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Ωτ

h = {zk
i = (xi, tk) : x0 < · · · < xi · · · < xN−1, tk = kτ, k = 0, 1, . . . }. i�Q k

�8!�#"-"0
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f̄k
i =

1

2

(

fk
i + f k

i+1

)

, f ≈ f̄k
i + θ

(

f̄k+1

i − f̄k
i

)

,

∂f

∂t
≈

f̄k+1

i − f̄k
i

τ
,

∂f

∂x
≈

1

2

fk
i+1 − f k

i + θ
((

fk+1

i+1
− f k+1

i

)

−
(

fk
i+1 − f k

i

))

hi
.
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i = f(tk, xi)
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θ = 0.5
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