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Alternative Discrehzations

4 | Fintke - Difference Methads (FIM)

Construction of finite-difference methods (FDMs): Policy

The idea underlying finite-difference methods is to
(I) replace derivatives with difference quotients,
(1) which are anchored at the nodes/grid points of a (structured) mesh/grid,
(1) and access sqlution values only at other nodes/grid points.
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Prerequisites.

e From analysis: difference quotients
Dependencies. [Lecture — Section 1.5.1], [Lecture — Section 1.5.3], [Lecture — Section 2.3], [Lecture
— Section 2.4]

Duration: ‘40 minutes

Note: Possible minor mismatch of video and tablet notes!
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[Corrections and updates can be incorporated into tablet notes only]
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(Most) finite difference schemes

—

finite element Galerkin schemes
with numerical quadrature
on structured meshes
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