1D Time-Dependent Problems (Collocation

PDEs:
oU1 OUN
Ollw —+ ...+ OINW
oU1 OUN
Cle + ...+ CNNW

method)

Fi(z,t,U1,Ul,, Ulgy, ..., UN,UN,, UN,y,)

Fx(z,t,U1,Uly, Ulyg, ..., UN,UN,, UN,y)

where theC;; are functions ofz, ¢, U1, ..., UN).

Boundary conditions (at endpoints):

Gi(t,U1,Ul,,..,UN,UN,) = 0

Gn(t,UL,Ul,,..,UN,UN,) = 0

(periodic and "no” boundary conditions are also permitted)

Initial conditions:

Ul(x,to) =

UN(.T,to) =

Ulog(z)

UNQ(SC)



