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The following list comprises most of the the standard books on the numerical
solution of ordinary di�erential equations� Henrici� Stetter� and Dekker � Verwer
represent the theoretical end of the spectrum� Shampine � Gordon the practical�
The pamphlet by Sand and �sterby is a delightful compendium of plots of stability
regions� Coddington � Levinson and Bender � Orszag present the mathematical
theory of ordinary di�erential equations from the pure and applied points of view�
respectively� Lambert and Gear are perhaps the best general introductions to numer�
ical methods for o�d�e��s� while Butcher�s book is a more detailed treatise containing
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Mathematical treatments of Fourier analysis appear in many books of analy�
sis� partial di�erential equations� and applications� as well as in books devoted to
Fourier analysis itself� Fourier analysis is also discussed in books in many other �elds�
especially digital signal processing� The following references include a sampling of
various kinds� For rigorous theory� the books by Katznelson and by Stein and Weiss
are both excellent and readable� the classic is by Zygmund� For discrete FFT�s as
they appear in complex analysis� the best source is Henrici�

Bracewell

Brigham

P� L� Butzer and R� J� Nessel� Fourier Analysis and Approximation� �����
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A� V� Oppenheim and R� W� Schafer� Digital Signal Processing� Prentice�Hall� ���	�
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Princeton Univ� Press� �����

I� N� Sneddon� Fourier Transforms� McGraw�Hill� ��	��

P� N� Swarztrauber� �Symmetric FFT�s�� Math� Comput� ��� 
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A� Zygmund� Trigonometric Series� Cambridge University Press� ��	��
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P� Brenner� V� Thom�ee� and L� Wahlbin� Besov Spaces and Applications to Di�er�
ence Methods for Initial Value Problems� Springer Lect� Notes in Math� v� �
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A� Watson� eds�� Numerical Analysis� Longman� �����
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H��O� Kreiss� �Initial boundary value problems for hyperbolic systems�� Comm� Pure
and Appl� Math� 
 ������� ������ �Well�posedness for hyperbolic IBVP�s��

R� L� Higdon� �Initial�boundary value problems for linear hyperbolic systems��
SIAM Review 
� ������� ������� �Wave propagation interpretation of above��

B� Gustafsson� H��O� Kreiss� and A� Sundstr�om� �Stability theory of di�erence
approximations for initial boundary value problems� II�� Math� Comput� 
�
������ �������� �Stability for hyperbolic �nite di�erence models��

L� N� Trefethen� �Instability of di�erence models for hyperbolic initial boundary
value problems�� Commun� Pure and Appl� Math� � ������� 
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