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Abstract:

One-step semi-Lagrangian method is
Investigated for computing the
numerical solutions of
time-dependent partial differential
equations. This method Is based on
Lagrangian  trajectory or the
Integration from the departure
points to the arrival points (regular
nodes). The departure points are
traced back from the arrival points
along the trajectory of the path. The
convergence and stability are studied
for the implicit and explicit methods.
The numerical examples show that
those methods work very efficiently
for the time-dependent partial
differential equations.
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