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MTM410028 Numerical Analysis |

Pre-requisite: MTM410024 Computational Linear Algebra

Weekly lesson hours: 06h

Discipline syllabus: Ordinary differential equations. One-step and multi-step methods, implicit
and explicit. Stability of methods. Stiff Problems. Methods for Linear and Nonlinear Value
Problems at the 1D Border. Partial differential equations. Basic ideas of finite differences.
Convergence, consistency, stability, the Lax Theorem .. 2D parabolic equations: convergence,
stability. 2D elliptic equations. Conditions of Dirichlet and Neumann. Hyperbolic Equations 1D,
Condition of Courant-Friedrichs-Lewy. Dispersion and Dissipation: some ideas. Conservation
laws 1D: Scalar case.
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