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Abstract

In this thesis, two methods of Compact Backword Euler Difference
Scheme and Crank-Nicolson are presented for approximating the one-
dimensional heat equation with non-local initial condition.

As on result, we examine the stability characteristics of the introduced
numerical methods. Same examples where the results of the numerical
stability conditions are examined are given.

Keywords: Boundary condition, Compact difference schemes, Conver-

gence, Heat equation, Non-local Initial condition, Numerical stability.
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