
Collocation method2)

We discretized it for n = 2
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FYI: Collocation method finds application in solving stochastic differential equations.
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Collocation method can be cast as a WR method with appropriate weights:
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Finite Difference

   ME517 Page 4    



   ME517 Page 5    



   ME517 Page 6    



Collocation and FD are similar in "satisfying" the DE and BC 
at certain points.

-

Difference: FD no function discretization of the solution and 
we only have point values. 

-

Galerkin method:
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