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BBeneHume:

[1BUXKEeHUs HeCTaLMOHAPHbIX Cpes ONMUCbIBAOTCA CUCTEMOM
ypaBHeHUM HaBbe-CToKca. YaCcTHbIM CAy4aem 3TOM CUCTEMDI
ABNAIOTCA YpaBHeHUsA broprepca.

NccnenoBaHMe NOCBALLEHO peLlleHUIo CUCTEM
ypaBHeHUn bropeepca n Hasbe - CmokKca ¢
NMOMOLLIbIO I7100a/1bHOr0 CTOXaCTMYECKOro a/Ir0PUTMA
6nyaaHuA no cetke (GRWA).



Cuctema yp-um Hasbe - CTOKCa:
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Cuctema yp-umn broprepca:
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AKTyafI bHOCTb NCC/1eAO0OBaAHWA.

e KOHEYHO-Pa3HOCTHbIE METOAbI UMEIOT HEAOMYCTUMYHO
NorpeLwHocTb Npm 6bonbwnx yncnax PemHonbaca.

e KnaccuuyecKkue ctoxactmyeckme bayKaaHuma no
chepam HeNpPUMEHUMbI, T.K. CUCTEMA HENTMHENHAS.



[lTocTaHOBKa 3a4a4M:
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GRWA no ceTKe:

Npea meTtoaa :

N3BeCTHble
Be/IMYUNHDI
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PeweHne ctaumoHapHoro ypasHeHnAa DDR:

Paccmorpum ypaBHenue:
DAn(r) —v-Va(r) — Xn(r) = —f(r),r €V

f(r) - ICTOYHUK YACTHII,
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HOTJIOTUTCS BHYTpHU objiactu D.



PeweHne ctaumoHapHoro ypasHeHnAa DDR:

n(r) =ny(r) + na(r).

rjie ny(r) - pelieHne 3a/avqu ¢ HyJIeBbIMU IPAHUIHBIMU YeaoBusamu, f(r) # 0
re no(7r) - pelieHne 3a1a9u ¢ HeHyJIeBbIMU MPaHUYHbIME yeaoBugamu, f(r) =

[1] Karl Sabelfeld, Dmitry Smirnov, Ivan Dimov, Venelin Todorov. A global random walk on grid algorithm for
second order ellipticequations.



BeposaTHOCTHaA MHTepnpeTauma:

Pa3HOCTHbIN aHaNor A5 ypaBHEHMUSA
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BeposaTHOCTHaA MHTepnpeTaLus:

pitlj 1 (1 _ M)

- move 4 2D

Provl =1 (1+5%5)

move

piitt — 1. (1 ih)

move i 20

move

prrt=1.(1+35)

P s 1 1 i
(LTl 2hH2
1 )\4 h



PeweHne n 1:
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PelwleHne n_2:

Bxkiaj B ysen (i, 7) :
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[lpoBepKa aNropnTma:
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[Tpnmep 1:

Test 1 :
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[2] Vineet K. SrivastavaVineet K. SrivastavaU. BhardwajU. Bhardwaj. Numerical Solutionsto Burgers’ Equations. 51)



Parallel program:
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Parallel program:

speedup
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