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1.

Fast Fourier Transform

(1) Introduction

(2) Fourier Transform

(3) Fast Fourier Transform

(4) Sine and Cosine
Transform

(5) High Dimensions

2. Applications of FFT

(1) Convolution and
Deconvolution

(2) Correlation and
Autocorrelation

(3) Power Spectrum

(4) Solver for Partial

Differential Equations

3. Multigrid Method

(1) Model Problem

(2) Basic Iterative Methods
(3) Element of Multigrid
(4) Implementation

(5) Solver for Partial

Differential Equations

4. Algebraic Multigrid Method
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® Van Loan and Golub, Matrix

Computation, 3™ ed. 1996.
Numerical Recipes in C 2"
edition. Chapter 12 and 13

http://www.nr.com/oldverswitcher.html

A multigrid tutorial. 2"
ed. /William L. Briggs, Van

Emden Henson, Steve F.
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