C++ code 11.6.18: Implementation of solveCauchyProblem() = GitLab
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Eigen ::VectorXd solveCauchyProblem (const UniformCubicSpline &f,

const Eigen::VectorXd &mu0, double h,
double T) {
Eigen :: VectorXd muT(mu0. size ());
double tau = std::min(h / std::abs(f.derivative(-1.0)),
h / std::abs(f.derivative(1.0)));
double n = (int)std::floor (T / tau);
GodunovFlux godunovFlux(f);
auto rhs = [h, &godunovFlux](const Eigen::VectorXd &mu) {
return semiDiscreteRhs (mu, h, godunovFlux);
}i
muT = RalstonODESolver(rhs, mu0, tau, n);
return muT;



https://gitlab.math.ethz.ch/ralfh/NPDERepo/-/tree/master/homeworks/CLEmpiricFlux/mastersolution/solvecauchyproblem.cc

