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NUMERICAL ANALYSIS
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Students will learn computational algorithms of basic & typical mathematical
problems and computer programming is a must in this course,
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« |P I i % (Subject/Topics) #ar
101/02/13~
" lo1/09/10 | Gauss Elimination - Pivoting Strategies LU
101/02/20~
2 101/02/98 Gauss Elimination - LU Decomposition (PA=LU, LU
PAQ=LU)
101/02/27~ )
3 Jo1/03/04 | Orthogonal matrices — Householder Transform QR
101/03/05~
4 Lo1/08/11 Orthogonal matrices — Gram-Schmidt Process, QR
Givens Rotation
101/03/12~ )
5 010318 | Least Square Problem & Singular Value SVD
Decomposition
101/03/19~ :
61 101/03/%5 Least Square Problem & Singular Value SVD
Decomposition
101/03/26~ . ] _
7| 101/04/01 Jacobi and Gauss—Seidel Iterative method ITR
101/04/02~
81 101/04/08 Relaxation methods and SOR ITR
101/04/09~
% 101/04/15 Conjugate Gradient method ITR
101/04/16~ r s
1 01700722 ATt
101/04/23~
1| 01090 | Initial Value Problem: Euler's Method, Taylor ODE
Method
101/04/30~| _ ...
12 101/05/06 Initial Value Problem: Runge-Kutta Method ODE




101/05/07~
13 L0L/05/13 Finite Difference Method & Finite Element Method ODE & PDE
101/05/14~ )
14 L0L/05/90 Orthogonal Set of Functions Approx
101/05/21~ ) . . .
15 Trigonometric Series and Fourier Transform Approx
101/05/27
101/05/28~ . . .
16 Solving systems of nonlinear equations : Newton System
101/06/03
method, steepest descent, etc,
101/06/04~ . . .
17 Solving systems of (nonlinear) equations : homotopy System
101/06/10 . :
continuation method
101/06/11~ .
B 0106/17 AR A
o AREREREREX, HAIRBERA, LEBFEHEARK MM programming
& | project
ARER
rEXH | TR, BB, L €(MAPLE)
Numerical Analysis, 8th edition by Burden & Faires
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