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INTRODUCTION TO NUMERICAL METHODS AND FORTRAN PROGRAMMING

NUMERICAL METHODS ARE ESSENTIAL COMPUTATIONAL TECHNIQUES USED TO SOLVE MATHEMATICAL PROBLEMS THAT CANNOT
BE ADDRESSED ANALYTICALLY. THESE METHODS HAVE BECOME INCREASINGLY IMPORTANT IN VARIOUS FIELDS SUCH AS
ENGINEERING, PHYSICS, FINANCE, AND COMPUTER SCIENCE, WHERE COMPLEX MATHEMATICAL MODELS MUST BE SOLVED
EFFICIENTLY. FORTRAN, ONE OF THE OLDEST HIGH-LEVEL PROGRAMMING LANGUAGES, IS PARTICULARLY WELL-SUITED FOR
NUMERICAL COMPUTATIONS DUE TO ITS ARRAY HANDLING CAPABILITIES AND EFFICIENCY. THIS ARTICLE PROVIDES AN OVERVIEW
OF NUMERICAL METHODS, THEIR SIGNIFICANCE, AND HOW FORTRAN PROGRAMMING FACILITATES THEIR IMPLEMENTATION.



WHAT ARe NUMERICAL METHODS?

NUMERICAL METHODS ARE ALGORITHMS USED FOR SOLVING NUMERICAL PROBLEMS BY APPROXIMATING SOLUTIONS. THESE
METHODS ARE UTILIZED \WHEN:

1. EXACT ANSWERS ARE INFEASIBLE: MANY MATHEMATICAL PROBLEMS, SUCH AS THOSE INVOLVING DIFFERENTIAL EQUATIONS
OR INTEGRALS, DO NOT HAVE CLOSED-FORM SOLUTIONS.

2. COMPUTATIONAL EFFICIENCY IS REQUIRED: NUMERICAL METHODS CAN PROVIDE QUICK APPROXIMATIONS THAT ARE
SUFFICIENTLY ACCURATE FOR PRACTICAL PURPOSES.

3. LARGE DATASETS NEED PROCESSING: IN FIELDS LIKE DATA SCIENCE AND STATISTICS, NUMERICAL METHODS ARE USED TO
ANALYZE LARGE AMOUNTS OF DATA COMPUTATIONALLY.

THE DEVELOPMENT OF NUMERICAL METHODS INVOLVES A VARIETY OF MATHEMATICAL TECHNIQUES, INCLUDING INTERPOLATION,
ROOT-FINDING, NUMERICAL INTEGRATION, AND DIFFERENTIAL EQUATIONS.

Types oF NUMERICAL METHODS

NUMERICAL METHODS CAN BE BROADLY CLASSIFIED INTO SEVERAL CATEGORIES:

1. RooT-FINDING METHODS: THESE METHODS ARE USED TO DETERMINE THE ROOTS OF EQUATIONS. COMMON TECHNIQUES
INCLUDE:

- BISECTION METHOD

- NEwTON-RAPHSON METHOD

- SECANT METHOD

2. NUMERICAL INTEGRATION: USED TO APPROXIMATE THE INTEGRAL OF A FUNCTION. T ECHNIQUES INCLUDE:
- TRAPEZOIDAL RULE

- SIMPsoN’s RULE

- GAUSSIAN QUADRATURE

3. NUMERICAL DIFFERENTIATION: THIS INVOLVES APPROXIMATING THE DERIVATIVE OF A FUNCTION USING FINITE DIFFERENCES.

4. SoLvING OrDINARY DIFFERENTIAL EQuUATIONS (ODES): NUMERICAL METHODS LIKE EULER'S METHOD AND RUNGE-KUTTA
METHODS ARE EMPLOYED TO SOLVE ODES WHEN ANALYTICAL SOLUTIONS ARE HARD TO OBTAIN.

5. PARTIAL DIFFereNTIAL EQUATIONS (PDES): FINITE DIFFERENCE AND FINITE ELEMENT METHODS ARE POPULAR FOR SOLVING
PDESs, WHICH ARISE IN VARIOUS PHYSICAL PHENOMENA.

IMPORTANCE OF NUMERICAL METHODS

NUMERICAL METHODS PLAY A CRUCIAL ROLE IN SCIENTIFIC COMPUTING, MODELING, AND SIMULATIONS. THEIR IMPORTANCE CAN BE
HIGHLIGHTED THROUGH THE FOLLOWING ASPECTS:

- REAL-WORLD APPLICATIONS: MANY ENGINEERING AND SCIENTIFIC PROBLEMS REQUIRE NUMERICAL SOLUTIONS DUE TO THEIR
COMPLEXITY, RANGING FROM FLUID DYNAMICS SIMULATIONS TO FINANCIAL MODELING.

- ENHANCED UNDERSTANDING: BY PROVIDING APPROXIMATE SOLUTIONS, NUMERICAL METHODS HELP RESEARCHERS UNDERSTAND
THE BEHAVIOR OF COMPLEX SYSTEMS.

- INTERDISCIPLINARY UTILITY: NUMERICAL METHODS ARE APPLICABLE ACROSS VARIOUS FIELDS, INCLUDING PHYSICS, CHEMISTRY,
ECONOMICS, AND COMPUTER SCIENCE.

- IMPROVED ACCURACY AND EFFICIENCY: AS COMPUTATIONAL POWER INCREASES, NUMERICAL METHODS CAN ACHIEVE HIGHER
ACCURACY AND EFFICIENCY, LEADING TO BETTER DECISION-MAKING IN CRITICAL APPLICATIONS.



FORTRAN PROGRAMMING LANGUAGE

FORTRAN, SHORT FOR “FORMULA TRANSLATION,” IS ONE OF THE OLDEST PROGRAMMING LANGUAGES, CREATED IN THE 1950s
PRIMARILY FOR SCIENTIFIC AND ENGINEERING APPLICATIONS. |TS DESIGN FOCUSES ON NUMERICAL COMPUTATION AND ARRAY
MANIPULATION, MAKING IT A NATURAL FIT FOR IMPLEMENTING NUMERICAL METHODS.

\WHY Use FORTRAN FOR NUMERICAL METHODS?

1. PERFORMANCE: FORTRAN IS KNOWN FOR ITS EFFICIENCY IN NUMERICAL COMPUTATION, PARTICULARLY WITH LARGE DATASETS
AND COMPLEX CALCULATIONS.

2. ARRAY HANDLING: FORTRAN SUPPORTS MULTI-DIMENSIONAL ARRAYS NATIVELY, WHICH IS ESSENTIAL FOR NUMERICAL
METHODS THAT INVOLVE MATRICES AND VECTORS.

3. LeGacy CobE: MANY SCIENTIFIC APPLICATIONS AND LIBRARIES ARE WRITTEN IN FORTEAN, MAKING IT EASIER TO INTEGRATE
AND BUILD UPON EXISTING \WORK.

4. RicH LIBRARIES: THERE ARE NUMEROUS LIBRARIES AVAILABLE IN FORTRAN FOR NUMERICAL METHODS, SUCH AS LAPACK AnD
BLAS, WHICH PROVIDE OPTIMIZED ROUTINES FOR LINEAR ALGEBRA.

5. SIMPLICITY IN SYNTAX: FORTRAN’S SYNTAX IS STRAIGHTFORW ARD FOR MATHEMATICAL EXPRESSIONS, ALLOWING FOR CLEAR
AND CONCISE IMPLEMENTATION OF ALGORITHMS.

GETTING STARTED WITH FORTRAN

To START PROGRAMMING IN FORTRAN, FOLLOW THESE STEPS!

1. SeET UP THE ENVIRONMENT: INSTALL A FORTRAN COMPILER SUCH AS GNU ForTRAN (GFORTRAN) OR INTEL FORTRAN
COMPILER.

2. WRITE A SIMPLE PrROGRAM: CREATE A BASIC FORTRAN PROGRAM TO FAMILIARIZE YOURSELF WITH THE SYNTAX. FOR
EXAMPLE, A PROGRAM TO CALCULATE THE FACTORIAL OF A NUMBER:

"' FORTRAN

PROGRAM FACTORIAL
IMPLICIT NONE

INTEGER : N, |

INTEGER :: FACT

PRINT , “ENTER A NUMBER:”
READ , N

FACT = 1
poI=1,N
FACT = FACT |
END DO

PRINT , “FACTORIAL OF”, N, “I15”, FACT

1

END PROGRAM FACTORIAL

ARNY

3. CoMPILE AND RUN: USE THE COMPILER TO COMPILE THE PROGRAM AND EXECUTE IT. FOR EXAMPLE, WITH GFORTRAN:

\

W
BASH



GFORTRAN -O FACTORIAL FACTORIAL.F?0
.JFACTORIAL

ARNY

4. ExpLoRE NUMERICAL LIBRARIES: FAMILIARIZE YOURSELF WITH LIBRARIES LIKE LAPACK AND BLAS FOR MORE COMPLEX
NUMERICAL TASKS.

IMPLEMENTING NUMERICAL METHODS IN FORTRAN

IMPLEMENTING NUMERICAL METHODS IN FORTRAN INVOLVES TRANSLATING MATHEMATICAL ALGORITHMS INTO CODE. HERE’S A
BRIEF OVERVIEW OF HOW TO IMPLEMENT SOME COMMON NUMERICAL METHODS IN FORTRAN.

ExAMPLE: BISECTION METHOD

THE BISECTION METHOD IS A ROOT-FINDING METHOD THAT REPEATEDLY BISECTS AN INTERVAL AND SELECTS A SUBINTERVAL IN
WHICH A ROOT EXISTS. BELOW IS A SIMPLE FORTRAN IMPLEMENT ATION:

"“EORTRAN

PROGRAM BISECTION

IMPLICIT NONE

DOUBLE PRECISION :: A, B, C, FA, FB, FC
INTEGER :: MAX_ITER, ITER

DOUBLE PRECISION & TOL

I'INPUT INTERVAL AND TOLERANCE
PRINT , “ENTER THE LOWER BOUND (A):
READ , A

PRINT , “ENTER THE UPPER BOUND (B):”
READ , B

PRINT , “ENTER THE TOLERANCE:”

READ , TOL

PRINT , “ENTER MAXIMUM ITERATIONS:”
READ , MAX_ITER

'z

ITer =0
FA = F(A)
F8 = F(B)

iIF (FA F8 > 0.0) THEN

PRINT , “NO ROOT FOUND IN THE GIVEN INTERVAL.”
SToP

END IF

DO WHILE (ITER < MAX_ITER)
c=(a+8)/20
Fc =r(c)

iIF (As(FC) < TOL) THEN
PRINT , “ROOT FOUND AT:”
EXIT

END IF

C

’

IF (FA FCc < 0.0) THeN
B=cC
FB = FC



ELSE
A=C
FA = FC
END IF

ITER = ITER + 1

END DO

PRINT , “MAX ITERATIONS REACHED, ROOT IS APPROXIMATELY:", C
END PROGRAM BISECTION

/7

I FUNCTION DEFINITION

DOUBLE PRECISION FUNCTION F(X)

DOUBLE PRECISION 2 X

F=x2- 4.0 ExAMPLE FUNCTION: F(X) = X2 - 4
END FUNCTION F

LS8N

ExAMPLE: NUMERICAL INTEGRATION USING | RAPEZOIDAL RULE

BELOW IS A SIMPLE FORTRAN PROGRAM TO APPROXIMATE THE INTEGRAL OF A FUNCTION USING THE TRAPEZOIDAL RULE:

"' FORTRAN

PROGRAM TRAPEZOIDAL

IMPLICIT NONE

DOUBLE PRECISION :: A, B, N, H, INTEGRAL, X
INTEGER : |

IINPUT LIMITS AND NUMBER OF INTERVALS
PRINT , "ENTER LOWER LIMIT (A):”

READ , A
1" 1"
PRINT , “ENTER UPPER LIMIT (B):
READ , B
" 7"
PRINT , “ENTER NUMBER OF INTERVALS (N):
READ , N
H=(-A)/N
INTEGRAL = 0.5 (F(A) + F(B))
poil=1,nN-1
X =A+IH
INTEGRAL = INTEGRAL + F(x)
END DO

INTEGRAL = INTEGRAL H
PRINT , “ APPROXIMATE INTEGRAL:", INTEGRAL
END PROGRAM TRAPEZOIDAL

I FUNCTION DEFINITION

DOUBLE PRECISION FUNCTION F(X)
DOUBLE PRECISION 2 X

F=x2 | EXAMPLE FUNCTION: F(X) = x"2
END FUNCTION F

ARNY



CoNcCLUSION

IN CONCLUSION, NUMERICAL METHODS ARE POWERFUL TOOLS FOR SOLVING COMPLEX MATHEMATICAL PROBLEMS, AND FORTRAN
IS AN IDEAL PROGRAMMING LANGUAGE FOR IMPLEMENTING THESE METHODS. |TS STRENGTHS IN PERFORMANCE, ARRAY HANDLING,
AND ESTABLISHED LIBRARIES MAKE IT A GO-TO CHOICE FOR ENGINEERS AND SCIENTISTS. BY MASTERING BOTH NUMERICAL
METHODS AND FORTRAN PROGRAMMING, PRACTITIONERS CAN TACKLE A WIDE RANGE OF PROBLEMS ACROSS VARIOUS DISCIPLINES,
CONTRIBUTING TO ADVANCEMENTS IN TECHNOLOGY AND SCIENCE. AS COMPUTATIONAL TECHNIQUES CONTINUE TO EVOLVE, THE
IMPORTANCE OF THESE SKILLS WILL ONLY GROW, ENABLING MORE ACCURATE MODELING AND SIMULATION OF REAL-WORLD
PHENOMENA.

FREQUENTLY AskeD QUESTIONS

\WHAT ARE NUMERICAL METHODS?

NUMERICAL METHODS ARE MATHEMATICAL TECHNIQUES USED TO APPROXIMATE SOLUTIONS FOR COMPLEX PROBLEMS THAT
CANNOT BE SOLVED ANALYTICALLY, OFTEN INVOLVING CALCULATIONS WITH REAL NUMBERS.

\WHY IS FORTRAN COMMONLY USED IN NUMERICAL METHODS?

FORTRAN IS WIDELY USED IN NUMERICAL METHODS BECAUSE OF ITS EFFICIENCY IN HANDLING ARRAY OPERATIONS AND ITS STRONG
SUPPORT FOR MATHEMATICAL COMPUTATIONS, MAKING IT IDEAL FOR SCIENTIFIC AND ENGINEERING APPLICATIONS.

\WHAT IS THE DIFFERENCE BETWEEN INTERPOLATION AND EXTRAPOLATION?

INTERPOLATION INVOLVES ESTIMATING VALUES WITHIN THE RANGE OF A DISCRETE SET OF KNOWN DATA POINTS, WHILE
EXTRAPOLATION INVOLVES ESTIMATING VALUES OUTSIDE THAT RANGE.

\WHAT ARE SOME COMMON NUMERICAL METHODS USED IN COMPUTATIONAL
MATHEMATICS?

COMMON NUMERICAL METHODS INCLUDE ROOT-FINDING ALGORITHMS (LIKE NEWTON'S METHOD), NUMERICAL INTEGRATION (LIKE
THE TRAPEZOIDAL RULE), AND DIFFERENTIAL EQUATION SOLVERS (LIKE THE RUNGE-KUTTA METHODS).

How DO YOU INSTALL A FORTRAN COMPILER?

To INSTALL A FORTRAN COMPILER, YOU CAN DOWNLOAD AND INSTALL GNU FORTRAN (GFORTRAN) VIA PACKAGE MANAGERS
LIkE HoMEBREW ON MACOS, APT ON UBUNTU, OR DIRECTLY FROM SOURCE FOR \W/INDOWS.

W/HAT IS THE SIGNIFICANCE OF FLOATING-POINT REPRESENTATION IN NUMERICAL
METHODS?

FLOATING-POINT REPRESENTATION IS CRUCIAL IN NUMERICAL METHODS AS IT ALLOWS FOR THE REPRESENTATION OF A WIDE
RANGE OF VALUES, BUT IT ALSO INTRODUCES ISSUES LIKE ROUNDING ERRORS THAT CAN AFFECT ACCURACY.

CAN YOU EXPLAIN WHAT A ‘STIFF EQUATIONI IS IN NUMERICAL ANALYSIS?

A STIFF EQUATION IS A TYPE OF DIFFERENTIAL EQUATION WHERE CERTAIN NUMERICAL METHODS MAY REQUIRE EXTREMELY SMALL
TIME STEPS TO ACHIEVE STABILITY, MAKING THEM CHALLENGING TO SOLVE EFFICIENTLY.

\WHAT ARE ARRAYS IN FORTRAN AND WHY ARE THEY IMPORTANT?

ARRAYS IN FORTRAN ARE DATA STRUCTURES THAT ALLOW THE STORAGE AND MANIPULATION OF MULTIPLE VALUES OF THE
SAME TYPE, WHICH IS ESSENTIAL FOR IMPLEMENTING NUMERICAL METHODS THAT INVOLVE LARGE DATASETS OR MATRICES.



\WHAT IS A COMMON APPLICATION OF NUMERICAL METHODS IN ENGINEERING?

A COMMON APPLICATION OF NUMERICAL METHODS IN ENGINEERING IS IN FINITE ELEMENT ANALYSIS (FEA)/ USED FOR SIMULATING
PHYSICAL PHENOMENA SUCH AS STRESS AND HEAT TRANSFER IN MATERIALS.

\WHAT ROLE DO LIBRARIES PLAY IN FORTRAN PROGRAMMING FOR NUMERICAL METHODS?

LiBRARIES IN FORTRAN, Like LAPACK AND BLAS, PROVIDE PRE-WRITTEN, OPTIMIZED ROUTINES FOR PERFORMING COMPLEX
NUMERICAL TASKS, ENABLING DEVELOPERS TO IMPLEMENT EFFICIENT ALGORITHMS WITHOUT STARTING FROM SCRATCH.
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