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24.1 General equation of (23.9) for this F and pi is
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So (24.6) is reproduced. The boundary conditions are dealt with correctly,
because
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General equation of (23.11) for this B is
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So (24.6) is reproduced. The boundary conditions are dealt with correctly,
because

qi
1 = 1

2
kσ2(12)U i+1

0 − 1

2
kr(1)U i+1

0 = 1

2
k(σ2 − r)U i+1

0

and

qi
Nx−1 = 1

2
kσ2((Nx−1)2)U i+1

Nx

+ 1

2
kr(Nx−1)U i+1

Nx

= 1

2
k(Nx−1)(σ2(Nx−1)+r)U i+1

Nx

.

1



24.3 The FTCS form (23.9) applies with
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and D̂2 = D̂2
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Similarly, the BTCS form (23.11) applies with
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Crank-Nicolson is then given by (24.8).

24.5 Repeating the analysis that leads to (23.17), we simply need to re-define
ν = k/h2 to ν = 1
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