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The boundary value problem for one-dimensional paraboli
 equation:

∂u

∂t
−

∂2u

∂x2
= 0, 0 < x < l, 0 < t ≤ T.

u(0, t) = 0, u(l, t) = 0,

u(x, 0) = u0(x), 0 < x < l.
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yn+1

i − yni
τ

−
yni+1 − 2yni + yni−1

h2
= 0.

The stability:

τ ≤
1

2
h2.

The 
onvergen
e:

‖zn‖ ≤ M(h2 + τ ).
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A red-bla
k point-wise de
omposition:

χi =

{

0, i− even,

1, i− odd.

ADI type s
heme:

y
n+1/2
i − yni

τ
−χi

y
n+1/2
i+1

− 2y
n+1/2
i + y

n+1/2
i−1

h2
− (1−χi)

yni+1 − 2yni + yni−1

h2
= 0,

yn+1

i − yni
τ

−χi

y
n+1/2
i+1

− 2y
n+1/2
i + y

n+1/2
i−1

h2
− (1−χi)

yn+1

i+1
− 2yn+1

i + yn+1

i−1

h2
= 0.

The 
onvergen
e:

‖zn‖ ≤ M

(

h2 +

(

σ −
1

2

)

τ + τ2 +
τ

h

)

.
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y
n+1/2
i − yni

τ
−

y
n+1/2
i+1

− y
n+1/2
i

h2
+

yni − yni−1

h2
= 0,

yn+1

i − yni
τ

−
y
n+1/2
i+1

− y
n+1/2
i

h2
+

yn+1

i − yn+1

i−1

h2
= 0.

The 
onvergen
e:

‖zn‖ ≤ M

(

h2 +

(

σ −
1

2

)

τ + τ2 +
τ2

h2

)

.
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• V.K. Saul'yev, 1961, Asymmetri
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West period:

• D.J. Evans, A.R.B. Abdullah, 1983, Group expli
it method

Chinese period:

• G.W.Yuan, L.J.Shen, Y.L.Zhou, 2001, Yu Zhuang, 2005, Zhang Baolin, Li

Wenzhi, 2007, Parallel 
omputing

• Wang Wen-qia, 2003, Conve
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The Cau
hy problem:

du

dt
+Au = f(t), 0 < t ≤ T,

u(0) = u0.

The triangular splitting:

A = A∗ ≥ 0, A = A1 +A2, A1 = A∗
2.

1D problem:

(A1u)i = −
ui+1 − ui

h2
, (A2u)i =

ui − ui−1

h2
.
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Two-level s
heme

B
yn+1 − yn

τ
+Ayn = ϕn,

where

B = (E + στA1)(E + στA2).

We have

B = E + στA+ σ2τ2A1A2,

A1A2 ≥ 0, A1A2 = (A1A2)
∗ (B = B∗).



Stability and 
onvergen
e
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A ne
essary and su�
ient 
ondition for stability in HA (Samarskii, 1967):

B ≥
τ

2
A.

For the alternating triangular method: σ ≥ 0.5.

An a priori estimate:

‖yn+1‖A ≤ ‖yn‖A + τ‖ϕn‖.

The 
onvergen
e:

‖zn‖A ≤ M

(

h2 +

(

σ −
1

2

)

τ + τ2 + τ2
∥

∥

∥

∥

A1A2

du

dt

∥

∥

∥

∥

)

.
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Standard s
heme

(E + στA)
yn+1 − yn

τ
+ σ2τ2A1A2

yn+1 − yn

τ
+Ayn = ϕn.

Modi�
ation:

(E+στA)
yn+1 − yn

τ
+σ2τ2A1A2

yn+1 − yn

τ
−σ2τ2A1A2

yn − yn−1

τ
+Ayn = ϕn.

Another form:

(E + στA)
yn+1 − yn

τ
+ σ2τ3A1A2

yn+1 − 2yn + yn−1

τ2
+Ayn = ϕn.
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The stability 
ondition: σ ≥ 0.5.

The 
onvergen
e:

‖zn‖A ≤ M

(

h2 +

(

σ −
1

2

)

τ + τ2 + τ3
∥

∥

∥

∥

A1A2

d2u

dt2

∥

∥

∥

∥

)

.

1D problem:

‖zn‖A ≤ M

(

h2 +

(

σ −
1

2

)

τ + τ2 +
τ3

h2

)

.
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