1D Eigenvalue Problems (Collocation method)

ODEs (must be linear):
F1<.’L‘,Ul,Ulw,Ulwm,...,UN,UNI,UNzx) = /\p11($>U1+~-~+)\p1N<LE)UN
FN(l‘,Ul,Ulm,Ulmx,...,UN,UNJC,UNJCI) = /\le(Z‘)Ul-‘r"-—‘r/\pNN(Z‘)UN
Boundary conditions (at endpoints):
G,(U1,Ul,,..,.UN,UN,) = 0
Gy(U1,Ul,,...,UN,UN,) = 0

(Periodic and “no” boundary conditions are also permitted.)



