Math 330 Plan — 21 November 2019

CRANK-NICOLSON ScCHEME
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FINITE DIFFERENCES FOR THE WAYE EQUATION
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Thean Q -2oQ+1=0, <o
Q= = {c*-1
T ol <1, tha Q ic complex: Q=c il
Then |Q= [TF(T-c%) =1, so the nomerical schuwe s shable

If |0“':1, thee Q= =2*L, gad the scheme s stsble

If ]G‘]>1, then Q is real.
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"
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