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Prerequisite
(If any)

NIL

Course Content

Interpolation by polynomials, divided differences, error of the
interpolating polynomial, piecewise linear and cubic spine
interpolation, Numerical differentiation, Numerical integration,
composite rules, error formulae, Solution of a system of linear
equations, Gauss elimination, Gauss Seidel methods, partial pivoting,
row-echelon form, LU factorization, Cholesky’s method, matrix
norms, Solution of non-linear equations, Bisection and Secant
methods, Picard iteration, Newton’s method, Numerical solution of
ordinary differential equations, Euler and Runge-kutta methods,
multi- step, predictor-corrector methods, Difference equations,
Stability, Finite difference methods, Eigen value problem,
Gershgorin’s theorem, Power and inverse power methods, QR
method, Explore to software packages like R, MATLAB.
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