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What’s the point of this class?

▶ Starting point: Large-scale scientific computing
▶ Many popular numerical algorithms: O(nα) for α > 1

(Think Matvec, Matmat, Gaussian Elimination, LU, . . . )
▶ Build a set of tools that lets you cheat: Keep α small

(Generally: probably not–Special purpose: possible!)
▶ Final goal: Extend this technology to yield PDE solvers
▶ But: Technology applies in many other situations

▶ Many-body simulation
▶ Stochastic Modeling
▶ Image Processing
▶ ‘Data Science’ (e.g. Graph Problems)

▶ This is class is about an even mix of math and computation
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Survey

▶ Home dept
▶ Degree pursued
▶ Longest program ever written

▶ in Python?

▶ Research area
▶ Interest in PDE solvers
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Class web page

https://bit.ly/fastalg-s24

contains:
▶ Class outline
▶ Notes
▶ Demos
▶ Assignments
▶ Discussion forum
▶ Grading
▶ Video
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