
Math 520. Numerical Analysis I Fall 2013 Course Outline & Syllabus

Instructor: Thomas P.-Y. Yu
Phone: x-2066
Email: yut@drexel.edu
Office hours: Monday 2:30-5:00 p.m, Wednesday 3-4p.m. & Friday 2:15-3:00 p.m., or

by appointment (just email me to set up a time, or simply call my office during my office
hours.) If you need help on HWs on Tuesday and Thursday, you can email me to set up a
skype conversation.

Grading: The grades will be based on 7 homeworks (12% total) and a take home final
exam (16%). All the assigned homeworks can be found on the course webpage:

http://www.math.drexel.edu/~tyu/Math520/

The grading scale will be as follows: 99-100% A+, 91-98% A, 90% A-, 89% B+, 81-88%
B, 80% B-, 79% C+, 71-78% C, 70% C-, 60-69% D, 0-59% F. Special accommodations (for
example, extra time) for taking exams and completing assignments are given only if the
student provides me with appropriate documentation from the office of disability services
(http://www.drexel.edu/ods/student reg.html). Note that I do not take attendance in this
course or factor it directly into your average, but I do expect all students to attend every
class, barring sickness or other emergency.

Textbook: Numerical Mathematics by Alfio Quarteroni, Riccardo Sacco and Fausto Saleri
(2nd edition)

Course description: This course will the following topics: solution of nonlinear equa-
tions, nonlinear optimization, basic approximation theory based on polynomials, rational
polynomials and splines, numerical differential and integration, least square methods, or-
thogonal polynomials. The interplay between theoretical ideas and numerical algorithms
is emphasized. In particular, students are required to implement a number of numerical
algorithms and explore their theoretical properties using both mathematical analysis and
numerical experiments.

Course objectives:

• Being able to master some of the standard mathematical analysis of properties of
numerical algorithms.

• Being able to implement basic numerical algorithms in solution of nonlinear equations,
solving (constrained and unconstrained) nonlinear optimization problems, splines and
other related approximation schemes, etc.

• Being able to use computer as a tool to explore mathematical properties of basic
numerical algorithms.

• Being able to apply some of the standard numerical methods to specific scientific and
engineering applications.
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Academic Policies: Students should be familiar with Drexel policies on dropping courses.
See: http://www.drexel.edu/provost/policies/course drop.asp Students should be familiar
with Drexel policies on academic integrity, plagiarism and cheating. See:

http://www.drexel.edu/studentlife/judicial/honesty.html

http://www.drexel.edu/provost/policies/academic dishonesty.asp
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