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Systems of linear equations appear in solving problems in a wide variety of areas, including mathematics,

engineering, business, and so on. In this course, we study several methods to solve systems of linear equations.
Topics include Gaussian elimination, the LU factorization, Cholesky factorization and some iterative methods

BZEHEE  Course goal

1. Understand the fundamental concept of numerical computation to solve linear equation.
2. Understand some numerical algorithms for numerical equation solvers.
3. Having experiences of writing program to solve linear equation systems.

2FEN%Z  Course description

1. Representation of matrix, vector and linear equation for numerical computation.
Programming of inner product calculation.
2. Gaussian elimination method
3. LU factorization and its application to solve linear equations system
4. Binary data representation inside computer. Floating point representation. Computational Error
5. Iterative Scheme
6. Parallel Programming for multi-core CPU

8 (78 - 188) %  Preparation / Review

Some assignments which require programming skill will be provided for preparation and review.

¥ Class style

s Lectures
RO )7k - 4E - Method of evaluation
HE LA — FBIUOHIERLF— b Laboratory reports and final report.

HEE - £E5FES Textbook and material

[Not a textbook, but just a reference]: Numerical Recipesin C,  W.H.Press, S.A. Teukolsky, W.T. Vetterling,
B.P.Flannery, Cambridge University Press. http://numerical.recipes/

SR ER - TR Prerequisite

Fundamentals of Linear Algebra, Programming in C language

Z OMOEZSIH  Note

REE () Lecture Style (Face to Face)







