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Initial and boundary value problems for ordinary  differential equations.
 Numerical solutions.
 Elliptic, parabolic and hyperbolic partial differential equations. 
Initial and boundary value problems  for second order partial differential equations.
 Numerical solutions.


CHAPTER 1

Classification of DE, Methods for solving ODE 

CHAPTER 2 

Power series solutions of DE, Bessel’s equation,  Legendre’s equations. Orthogonal functions, Sturm-Liouville problems. 

CHAPTER 3   

Numerical solutions of ODE, single step method: Euler, Range-Kutta methods. Milne’s  and Adam- Moulton methods.

CHAPTER 4 

Classification of second order PDE, solution of by separation of variable BVP using Fourier series. BVP leading to Bessel functions, BVP leading to Legendre Functions.

CHAPTER 5 

Numerical solution of BVP, Finite difference method
 CHAPTER 6

Numerical solution of Elliptic, Parabolic and Hyperbolic PDE.
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