
Syllabus Applied Mathematis
• Error analysis in numerial methods.
• Solution of non-linear equations: bisetion, �xed point, Newton andquasi Newton methods.
• Solution of linear systems: Jaobi and Gauss-Seidel methods.
• Polynomial interpolation: de�nition, Lagrange polynomial. Divideddi�erenes. Newton interpolation formula. Spline interpolation.
• Least squares (data �tting): linear and non-linear problem (normalequations).
• Numerial di�erentiation: �nite-di�erene formulae for funtions ofone and two variables.
• Numerial quadrature: simple and omposite rules. Gaussian-Legendrequadrature.
• Numerial ordinary di�erential equations: introdution, initial valueproblem. Taylor and Runge-Kutta methods.
• Numerial partial di�erential equations: lassi�ation of seond orderequations. Paraboli equations: solution of heat, di�usion-reationand di�usion-onvetion equation with the method of lines and Crank-Niolson.
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