to be small. and it would be nice if the relative 
errors a I and a 2 in the approximations .~ ~ x and y ~ y were also small. 
Unfortunately. we cannot always guarantee that the I uk I will he small. unless 
we use higher-precision arithmetic. Out even if we use only single-precision 
arithmetic. we can produce a small bound for I pl. 

For the sum:, I : 2 • we set-~ x, ,.n x 2 and y · y,, ,-, y 2 • The results of 
Scction3.3showthat.~ • (I I u,)xandy • (I t· u 2 )y.whcrela,,I < ,-cp- 11 

fork· I. 2. Then. as we saw in Section 13.2, IPI <. r 1P· 11• Subtraction is 
handled similarly. Since these computations arc so simple. many of the 
compilers that handle the COMPLEX data type compile in-line code instead 
of calls to subroutines for the addition and subtraction of complex numbers. 

Hcfore discussing complex multiplication. we shall prove two theorems 
which will be used to obtain bounds for the relative error. 

TIIWRl:M 13.3.1 

Let a. h. c, and ti be positive numbers in S(r. p), let u " ah I- eel. and let 
11 (a• h) (+) (c • cl). where the Ooating-point arithmetic is performed in the 
system FP(r. p. di). Suppose that ah;-:--,: ed. and let e and/ be the integers 
for which r6· 1 ·:ah·'.,~ and,,-,~ u < r1. Then p; - ul < 2,1 -p and 
I (ii - 11)/111 < 2,•cp • 11 • Moreover. if/> e, then I ii - rd --::: ( I I- ,- 1 )r1 • P. 

fThc same situation arises in matrix problems when we study the error in a vector. We 
usually consider a norm of the error instead of the relative error in the comf'oncnts of the 
vector. 

) 
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Proof Since a• band c • cl arc positive and cd :.·~ ah, it follows that 

ii .,,, (a• b) + c·c/. 
Then we may write 

( a • b) · I • cd O = ii -1- f 1, 

whcrcO < f 1 •::: r1 P. We also have ab 0 • a* h I· £ 2, whcrcO ~·· f 2 • ~ r" P, so 
u - ii ·I· f 1 I· £ 2 and 

(13.3.1) Iii ul<r1 
P l·r" "· 

Since/-· e, this yields Iii - ul <~ 2r1 ·" and 

~ < _r_ ,~ _r_._ = _ 2r ,,, 11 I- I 2f P 21·-p 

u lul r1 • 1 

lf/>,•.then/ c• I 1,so(13.3.l)reads 

I ii -- u I < ( I I · r • 1 )r1 ". 

Tlll:ORl:M I 3.3.2 

Let a, b, c. and cl be positive numbers in S(r, p). let v O = ah - nl. and let 
v -, (a• b) H (c • cl), where the noating-point arithmetic is performed in the 
system FP(r. p. ell). Suppose that ah ~-'. eel, and let <' be the integer for which 
r• 1 < ah < r". Then 

I. I v -" I < (2 - r - 1 )r' • P. 

2. If eel'·. r' 1
, then Iii - vi< r' "· 

3. lfv-# 0 and l<v - v)/vl > 2r cp 11, then 
a. !r" 1 < eel< r'. 
b. Iii· vi< r' P. 

Proof. If ab ccl. then a• b • c * cl. so v v O and the theorem 
holds. Therefore. we may assume that ah:.• al. Let 

ab =--' ( a • b) I · J 1 

eel (c • cl) I· J2 

(a• h) - (r • ,/) 

0:.· [(a• h) A (r • cl)] I· 61, 

so 

Let / he the integer for which ,, 1 • ~- cd < , 1 . Then O :_~ ~. • - r' P and 

) 
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0 < ~2 <:: r1 • P_ Since the subtraction of c • d from a* b is performed in 
FP(r, p, ell). we have 

--r"·P I <~1s(r-- l)r'·p-1, 
Then 

so assertion I holds. The second assertion follows from the fact that J 1 , 0 
whenever e =- f 

To prove the third assertion, we assume that v =t:. 0 and that 

(13.3.2) I;; ··-· v I> 2r· Ip·"· 
V - • 

If c• - f. then both assertions a and bare true. regardless of whether or not 
( 13.3.2) holds. Therefore. we may assume that e > f Then 

so 

We first show that v < r" • 1• If v > ,,- 1• we have 

I
v •. ''I< (2 ··- ,-•)r'-P < 2,·<p· II 

V r'. 1 ' 

so ( 13.3.2) implies that v • • r' • 1• If v >· r' • 1 > ,,. then Iv - ,, I < r' P • 1 and 
V > r'. I - r' p. I. so 

I ii • - 11 I < r' • P -
1 

-- -----, < 2r·lp·II. 
V rt·I ... r'·P 

Therefore, (13.3.2) implies that v < ,,- •. Then there is a postshift ofat least 
one place in the floating-point subtraction of c· • cl, from a • b and since the 
arithmetic is performed in the system FP(r, p. ell). this implies that 61 :::: 0. 
Then 

so assertion b holds. If v 2 ¼r'- 1, this yields 

V -· V < f = 2 -lp·P I- I , .. , 
V J7' r • 

Therefore, (13.3.2) implies that v < 1,,- 1• But 

v • -- ab - c·cl > ,• • - ""• 
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so cd ~ r"- 1 
- v > !r"- 1• Thus, assertion a holds, which completes the proor 

of the theorem. 

We shall now consider the product z or the complex numbers z, and z2 • 

The real and imaginary parts of z are given by 

(13.3.3) 
x = x,xz - J',Yz 

Y = X1Y2 I- XzY,, 

and we shall use the approximations 

(13.3.4) 

for x and y. 

.i = (x, • Xz) e (y, • Yi> 

ji = (x, • Y2Ht-) (Xz • Y1) 

It is easy to see that if the calculation of .i involves the add magnitude case, 
then· the calculation of y involves the subtract magnitude case, and vice 
versa. ff, say, the calculation of x involves the add magnitude case, then the 
approximation .i :=:::: x will have a small relative error. But when the calcula
tion of-~ involves the subtract magnitude case, we cannot guarantee that the 
approximation .i ~ x will have a small relative error unless we use higher
precision arithmetic. However, even though the relative error in one of the 
components may be large, the following theorem provides a small bound for 
Ip I when the arithmetic is performed in FP(r, p, ell). 

THEOREM 13.3.3 

Let z, and z1 be complex numbers or the form z,. ,.., x,. I· iy,.. where the 
x,. and y,. are in S(r, p); let z • - z1z2 ; and let z - .t I· iy, where .i and y arc 
given by (13.3.4). Assume that the calculations in ( 13.3.4) are performed in the 
system FP(r, p, ell). Then : :·- ( I + p)z, where Ip I < 2, ·Ip·". 

Proof. Since 

the calculation of (iz 1 )z2 requires us to perform the same arithmetic operations 
that we perform in the calculation of z1z1 , except that the signs or the terms in 
i and y are changed. Therefore, the calculation of (iz 1 )z2 produces the same 
relative error that the calculation of z 1z2 does, so we may restrict our attention 
to the case in which jx1 I 2 IY, 1- Similarly, if we replace z1 by -z,, we merely 
change the signs of all the terms in (13.3.3) and (13.3.4). so it suflices to con
sider the case in which x 2. 0. If y 1 = 0, (13.3.3) reduces to x : x 1x 2 and 
y = x, y 1 . Then the relative errors in the approximations x, • x 1 ::::::: x and 
x 1 • y 2 :=:::: y have absolute values less than r Ip 

11, so IPI .---: ,· 1
P 11• Therefore. 

) ) 
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we may assume that y 1 ::/:. 0. A similar argument applies to z:, so we may 
assume that x" ~ -~ I Y.t I > O holds fork 0= I, 2. Also, we shall assume that the 
notation is chosen so that I x1 y 1 I:?:Ix 1y 1 1- Finally, if we replace z, and Zz by 
their conjugates x 1 -- iy, and x2 -- iy2 , we merely change the _signs of the 
terms in y and ji. Therefore, we may assume that y 1 > 0. Thus, 1t suffices to 

consider the case in which 

( 13.3.5) 

(13.3.6) 

and 

(13.3.7) 

x 1 ?._y 1 >0 

Xz ~ IY2I > 0 

Let e, f, K, and Ir be in the integers for which 

( 13.3.8) 

,,-I < X1X2 < r• 
rl-1 ~ X < rl 

r• - I ~~ Xz)'1 < r• 

r" - I ::-: y < r" • 

Clearly g ~.~ e. Ir .i ·.·· (I I- a,)x and ji : (I I- a 2 ).V, where la"I < 2r 
1
P·

11 

fork " . 1,-2, the theorem follows from the results of Section 13.2. Therefore, 
we need consider only the case in which one of the I a" I is at least 2,-,p·· 1

1
• 

First, suppose that y1 is negative. Then we have the add magnit~de ca:e 
in the calculation of .i and the subtract magnitude case in the calculation of y. 
By Theorem 13.3.1, .~ -. ( I + a 1)x. where I a, I < 2r ·Ip-

11
• Therefore, we 

need consider only the case in which I (y -- y)/y I ;~-. 2,-ip 
11

, Now Y "" 
(X 2 • )'I) c➔ (x I • I J'z I). so. by Theorem 13.3.2, 

I ; .-- Y I < r• - p 

( 13.3.9) ! r• - 1 < I x 1 • J' 2 I < r• · 

First, suppose that f > e. Then I z I > Ix I :?- ,,- 1
, and, by Theorem 13.3. I, 

I .t - x I < ( I -1- r • 1 )r1 - P, 

so 

But 

( 13.3.10) 

) 
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Thus, we may assume that/= e. Then we have 

so it suffices to show that 

or 

(13.3.11) 

From (13.3.8) and (13.3.9), we obtain 

so 

Then 

Let 

!r2•-2. 
F(t) :--= t I t 

Fort ~ ,,- •, we have 

I 2•- 2 
F'(t) = I - _lr __ > I - 1 ,- 21•-• 1 > 0 

12 - l • 

so the minimum of F(t) on the interval ,,- 1 s t s r' is 

Then x >· F(r•- 1), so 

(~)2 > I ·f r z,.,_., ,,- , ' 

and ( 13.3.11) holds. Thus, Ip I < 2,- ,,- 11 if )'2 < 0, 

Now suppose thut J'z is po~itive, so we h»v~ the subtrnct masoit.,.de case 

in i~~ ~alcq!aHon Pr .i nnd •~~ ad~ rnitg11itu<te ci}se in th~ C.ill(31!fation of ji. At 
above, we need consider only the case in which lt11 I 2 2,-,,-u, so by 

) 
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Theorem 13.3.2, 

(13.3.12) 

Then 

(13.3. 13) 

so 

!,,-, < J'1Y2 < r"' 

Ix - xi<,,-,. 
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Thus, I, is either(' or t• ·I· I. If h --= e + I, we have 

by Theorem 13.3.1, so 

IPI < 1,-,-, ·I· i(I 1, ,-•),, ♦ I-pl= r c,-01,-1 I i(I ·I ,-•)I. 
r 

Using (13.3.10). this yields IPI < 2,-,p·u. Therefore, we may assume that 
/, = = e. If x 2 y 1 > ,,- 1• then ( 13.3.13) implies that y ~:~ ir'- 1• so, using 
( 13.3.12). we have 

'pl .-- lr"'·P I 2,,-,;1 = 2,-cp-1111 ·I 2il < 2r cp n 
..._ ir"'- I J 

Therefore, we may assume that 

But then /, =--· K I· I, so, by Theorem 13.3.1, I J• ·-· J' I < ( I I· r .. 1 )r" ,. and 
this yields 

IPI < 1,,., ·I i(~"' '• ,· ')r"'-PI =-= ,-<p·tlj I I i(I ·I r·')I < 2r <p·P. 

Thus, Ip I <. 2r • 1P • 11 also holds for y2 > 0, which completes the proof of the 
theorem. 

We may have some problems with pverflow und underflow in the cith:ul~• 
tion!i lr• ( I ~P.4). WQ cttn encounter "xponent !ipill in thfl intcrmpdiati! r1,1&ulls1 
ov,;,q though tho numbers we are trying to compute u.=e within range. For 
~xnmpl~, Ix, •,f1l \!Un ht! sroutt!r th,m n -,von though I-ti iii le!is th~n n. 
Similarly. x1 • x 1 and y 1 • Yi can underflow even thpugh .T > w. Now ,r one 
gf th{t inJormeltiilt~ rtl~Ylti;~ !ioy :V1 • :\·!• ov~rnowNi w~ hiwet 

I: I """ I J ii' I: J I - ' I.,· I Isl X 1 I, 
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so I z I > n. We might be willing to accept the 0-zero fixup in this case, 
although it is not completely satisfactory. (See Exercise 6.) But underflows 
may be more annoying. Suppose that y, • y 2 underflows and that we use the 
0-zero fix up. If Ix 1 • x 2 I < rP - 'ro, replacing y 1 • y 2 by zero can produce an 
abnormally large relative error in x. If IY I is also small, this can produce an 
abnormally large value for Ip I. 

There are two ways we can avoid this problem. One is to use gradual 
underflow, described in Section 2.8. Another approach is to scale z I and z2 

before performing the calculations in ( 13.3.4) and then adjust the final answer. 
If we use scale factors which are powers of the radix, scaling will not introduce 
any error. The scale factors can be chosen in various ways. (See Exercise 7.) 
For example, we might scale z, and z2 so that the exponent of the larger 
component of each z1c is zero. Then we shall never encounter overflow in the 
calculations in ( 13.3.6), and numbers which underflow can be replaced by 
zero with negligible effect on Ip 1- Therefore, we can use the 0-zero fix up for 
underflow.t If z1 and z2 were multiplied by the scale factors s, and .r.21 we 
complete the operation by dividing i and y by .r1s2 • If s 1s2 is a power of the 
radix, we can do this by adjusting the exponents of -~ and y, and we can 
provide whatever treatment we want when the resulting exponents are out of 
range. 

Finally, consider division. Assume that z2 =t:- 0, and let z = z1/z2 • Then 

(13.3.14) __ (x, I iy1)(x2 ·- iy2) 
z - 2 2 ' 

X2 ·I J'2 

so the real and imaginary parts of z are 

(13.3.15) 

The natural approximation to use is z = .~ I· iy, where-~ and ji are computed 
by replacing the arithmetic operations in ( 13.3.15) by the corresponding 
floating-point operations. That is, we set 

( 13.3.16) 

and compute i and ji from 

(I 3.3.17) 
_t ·.c [ (XI • X z}Cf-) (YI • J' 2)] ; • J) 

Y --= [(.rz • Y1) C➔ (x, • Y2)] :- D. 

tSince these underflows have negligible effect on Ip I, we might want to avoid printing 
underflow messages for them. 

SEC". 13.3 

Now z --; w/ D, where 

and 

Let k' ii I· iv, where 
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ii , (x, • X2 ) (t) ()' 1 • )'2) 

v --'(Xz*Y1)0(x1•Y2). 
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Then-~ • ii :- I> and y : ii :- D. By Theorems 13.3.3 and 13.3.1, we may 
write ii'' • ( I I· a)w and Jj -·" ( I + r)D, where I a I and 1-r I are less than 
2,··lp- 1>. Also. 

u :- D~(l -cS,) ~ 
D 

ii -: · D c: ( I -- cS 2) ~ , 
D 

where the cS,. are real and O ~ cS" < ,-,p-t1. Then z = (I + cS)w/D, with 
lcSl<r 1

P· 11.Thus 

- (I ·I cS)(I ·I· a) = :·.: I -1- T z. 

We may write z · ( I I· p)z, where 

which yields 

( 13.3. 18) 

I I p :.::. ( I I cSX I I· u) 
1 ·., T , 

p cS · I • u ·- t • I- cSa 
l+t 

Then p ~ a I· cS- t. which shows that the calculations in (13.3.16) and 
( 13.3.17) yield a small relative error p. Using ( 13.3. I 8), we can obtain a bound 
for IPI on the order of s,·· 1

p ''• but this is not a very good bound. If we 
exclude trivial combinations of rand p, it can be shown that IPI < J,-,P- 11• 

Overnow and underflow present a much more serious problem in complex 
division than they do in complex multiplication. If one of the products in 
( 13.3.4) overnows, I z I z 2 I must be greater than n. But the intermediate results 
in ( 13.3.16) and ( 13.3.17) can overflow even when I z 1/ z2 I is on the order of I. 
For example, if lz, I~ lz2 1 > ,Jo, we have lz,/z2 1 ~ I, but D > 0. 
Similarly, we can have I z1/z2 I~ I and D <co.Thus, we can have exponent )ill in (13.3. 16) and (13.3.17) even though I z, I, I z, I, and lz,/z,I all dilfer from) 
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ro and O by many orders of magnitude. Unfortunately, if we use the 0-zero 
fix up for exponent spill in ( 13.3. I 6) and ( 13.3.17), we can produce some very 
misleading results. (See Exercise 9.) Therefore, most programs for complex 
division try to avoid exponent spill, either by rearranging the calculations in 
(13.3.16) and (13.3.17) or by scaling z 1 and z2. 

One approach. suggested by Smith ( 1962), is to divide the factors 
(x2 - iy2) and (xi+ YD in (13.3.14) by either x 2 or J'z, whichever has the 
larger absolute value. That is, if I x2 I 2 IY2 I. we use 

(13.3.19) Q =Yi-;- Xz 

D = Xz (±HY2 • Q) 

-~ = [x, (±) (y, • Q)) -~- jj 

ji= CY, G(x, • Q)]-:- D, 

and if lx2 I < IY2 I, we use 

(13.3.20) Q = Xz-:- J'2 

jj = (X2 * Q)EBY2 

-~ = [(x, • Q) © y,] ·=- jj 

y = [(y, • Q) 8 x 1J --:- D. 

This approach avoids many of the most disastrous cases of exponent spill, 
but we can still encounter some problems if one of the I z ... I is on the order of ro. 

A not her a pp roach is to scale z I and z 2. We could select a sea le factor S 
and compute z'.f z;, where z~ = z ... /S for k =- I, 2. For example, we might 
use S = max(jx2 I, ly2 I). Then 

(13.3.21) 

so 

( 13.3.22) 

Consequently. we shall not encounter overflow unless I z 1 / z 2 I is either out of 
range or almost out of range. Also, underflows are not a proble111 unless 
I z .f z 2 I is quite small, so we have eliminated the most disastrous cuses uf 
exponent spill. However, we will still have the same sort <>f problems with 
overflow.and underflow that we had in the multiplication of comple,c num
bers. Instead of using the scale factor max(I x 1 I, ly2 I), we might prefer to make 
S a power of the radix. so that the scaling will not introduce any rounding 
errors. Suppose that we choose the scale factor S to be r', where e is tho 
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exponent of max(lx2 I, IJ'z j). Then in place of (13.3.21) and (13.3.22). we have 

,· 1 slz~I<~ 
and 

so the scale factor r is almost as effective in eliminating exponent spills as 

max(lx2l, IY2I>• 
Probably the best approach is .to scale z1 and z1 independently. For 

k =--= 1,2.Iete" betheexponentofmax(lx ... l,IJ' ... l},andletz~ =-., z,,/r'•. We can 
divide z'1 by z; and then add e1 - e2 to the exponents of the real and 
imaginary parts of the quotient. Now ,- 1 s I z~ I < ~, and 

I I z' I ,✓-I < z~ < r~. 

Therefore we shall not encounter overflow in the division of z'1 by z~. and 
numbers ~hich underflow are so small with respect to I z'1/z~ I that replacing 
them by zero has a negligible effect on the complex relative error p • 
(z - z)/z. We can provide any treatment we desire for the cases in which the 
addition of e, - e2 to the exponents of-~ and ji produces numbers that are 
out of range. 

EXERCISES 

J. For k =-= 1, 2, let i1c • ~ x ... + iy1r be an approximation for z1c •• , x,c ·I iY,c, 
and suppose that x ... :• (I + t71r}x .... Y.t ~- (I ·I T.t}Yh and Z,c ·.: (I ·I p,c}z,c. 
Let z,f2 = X ., iyand Z1Zz ::-o: X -1-- iy, and write X :.-.;.c (I ·I· O')x. ji • .:. (I -f T}y, 
and z1l 2 = (I + p}z 1z2 • Here a, T, and the t11c and T,c are real, but p, pi, and 
Pz may be complex. 
a. Find an example which shows that even if the I u" I and I T,c I are small, we 

cannot guarantee that hoth I a I and IT I will be small. 
b. Find a bound for Ip I in terms of I Pi I and I P2 I, 

2. Let i =-- Ae'' he an approximation for z - • Ae'', where O ~ 9 < 2n. If 
A_ (I -I u)A. 8 =- (I -I -r)9, and z. (I ·I p)z. find a bound for IPI in 
terms of ju! and ITI, 

3. Supposp that 11c ··, A1ce''•• when1 A1c un<t (J,. tUQ in S(r, p) for 4 I. ~. l-,;,t 
A . A1 • A2 and 8 61 (t-) 82• where the arithmetic is pcrformc<l in 
FP(r, p, c>. and consider the approximation f • A,,;I for : :,;i, Write 
t x -I iy and : x I i)', and lel x (I I ah, J' ( I I flv, nn~ 
l, (I ·I p):,Whatc,myuu~nynbllUtlal,ITl,imdlpl? 
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4. Find an example which shows that the relative error p in Theorem r 3.3.3 can 
be close to 2. 

5. Fork - ' I. 2. let z1c - 0 x1c + iY1c. where x. and y4 are in S(r, p) and x,. . : jy,. I. 
Let z ,- z 1z2 , and write z :o-= x + iy. 
a. If x < x,xz, what is the smallest lzl can be? 
b. Find an example in which x 1x 2 > n but lxl and IYI are both less than Q. 

6. For k =' I, 2. let z1c -= x 4 .J- iy,., where the x,. and y,. are in S(r. p) and 
X1c 2: IY, 1- Let z,z2 °= x + iy. and let l -= x + iy be the approximation for 
z,z2 computed by using (13.3.4). Suppose that we perform the noating-point 
arithmetic in FP(,. P. c-/1) and use the 0-zero fixup for overflow and underflow. 
a. If x,x2 > 0, what is the smallest Iii can be? 
b. Find an example in which x and y are greater than n but x •• O and y -· Q. 
c. Suppose that x and y are greater than n but x ~ O and y · n. How large 

can x/y be? 
d. Find an example in which x > y but O < x < y. 
e. If x > y hut O < x < j. how large can y/x be? 
f. If x and ji are zero, how large can lz 1z2 1 he? 

7. For k '"' I, 2. let z,. ' 0 X1c I- iy1c, where the X1c and Y1c are in S(r. p). Let 
z,~2 -- x I iy and let i = x + iy be the approximation for z 1z2 computed by 
using (13.3.4). Assume that we perform the floating-point arithmetic in 
FP(r, P, ell) and use the 0-zero fixup for overflow and underflow. Suppose 
that we scale the z1c by forming z .. = z4 /S1c, and let z.. , x~ f- M. 
a. Let S1c - " r'•, where e1c is the exponent of max(I x1r I, I y4 I). and suppose that 

both lx~yz I and lx2.Y'1 I are less than OJ. Then ji , •• 0. How large can IYI be? 
How large can ly/xl be? 

b. Assume that we want the scale factors s,. to be powers of the radix, so 
S1r -- r'•. Is there a better choice for the e• than the exponent of 
max(I x 1c I. I Y.t I)? 

8. Let z, and z2 be complex numbers of the form x. l Y1c, where the x 4 and y,. 
are in S(r. p). Let z = z1/z2, and let i =- x I· iji be the approximation for z 
produced by the calculations in (13.3.16) and (13.3.17). Find an example in 
which z ,. ( I I· p)z, where Ip I is close to 3. 

9. Let z, and Zz be complex numbers of the form x1c ·I iY1c. where the x1c and J'1c 
are in S(r, p). Let z = z1/z2 , and let l = x + iji be the approximation for z 
produced by the calculations in (13.3.16) and (13.3.17). Suppose that we do 
not scale the Z1r and that we use the 0-zero ftxup for overnow and underflow. 
a. What is the range of lzi/z2 I if /J = 0 but D c-t- 0? 
b. Suppose that lxl and IYI are greater than n. How small can Iii he? 
c. Suppose that lx1,x2l,IY1Y2l,lx,y2l,lx2Y.l,lxll, and lyi!areall greater 

than 0. What numbers will be produced for x and y? 

10. Let z, and Zz he complex numbers of the form x. ·I iy,.. where the x,. and y,. 
are in S(r,p) and lx1cl ~ IY1rl, Let z .,.~ zi/z2 , and let z , x I· H• he the 
approximation for z produced by the calculations in (13.3.19). Ass-ume that 
we use the 0-zero fixup for exponent spill. 
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a. Suppose that D :-- 0 and that neither i nor y is zero. Find a lower hound 
for lzi/zzl• 

h. Suppose that 1Yl/x2 I < OJ, so y 2 • Q will be replaced by zero in the cal
culation of fJ. Whal is the maximum relative error this can introduce in /j? 

c. Find an example in which underflows in the calculation of x and;, produce 
a bad relative error even though I zi/z2 I is on the order of I, /j does not 
underflow, and neither x nor y is zero. 

I I. Let z1 and z2 he complex numbers of the form x4 I· iy., where the x,. and y 4 

arc in S(r, p) and I x,.1 ·:-: IY1c 1- Let e be the exponent of x 2• To avoid the most 
disastrous cases of exponent spill in the calculation of zi/z2, we compute 
z~/zi, where z, - z,./r'. 
a. Find an example in which the calculation of z; overflows, even though the 

calculation of z,/z2 would not overnow. How small can lzi/z2 I be if this 
happens? 

b. Suppose that we are using the 0-zero ftxup for exponent spill and that we 
encounter underflow, either in the calculation of z~ or in the division of z~ 
hy z2. How large can the relative error be if the final answer is not zero? 

12. Let z1 and z2 be complex numbers of the form x4 I· iy4 , where the x. and y 4 

arc in S(r, p). Let e,. be the exponent of max(lx11 I, IY1c I), To avoid exponent 
spill in the division of z 1 by z1, we scale z1 and z2 individually by forming 
z, z1c/r'•. Then we adjust the exponents of the answer accordingly. 
a. Show that any numbers which undernow may be replaced by zero with 

negligible effect on the relative error p in the answer. 
b. Let zi/z2 • x I· iy, and suppose that we produce the answer x I· ij. If we 

use the 0-zero fixup for exponent spill, underflows may cause us to 
produce y 0, even though y ,1- 0. Find a better choice for the e,. that 
would help avoid this situation. 

) 
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GLOSSARY OF SYMBOLS 

Symbol Definition Page 

EB Floating-point addition 10 
e Floating-point subtraction JO 

• Floating-point multiplication 10 
Floating-point division 10 

r Radix (number base) in which the floating-point numbers 9 
are written 

S(r,p) Set of floating~point numbers havingp digits of precision 10 
in the radix r 

FP(r,p,a) Floating-point number system using p-digit numbers in 9 
the radix r; the symbol substituted for a designates the 
type of arithmetic used 

FP(r,p, c) Floating-point number system using p-digit numbers in 12 
the radix ,; the symbol c specifics that the system uses 
chopped arithmetic 

FP(r,p, R) Floating-point number system using p-digit numbers in 12 
the radix r; the symbol R specifics that the system uses 
rounded arithmetic 

FP(r, p, clq) Floating-point number system using p-digit numbers in 22 
the radix,; the symbol clq specifics that the system uses 
chopped arithmetic with a low-order register that is q 
digits long 

i Number produced by chopping x top digils in lhe radix r 13 
x Number produced by rounding x top digits in the radix r 13 
XL Largest number in S(r,p) which is :S x 197 
XR Smallest number in S(r,p) which is~ x 197 
B(x) Number obtained from x by performing the bias removal 19S 

operation-
B'(x) Number obtained from x by performing the modified bias 196 

removal operalion 
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Symbol 

D, H, 0, Bused 
as subscripts 
in numbers 

A,B,C,D,£,F 
used as digits 
in numbers 

e• 

)' 

n 

) 

Dcfinilion 

These subscripts specify the radix in which the number is 
written; D stands for decimal, II for hexadecimal, 0 
for octal, and B for binary 

When a number is written in hexadecimal, the symbols 
A, B, C, D, £, F represent the hexadecimal digits ten 
lhrough fifteen, respectively. 

Maximum exponent that can be used in the machine 
representation of floating-point numbers 

Minimum exponent that can be used in the machine 
representation of floating-point numbers 

Number which must be added lo the exponent of a 
floating-point number to produce its characteristic 

Largest positive floating-point number whose exponent 
is :s;;e• 

Smallest positive floating-point number whose exponent 
is 2: e •. 

Page 

9 

IO 

39 

39 

II 

40 

40 

) 

INDEX 

A 

Add magnitude case, 26, 78, 79-80, 
248. 29 I, 292 

Antichopping, 198 
Ashenhurst, R. L., 202, 203 
ASS EM B function, 266, 26 7-268 
Associative law: 

addition, 14, 16-17, 80, 82-83 
multiplication, 14, 17-19, 80, 83-84 

AUGMENT function, 198, 266 
Automatic precision increase, 163 
Average program, 240-246 
Azen, S., 117 

B 

Backward error analysis, JOS-107, 111, 
249 

Base, see Radix 
Binary arithmetic, 271 
Binary machine, 9, 271, 273 
Binary representation of numbers, 9, 

273 
Bias removal, 130, 194-197 
Biased exponent, 6 

C 

Cancellation law, IS, 19-20, 22, 29, 
81, 86-87 

CDC 6600, I 2, 30-40, 41, 6 2, 66-6 7, 
1S4, 167, 191, 192, 27S, 281 

Ceiling, 198 
Characteristic, 6, 11, 39, 44, 57, 

60-61, 143-146, 164, 16S, 185, 
272, 273-274 

Checking, 255-259 
Chop left rule, 198 
Chop right rule, 198 
Chopping, I 0, 12, 13, 73-74, 114, 126, 

134, 189-190, 191, 226-227, 277-
278, 280 

Clean double-precision arithmetic, 166 
Closure, 14 
Coarse double-precision arithmetic, 

166, 167 
Cody, W. J., I 08, 183 
Coefficient, 6, 12 
COMMON, I 59, 268 
Commutative laws, 14, 16 
COMPARE instruction, 68 
Complements, 11, 145, 274-275 
Complex absolute value function, 69, 

285 
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Complex arithmetic. 285, 287-297 
addition, 287 
division, 294-297 
multiplication, 2()0-294 
subtraction. 287 

Complex data type, 179. 247, 285, 
287 

Complex numbers, 246-247, 253, 285 
relative error in approximating, 286-

287 
Condition, 98-103, I 07, I 09, 11 1-1 12, 

184,249,261 
Conservation laws, 256 
Constants, 155-157, 179-180, 182, 

207,265,268 
Controllability, 263, 264-265 
Conversion, 157-158, 179-180, 227-

238, 253,265,272 
Cosine, I 07-108, 136, 241 
Counting mode, 57-59, 62, 63, 66 

D 

D exponent, 155, 157-158 
D format, I 55 
DBLE function, 161 
DDD arithmetic, 164, 1<•7 
addition, I 70-1 71 
division, 174-178 
mull i plication, 16 5-16 7 
subtraction. 170-171 

Decimal arithmetic, 6-9, 271, 272 
Decimal floating-point numbers, see 

Floating-decimal numbers 
Decimal machine, 9, 271-273 
DECREMENT function, 198, 266 
DEFAULT statement, 163 
Derr, J., 117 
Digit: 

hexadecimal, I 0 
sticky, 278 

Dismantling floating-point numbers, 
143-146 

Distributive law, 14, 20, 81, 85-86 
Division hy zero, 6(1-67 
Divisors of zero, 15 

Double-precision arithmetic, 163-178 
addition, 168-171 
division, 171-178 
in FORTRAN programs, I 24, 145. 

155-161, 162-163, 178-180, 193 
on IBM 7090, 22-23, 48, 154 
on IBM System /360, 23, 48, 154 
multiplication, 165-168 
need for, 108, 131-132, I HO- I 85, 

249 
in PL/I programs. 161-162 
subtraction, 168-171 

Double-precision data type, I 24, 156 
Double-precision numbers, 154, 164-

165 
on IBM 7090, 22-23 
on IBM System/360, 23, 48 

DSD division, 172-174 

E 

E exponent, I S5 
E format, 155, 228-229 
EQUIVALENCE statement, 144, I 59 
Equivalent number of digits, 224-228, 

272 
Error analysis: 
of arithmetic in FP ( r, p, clq), 

75-80 
automatic, 201-202 
of Average program, 245-246 
backward, 105-107, 111, 249 
forward, I OS 
using higher-precision arithmetic, 

213-220 
using interval arithmetic, 207-213 
using noisy mode, 205-207 
of programs, I 03-105, 127-128, I 33-

134, 245-246 
of propagated error, 75-77, 79-80, 

87-92 
of quadrature program, 127-128 
using significance arithmetic, 202-

205 
statistical, I 13-1 I 7 
of sum of power series, 133-134 
of X .. N, 92-98 

r-
Error messages, 46-48, 62-64, 255 
Exact sums, 137-143 
Exponent: 
of a floating-point number, 6, I 0-11, 

39, 59, 144, 250-252, 279, 294, 
297 

overflow, .,ee Overflow 
spill, sec Spill 
undernow, see Underflow 

Ex ponen ti al function, I O I , I 3 5 
Exponentiation, 65, 67, ()2-98 
Extended error handling facility, 46 
Extended-precision arithmetic on IBM 

Systcm/360, 48, 49, 62-<>3, I 08 

F 

FIXED TO FLOAT conversion, 206-
207. 273,281 

Fixed-point arithmetic, 273-274 
Fixed-point calculation, 1-4 
Fixed-point numbers, 1-3. 144-145, 

273 
Fixup: 

- Zero, 41-43 
- , 44 
-Zero, 41-44. 47, 57, 62. 63, 67 
( for division). 66-<• 7 

standard, 4 2 
Flag hits, 12, 275 
FLOAT TO FIXED conversion, 191, 

273, 281 
Floating decimal arithmetic. (1-9, 271-

272 
Floating decimal numbers, 4-f•, 225, 

228, 272-273 
Floating-point arithmetic: 

addition, I 0-11, 25-2<>, 60-(1 I 
on CDC 6600, 41, '12. 66-67. 154, 

167, Jl)I, 192, 275. 2HI 

division, 10-11, 12. 28-29, .B-35 
dou hll'-r,reci11ion, .,t•tJ Dou hll..'- pr<'chdon 

arithmetic 
on IHM 7090, 22, 23; 451 I !'41 1.1tJ, 

2HU 

) 
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on IBM System/360, 12, 22-23, 44, 
61-62, 66, 154, 167. 171, 271, 
279,280 

multiplication, 10-11, 12, 24-25, 
28-29 

overflow in, see Overnow 
subtraction, I 0-1 I, 12, 25-29, 6CH• I 
undernow in, see Undernow 

Floating-point number systems, see 
FP (r, p, a), FP (r, p, c). 
FP (r, p, clq ), FP (r, p, R) 

Floating-point numbers, I 0-1 I. 2 24-
228, 273-277 

on CDC 6600, 12, 39-40, 41, 67, 
154. 167,275 

on IBM 7090, 23, 39, 154 
on IBM System/360, 23, 39-40, 145, 

154, 167 
Floor, 198 
FORMAC, 202 
FORTRAN, 12, 18, 46, 48-49, 52-55, 

62, 65-66, 67, 68-69, 92. 144-145. 
153, 15S-161, 162-163, 178-181, 
192, 193-194, 265, 266, 267-268 

Forward error analysis, I OS 
FP(r, p, a), 9-11 
FP(r, p, c), 12-14, 75, 80-87, 242-246, 

277-278 
FP(r, p, dq), 22-29. 78-79, 80-87, 

137-143 
FP(r, p, R), 12-14, 35, 75, 117-118, 

191, 277-278 
Fraction, 6 
Fractional part, 6 

G 

Goldherg, I. B., 227, 27<1 
Gradual underflow, 57, 5lJ-(> I, 62 
Gray, L. H., 204 
Guard digit, 23, 2S, 28 

II 

11:Jrhltiitift, ft. W., 1l(J1 1.7'1 
tforJin~. l-, J, Jr1, '277~-i?K 
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Harrison, J. C., 204 
Harlree, D. R., 114, I 15 
Henrici, P., 304 
Hexadecimal machine, 9, 272 
Hexadecimal representation of num-

bers, 9, 10, 116-117, 158, 225, 
233,272 

Higher-precision arithmetic, 185-186, 
213-219 

Hull, T. E., 115 

IBM I 620, 154 
IBM 704, 22, 39, 45, 233 
IBM 709, 22, 39, 45 
IBM 7090, 22, 33, 35, 39, 45, 48, 61, 

154, 1<,7, 279 
IBM 7094, 22-23, 39, 45 
IBM 7030, 12, 39, I 68, 202, 205-206, 

275 
IBM System/360, 22, 23, 39, 44, 61, 

66, 145, 154, 1(,7, 171,271,279, 
280 

I EXP function, 266, 26 7-268 
IMPLICIT statement, 162 
Imprecise interrupt, 61-62 
INDEFINITE, 41, 67, 275-276 
lndeterminant forms, 12, 67 
Index of significance, 204 
Inequalities, 21 
Infinity, 12, 41-43, 67, 27S 
Inner product, 160 
Interrupt, 4S-4<>, 61-62, (16 

Interval arithmetic, I 98, 207-213 

K 

Kahan, W., 57, 59, 62, 194, 197, 246 
Knuth, D. E., WI, 116 
Kuki, ff., 183, 259 

L 

Low-order register, 23 

) 

M 

Machine identification prohlem, .:!<,'>, 
270 

Machine independence, 26 7- 269 
Magnification factor, I 00 
Mammell, W. L., 276 
MANIAC Ill, 202 
Mantissa, 5, Io, 29-32, 39-40, 7 J-74, 

116, 143-146, 185, 272, 276-277, 
278-279 

Matula, D. W., 227, 230-2.l I, 232 
McKeeman, W. M., 276 
Messages, 46-48, 62-M, 255 
Metropolis, N., 202, 20.l 
Minus zero, 274-275 
Monotone transformation, 22') 
Moore, R. E., 207, 2 IJ 
MQ, 23 

N 

N-fold precision arithmetic, I 85 
Neighbor, 197, 229-230 
Neighbor transformation, 2J0 
Newton's method for computing 

reciprocals, 175 
Noisy mode, 205-207 
NORC, 196, 271 
NORMALIZE instruction, 281 
Normalized numbers, 6, 7, 12, 27, 

277,279 
Normalized zero, 6, 27, 60. 280 

0 

Ohservahility, 263, 2M-2<,5 
Octal representation of numhrrs, 9, 

233 
ON statements, 4'>-S0, <,2-t,.l 
One to one transformation, 229, 2.10-

232 
Onto, transformation, 22'>, 230-232 
OTHER data type, 213 
Over0ow, 11, 40, 42-44, 45, 4<,, 

242-244, 249, 251, 285, 2'>3-2()4, 
21>5-2''7 

) 

Overflow routine, 46 
Overflow test, 47 

p 

Pinkham, R. S., 116 
Pipeline machine, 6 t 
PL/I, 12, 18, 49-50, 53, 55-56, 62, 63, 

14S-146, 161-162, 163,196,227, 
231, 2S6, 266, 26 7 

Portability, 267-269 
Postnormalization, 7, 24, 30, 166, 

281 
Power series, 130-137, 174 
Precision, 10, 78, 180-186, 213-222, 

224-227, 249 
Predictability, 263 
Prenormali1.ation, 61, 279, 280 
Prerounding, 191 
Preshift, 25 
PUT DATA statement, 231 

Q 

Quadratic equation, 64, 246-252 
Quadrature, 123-1 30, 191-192, 204 
Quotient, 33-35, 76-77 

R 

Radix, 9, 71-72, 75, 224-225, 265, 
271-273 

Radix conversion, see Conversion 
Radix point, 11-12, 276 
Random mantissa, 116-1 17 
Range checking, 255-256 
REAL•8 statement, 156 
Reconversion. 232 
Relative error: 
in addition and suhtraction, 78-80 
bounds on, 74-75 
comparison for different systems, 

224-228 
definition, 7.l-75 

in division, 76 
in FP(r, p, c), 75, 272 
in FP(r, p, clq ), 7 5-80 
in FP(r, p, R), 75 
in multiplication, 75-77 
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Remainder, 33-35, 171-174, 176-178 
Roots of polynomials, 102-103, I 11-

112, 246-252, 256 

ROUND function, 194, 196, 266 
Rounded arithmetic, 114-115, 129, 

191, 277-278 

Rounding, I 0, 12-13, 74, 113-114, 
115,129,182, 189-194, 197, 
260, 277-278 

Rounding conversion transformation, 
230 

s 

Scale factor, 3, 25, 167, 178, 243, 
250-252, 294, 296-297 

Scientific notation, 5 
Significance arithmetic, 202-205, 207 
Significand, 6 
Significant digits, 71-72, 203, 23 I 
Simpson's Rule, 123, 128 
Simultaneity Prohlem, 205, 21 0 
Sine, 42, 107-108, 136 
Sinh, 108-109, 137 
Spill, 40, 45, 46 (see also, Overnow, 

Underflow) 
SDD arithmetic, 164, 168, 169 
SSD arithmetic, 164, 167, 168 

division, 171-172 
multiplication, 165, 166 

SSS arithmetic, 164 
Standard fixup, 42, 4(l•47 
Statistical error analysis, 11 3-1 17 
Sticky hit, 278 
Sticky digit, 27K 
Subscript range checking, 256 
Sweeney, D. W., 27 2, 274 
Swenson, J. L., 11 S 
Symmetric rounding, 13 
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T Unnormalized zero, 2R0-2H I 
UNSPEC, 145-146, 267 

Testing programs, I H2, 255, 259-261 
Tests for spill, 48-49 
Trapping, 45 (see al.w, Interrupt) 
Transformation: 

conversion, 228-232 
into, 228-229 
monotone, 229 
neighbor, 230 
one to one, 229-232 
onto, 229-232 
rounding, 230, 232 
strictly monotone, 229 
truncation, 230, 232 
well defined, 229 

Truncation, I 2 (see also, Chopping) 
Truncation conversion transformation, 

230, 232 

u 

Underflow, 11, 40, 42, 45, 46, 47, 57, 
5Q-61, 62, 165, 167, 178, 242-
24~ 251,285, 29~294,29~297 

Unnormalized arithmetic, 12, 203, 
278-282 

Unnormalized numbers, S9-61, 164, 
203, 207, 278-282 

V 

Variable word length machines, 154-
155 

Virtual overnow and underflow, 64-66 

w 

WATFOR, 158, 256 
Well-defined transformation, 229 
Wilkinson, J. H., 99, I 02-103 
Wrapped-around characteristic, 44, 

45-46,50,57,62, 165 

z 

Z format, 180, 265 
Zero: 

minus, 274-275 
normalized, 6, 27, 60, 280 
plus, 274 
unnormalized, 280-28 I 
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