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B. Bradie, A friendly introduction to numerical analysis

L. N. Trefethen, D. Bau, Numerical linear algebra

2EE:

A. Quarteroni, F. Saleri, P. Gervasio, Scientific computing with matlab and octave

A. Iserles, A first course in the numerical analysis of differential equations

R. Plato, Concise numerical mathematics

RS ERACI=E
http://www.math.nthu.edu.tw/~ccchu/Teaching/num_ana_2014s/NAl4s.
html

L BRTE2 B BRI R4 :

Study and use numerical methods to solve linear systems of equations and eigenvalues by
iterative methods. Compute QR factorization and SVD decomposition. Fast Fourier
transformation. We will study primarily Trefethen and Bau textbook listed above. More detail is
provided in tentative schedule listed below.
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BR&E: B uEHAsE S F http://registra.web.nthu.edu.tw/ezfiles/86/1086/img/609/grade-point.pdf

IV. BB ZEER: &= AEZENVER B =EEH Matlab 1] DU .

V. Matlab B8 B8 480k

o Check out the following Getting Started Guide
http://www.mathworks.com/access/helpdesk/help/pdf doc/matlab/getstart.pdf

o Another tutorial at http://www.math.ufl.edu/help/matlab-tutorial/
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1. (1 week) Stiffness and A-stability of ordinary differential equations.

o

(1 week) Norms and singular value decomposition.

(1.5 weeks) QR factorization and lest squares.

S

(1 week) Conditioning and stability.
(1.5 week) Eigenvalues.
(2 weeks) Iterative methods.

(1 weeks) Fast Fourier transformation.

S

(2 weeks) Approximation theory.



