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Utility routines

Gaussian elimination

Householder reduction

Cholesky reduction

The QR method with shifts for symmetric real matrices
Singular value decomposition

Conjugate gradient

Jacobi, Gauss—Seidel, and multigrid
Cooley—Tukey FFT

Variable metric methods

The simplex method for linear programming
Quadratic programming for convex systems
Adaptive Simpson’s rule integration
Adaptive Runge—Kutta ODE example
Adaptive multistep ODE example
Stochastic integration and testing

Big example: Hartree—Fock—Roothaan
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