DOCTORAL SCHOOL OF INFORMATICS
COMPLEX EXAM SUBJECT

Numerical Methods for Differential Equations (recommended subject)

Numerical Methods for Ordinary Differential Equations
General one-step methods. Explicit and implicit Runge-Kutta methods

Linear multistep methods. Adams-Bashforth and Adams-Moulton methods
Predictor-corrector methods. Solving stiff equations

Numerical Methods for Partial Differential Equations
Classification of linear partial differential equations, the three basic types

Finite difference methods. The relation between convergence and stability
The finite element method. The Ritz-Galerkin method. Choosing the basis functions
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