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Calculate the Fou -it'~ H'.le'p·_] nurnencally

1, Construe' ,J piecewi <e cuo:c splme interpolant tor the

curve passing through (1, .::I, (2.3), (3, 5) with natural

boundary conditions

r~IT-·l

Note ;- Attempt any rwo questions from each Unit.

All questions carry equal marks.

Papt,,-··-l\lATH-579

Time Allowed->- Three ilours] [Maximum Marks- lOO
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(Cunt<l

\ {) Using l<'lyk!5h. Rit> me.hou solve the B\'P =u' ~,1.1 = x.

subject t,) u'(O)~" 1_ til' J

l ) - O.
t sing Galcrkin metho,' .vlve 1.,11 " (1 +9,

i. '\H--HI
U(x, 0) U(O, y) = 0, u,' , \ ) \ - v', u{x. 1) 'x' --x.

u(O, t) 0, u(1, t) "c 0, n,V, 0) = 0, u(x, 0) "" 10 _'_''\.(1 - ;:L

Solve u" - u,= 0, by SUR method subject to conditions
that'

8.I
I
I1

o 02 using finite differenceu for h '" 0.2 and fL

method,

7, Solve the hyperbolic PDE un - u"" subject to the
conditions that :

r-tr--r "I'""OfIOL .... l' ~r -~o~t~'-=~r1:100
loooL '50'0- 0 _J 0

6, From the BY? l.ll c. u,,' utx, 0) 20, u(O, t) = 0,
u{S, t) =. 1~O, ° < X < S, l ?: 0, compute the value of

5. \aluc" ofu.x, _'d.(;i' J, ,',' !L({;,ry ofsqi ...'il~ i'r..~gl "

Fvaluate the tilDctio \ u(.:, " ) Laplace cqua.x.n

V2u 0 at pivotai points by using Jacobi's method.
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I( onrd.)

o <' X . :'
')

using the proposal density g();)

variable fron: [j,,-:) HsinS; accepianc .. n..iection method

generat c a fa ndorn
0< x <I[_!_

[,(X) e,{ 4

16. Lei a random variable X have pdf

/x-u\-expl -_ .•. I
has cdf f(x)=l-e 'IT /.-co<x <oo,(O'>(l).

1S. Apply inverse transform method to generate random

variables from the extreme value. distribution which

14, Estimate value of 'It using Buffons needle problem.

random numbers generators.

13. Define random numbers. Discuss different type of

UNIT-IV

given that u(x, 0) = u(O, t) co. u( L t) O. using finite

element method.

12 Soh e the ISVP u "" u _" 100;,:, for 0 ~ x "', It, O.
t X,I.,

'tZi"'It!"'_!~~~'~""""fIttI;"'"~''''''''_'_'_''_'''_''''''''''''_'''_'''''''_'''''_'''_.,--"W"",",, __M_••'_'_"'_¥"_"
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" ,

~irnulation.

i9. What is importance sampling technique
algorithm.

20. Discuss variance reduction technique of Monic Car I

find what percentage 0:' cans are at or abox c
Clasxify different simulation models.J 8

r ":-ng Monte Carlo method simulate the pr'Kt'~s J'

1020Percentage (%)
12 t 12.2 or rncr.:

.•. f1 I i}

.2010

\\ dgi1t (in Ol)

I' e rcen tage (O/i,)

, Weight (in 02:),. .-~.

l~' C~,,· r"111 a (',)' • rr ll' 1 o: !.r·ot: 1,)11 I"~. tl' _ '.1. v.
d.,! I) I'T' .-",g:1. cl Ilt l. »r we.ght-

l "\I'I . \
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