MA 3232 - Numerical Analysis
Objectives and Course Overview

I. Introduction

This course responds to the needs of the engineering and physical sciences curricula
by providing an applications-oriented introduction to numerical methods/analysis. Rather
than a pure discussion and analysis of methods, we shall often integrate a discussion of the
properties of engineering and physical problems with the discussion of methods by which
such problems may be solved numerically. This approach is more “natural” and more like
the one students actually follow when applying numerical methods within their areas of
interest.

Topics in function approximation, nonlinear equations, interpolation, numerical inte-
gration and differentiation, and numerical solution of ordinary differential equations will
be similarly treated. The discussion of approximate arithmetic and error propagation will
also arise in a natural way.

II. Objectives

Upon successful completion of this course, one should be able to:

1. Describe difficulties that can arise because computers usually use finite precision, often
non-decimal arithmetic.

2. List sources of error in computation, particularly to be able to identify when catas-
trophic cancellation may occur in a given computation.

3. Apply the methods of bisection, false position, secant, Newton and linear iteration
(i.e., zp+1 = g(xy)) to solve a given nonlinear equation. State general conditions
which guarantee convergence of each of these methods, and determine whether or not
those conditions are satisfied in given cases.

4. State the definition of the order of convergence of an iterative method, and describe
how the order of a method relates to both the convergence and error behavior for that
method. Describe the order of convergence of standard iterative methods.

5. State the basis for Aitken acceleration, and apply the method in a given case.

6. Apply the Newton-Raphson method to solve systems of nonlinear equations.

7. Construct Lagrange and Newton-Gregory forward difference interpolation polynomials
for a given set of data.

8. State and use the formulas for bounding the error in polynomial interpolation based
on derivatives, and for estimating error based on differences.
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10.

11.

12.

13.

14.

15.

16.

17.

18.

19.

20.

21.

Describe the basic ideas and principles behind cubic spline interpolation, and its lim-
itations.

Compute low degree polynomial least squares curve fits for given data.

Describe the basic ideas and principles behind rational approximation, and its limita-
tions.

Construct and apply formulas for approximating specified derivatives of functions by
differentiation of appropriate interpolation polynomials.

Construct local and composite (global) quadrature formulas based on integration of
appropriate interpolation polynomials with evenly-spaced nodes.

Apply trapezoidal and Simpson’s Rule quadratures in composite form to find the
approximate value of an integral.

State the idea behind the derivation of Gauss quadrature rules, and why they often
work very well. Apply given low order Gauss quadrature.

Describe the basic concepts behind Runge-Kutta (R-K) methods for the initial value
problem (IVP) and apply specific R-K methods in given problems.

State how multistep methods are derived and apply multistep predictor-corrector
methods in given problems.

State the advantages/disadvantages of single step and multistep methods for the IVP
and when use of each is recommended.

Describe what the terms convergence, stability and consistency mean in the context
of numerical solution ordinary differential equations. Explain the possible instability
of multistep methods.

State the definition of the order of an interpolation, differentiation, or integration
method. Describe the relationships between the order of a given method and error
estimation. Use the knowledge of the order of given methods to estimate error by
either extrapolation or the “next term” paradigm.

Describe the basic concepts behind and differences between shooting, finite difference,
Galerkin, finite-element, and Rayleigh-Ritz methods for ordinary differential equation
boundary value problems, and apply each in appropriate problems.
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22. Given library routines for the solution of the above problems as well as other utility
routines, be able to indicate how to use them in the solution of a larger problem
involving the solution of several ’subproblems’.

For example:

Assume that routines for the solution of (1) a nonlinear equation and (2) an
ordinary differential equation on the interval [a, b], as well as hardware and soft-
ware for producing (3) appropriate graphical output (e.g. curve plots). (Specific
information about input, output, and other requirements for these routines will
be given.) The student may then be asked to outline (in English, MATLAB, flow
charts, mathematical symbols, or a combination thereof) a program for solution
of the following problem:

With y(x) defined by

y' = f(z,y)
y(CL) =Y,
find the smallest x* > a such that y(z*) = 0, and plot y versus x on [a, z*].

III. Assignments, Examinations and Grading

There will be generally be at least one in-class hour exam (midterm) plus a compre-
hensive two-hour final. These exams will, in total, comprise up to 50% of the course grade,
and will be individually weighted according to their length.

In addition, there will graded computer projects, which are designed to both illustrate
and emphasize certain aspects of software and algorithms, and to expose the student to
reasonably realistic engineering and scientific computation problems using state-of-the-art
software. The combined grades on these programming assignments will determine the
remainder of the course grade.

IV. Conclusion

The analysis of numerical methods is important because virtually all of the students
in this course will use the computer methods to solve scientific and engineering problems
during their studies; for many of them computational results will constitute a major portion
of their thesis. This course not only examines methods, but also provides an opportunity
to gain computational experience in the use of high-quality library software through the
programming assignments made during the course. These assignments are designed to
illustrate the theory and provide experience in obtaining numerical solutions of engineering
and scientific problems. In addition, some of the assignments are used to exhibit common
computational difficulties and ways of avoiding them.
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