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Numerical Recipes, Matlab, Mathematica, www.netlib.org, ---
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THEH =28 Math. Comp., SINUM, SISC, Numer. Math., ---
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BRFEM TI: http://www.math.pku.edu.cn/teachers/litj

Courses: Numerical Analysis

FHI%ER
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http://dsec.pku.edu.cn/~tieli/

Lect01
Lect02
Lect03
Lect04
Lect05
Lect06
Lect07
Lect08
Lect09
Lect10
Lectl1
Lect12
Lect13
Lect14
Lect15
Lectl6
Lectl7
Lect18
Lect19
Lect20
Lect21
Lect22
Lect23

PRFEAE AR

Introduction

Lagrange Interpolation and Newton’s Formula
Cubic and B-Splines

Least Squares Approximation

Uniform Approximation

Special Topics: ENO, Sparse Grid, Neural Network
Numerical Quadrature

Error Analysis, Gaussian Quadrature

Special Topics: Spectral Accuracy, Adaptivity
Multidimensional quadrature, Numerical Differentiation
Monte Carlo Integration: Basics

Metropolis Algorithm

Numerical Solution of Nonlinear Equation: Scalar
Numerical Solution of Nonlinear Equations: System
Fast Fourier Transform: Basics

Fast Fourier Transform: Applications

Fast Gauss Transform

Numerical ODEs: Background and Basics
Numerical Stability and Convergence Theory
Runge-Kutta Methods

Stiff and Multiscale ODEs

Symplectic Methods and Boundary Value Problems

Introduction to Numerical Software Development
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1. W. Gautschi, Numerical Analysis, Birkhauser, 27 Ed., 2012.
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Baltamatica F &4k : http://www.baltamatica.com/download.html
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