
 Numerical Solutions of PDE's
We'll barely scratch the surfacehere

we'll work with the heat
equations
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here the solution is ulx.y.at
representing the temperatureat coordinates ya time
E

We'll also need some boundary
editions to have any hopeof uniqueness of solutions

For simplicity let's consider the
ID heat equation with
boundary conditions 3
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we know everything from
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Similarly Given Vi j Vit j Vit is
we can find VisitI
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In matrix vector notations

here we consider acts but so
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This is a heat equation
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