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YIK 519.6
A. B. KyHuHeub', M. B. KyTHis>*®, H. B. XomeHko”

ANTOPUTMIYHA PEANI3ALISI TOYHOI TPUTOYKOBOI PIBHULIEBOI
CXEMU AnA 3A0AYI LUTYPMA - IIYBINnA

Po3pobaeno HO8Y an20pUMMIUHY DPeanidayitlo MOUHUX MPUMOUKOSUX PISHUYESUL
cxrem HA HePIBHOMIPHIUL cimyl Oaa 3adaui IImypma — Jliysinaa. Ilokazano, wo oasa
obyuUCAeHHA KoediyleHmi8 MOYHOI cxemu 8 O08IALHOMY 8Y3AL CIMKU NOMPIOHO
posg’azamu 08i donomiscni 3adayui Kowi 0an aAinivnux 38udatinux ougeperyiaib-

HUX PIBHAHL O0PYe020 NOPAOKY: 00HY HaA 810PI3KY [x]._l,acj] (6neped) © 00HY Ha

810p13KY [x].,x]. 1] (nasad). [Jlosedeno meopemy npo KoePiyienHmHy CmMIUKICMb
MOUHOL MPUMOUKOB0T PIZHUYEB0T CreMU.

Karouoei caosa: 3adaua IImypma — Jliyeinas, wabaonHi BGYHKUYLL, MOUHA MPUMOU-
K08a PI3HUYe8A cxema, KoePiyienmHua cmitkicms.

ALGORITMIC REALIZATION OF EXACT THREE-POINT DIFFERENCE
SCHEME FOR STURM - LIOUVILLE PROBLEM

A new algorithmic implementation of exact three-point difference schemes on irregular
greed for the Sturm — Liouwville problem is developed. It is shown that to compute the
coefficients of the exact scheme in an arbitrary grid node, it is mecessary to solve two
auxiliary Cauchy problems for the second order linear ordinary differential equations:

one problem on the interval [qu’xj] (forward) and one problem on the interval

[ch,xjH] (back). The theorem on the coefficient stability of exact three-point diffe-

rence scheme is proved.

Key words: Sturm — Liouwville problem, pattern functions, exact three-point difference
scheme, coefficient stability.
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