MA*736   Advanced Numerical Analysis:
Iterative methods for linear systems: Classical iterative methods (Jacobi, Gauss-Seidel and successive overrelaxation (SOR) methods), Krylov subspace methods; GMRES, Conjugate-gradient, biconjugate-gradient (BiCG), BiCGStab methods, preconditioning techniques, parallel implementations.

Finite difference method: Explicit and implicit schemes, consistence, stability and convergence, Lax equivalence theorem, numerical solutions to elliptic, parabolic and hyperbolic partial differential equations.

Approximate method of solution : Galerkin method, properties of Galerkin approximations, Petrov-Galerkin method, generalized Galerkin method.

The finite element method(FEM) : FEM for second order problems, one and two dimensional problems, finite elements(elements with a triangular mesh and a rectangular mesh and three dimensional finite elements), fourthorder problems, Hermite families of elements, isoparametric elements, numerical integration.
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