Math 4401

Numerical Analysis

Test 2: Review Sheet

Common things to know:  a)  What problem does it solve? b) How does it work?  c) When does it work? d) What rate of convergence? e)  When does it not work?
Least Squares Approximation:

Things to know:

1. Orthogonal Projection

2. Gramm-Schmidt Process

3. Normal Equations
Numerical Integration Method:
1. Trapezoid Rule

a. Approach

b. Formula

c. Error Formulas, Individual and Composite

2. Simpson’s Rule

a. Approach 

b. Formula ( no need to derive formula)

c. Error Formulas, Individual and Composite

Numerical Differentiation:  Find formulas and errors
1. Forward Difference Formula

2. Backward Difference Formula

3. Symmetric Difference Formula

Numerical Solution of ODE's:  The basics

1. Euler Method

a.  Local Error

b.  Global Error
