Numerical Mefhods for Partial Diffeential Equanons - Finire Differences
2. Leb us consider the differential eguanon
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soluhon (cont)
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Then e, may Use, Doolitte, decompesitiy mefhod or Vacodi 1erahion method

o solve the linear system of eguafions above.
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Numerical Methode Fue Parhal Differentia| Equations = Finite Differences
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the, diffusion - réqoﬁun PhE
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In the B (8, w2005 The di Frusion cocthdient and §<0 is The regcion Goefficient.

Both cogkficienty can be considered Constant,
9 Propose an-eﬂ"l'\eit Raite difference scheme for the solanen of the PPE L4) Wit poundary
Gondifions (5) and inihial condifton ¢o). Detail the numencal "r'{e",qh%ﬂji" of boundary Londinofs,
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dy Propose an implioit finie, difberence, scheme to Solve the, PPE C4) with boundd\\{ conditions ()
and ininal condition ), Detail how arg bounddry condifions freated | the sTruciure ot the

marrix and Fhe mosk suftable mefnod to sove the linear system of equanons.
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