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Instructor E-mail: jyllee@ewha.ac.kr &R 102-3277-3451
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Office Hours/
Office Location

S 2:00-3:00 (SEUE2 A3245)
OR appointment by e-mail

[. w3 AH Course Overview

1. 213}& 72 Course Description
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2. A8t5ALE Prerequisites
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3. 7o Course Format
Z9 go/EE AE/AS SEAS JIEF
Lecture Discussion/Presentation Exper iment/Pract icum Field Study Other
80 % % 20 % %
(91 G2 A Zolgao] Bio] WA shsghch)
7+o] X3 w2 A8 (explanation of course format).
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4. 2 IEFE Course Objectives
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5. 853 712 Byaluation System
SO A IO A les Eg= TZHE JHH=2 H2HE J|Et
Midterm Exam Final Exam Quizzes Presentation Projects Assignments |Participation Other

35 % 40 % % % % 15 % 10 % %
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I, oA % #a53 Course Materials and Additional Readings

1. S22 Required Materials
O Numerical Mathematics and Computing (7th Ed); Cheney & Kincaid,
Brooks/Coles, 2013 [Background knowledge]
Program download site: http://www.ma.utexas.edu/CNA/NMC7/

2. F-3 A Supplementary Materials

3. #1153 Optional Additional Readings
O Numerical Analysis : Mathematics of Scientific Computing, Kincaid & Cheney,

Brooks/Coles [A companion textbook]
O Numerical Methods using Matlab, Mathews & Fink, Prentice Hall [A standard

textbook ]
O Applied Numerical Analysis using Matlab, Fausett, Prentice Hall, [More

examples]
O Numerical Analysis, Burden & Faires, PWS-KENT Publishing

[More mathematics]

II. 4> 7F4 Course Policies

- JAEL 3 FHAT Ao AEHA oW LATE A Tyt

FZ21l A2 9 (ijaydoubleu@gmail.com) Ofﬁce Hour : €8¢ 2~34
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IV. =218 7+ A8 Course Schedule (H A 1554 7+H9])

EWHA
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155 |7. Ordinary Differential 7.0 Initial Valug Problems (IVP)
(9/4-8) Equations (ODE) 7.1 Taylor Series methods
7.2 Runge—Kutta methods
073} 7.3 RKF method and multistep methods
T 1l H
(9/11-15) 7.4 Methods for 1st and higher order
systems
AT ! 7.5 Adams-Bashforth—Moulton Methods
(9/18-22) ’
47z} 19. Least Squares methods 9.1 Method of Least Squares
(9/25-29) | and Fourier Series 9.2 Orthogonal systems
5-63X} " 9.3 Examples of the LS principle 10/3-9
(10/2-13) 9.4 Fourier Series =4
7Z=xt [10. Mote Carlo Methods and 10.1-Random numbers .
. . 10.2 Monte Carlo technigues
(10/16-20)| Simulation ) )
10.3 Simulation
8T AT 7R 9~10% =& St
(10/23-27) ’ 10/24(3t)
9zx} (11. Boundary Value Problems |11.1 Shooting method
(10/30-3) | (BVP) for ODEs 11.2 A discretization method
10&%F |12. Partial Differential 12.1 Parabolic problems
(11/6-10) | Equations (PDE) 12.2 Hyperbolic problems
L115A} ! I
(11/13-17) 12.3 Elliptic problems
1254 113 Minimization of Functions |13.1 One-variabl
(11/20-24)| 13- inimization o nctions . ne-variable case
133X} L
(11/27-1) 13.2 Multivariate case
147X} ! .
(12/4-8) |14. Linear Programming(LP) 14.1 Standard forms and duality
152X} " 14.2 Simplex method
(12/11-14) 14.3 Inconsistent Linear systems
163X} N I A
J12 ~14E =8 -
(12/18-22) SN ti~14 12/19(3H)
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V. Z3AFs}E Special Accommodations

« 53] Al570] elATe] oIS Bhr] R ol WHE T
e aAdF S gdon] 2R AR o BRRe EE A dAEE B AQEe + daurh

According to the University regulation #57, students with disabilities can request special accommodation related to
attendance, lectures, assignments, and/or tests by contacting the course professor at the beginning of semester. Based on the
nature of the students’ requests, students can receive support for such accommodations from the course professor and/or
from the Support Center for Students with Disabilities (SCSD).

* ALY gL FF WFE F JFUTh

% The contents of this syllabus are not final—they may be updated.

Numerical Differential Equations - Homework List

(Please mark your level of problem difficulty : 1-Easy, 2-Moderate, 3-Hard
on the first page of your homework sheets)

7Ed Chapter # 2017 Homework 6Ed Chapter #

§7.1 2,8 9 12 10.1
§7.2 2, 4,5 12, 19 10.2
§7.3 1, 2, 3,5 10.3
§7.4 1, 2, 3,7, 15 11.1+11.2(3,11)
§7.5 1, 2 11.3
§9.1 1, 5, 15, 21 12.1
§9.2 1, 11, 13, 18 12.2
§9.3 3, 6 16, 21 12.3
894 5, 7(a,c), 14(c), 16

§10.1 1, 2 13.1
§10.2 1 13.2
§10.3 Compl(Anla), 15(Comp) 133
§11.1 2,9 15 14.1
§11.2 2,5 8 14.2
§12.1 1(a,df), 3, 5 12 15.1
§12.2 1, 4,5 15.2
§12.3 1, 3, 7 15.3
§13.1 1, 5(b), 9 16.1
§13.2 2, 6, 16, 20 16.2
§14.1 5(b), 6(a) 18 17.1
§14.2 3, 6 17.2
§14.3 1 17.3




