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Abstract: In this paper the numerical methods of solution of boundary-value problem for

differential-algebraic equations of the second order are considered.We found conditions ful-

fillment of which ensures stability and convergence to exact solution of proposed algorithms.

The results of numerical calculations are given.

Keywords: linear differential algebraic systems, matrix polynomial, boundary- value prob-

lem, matrix sweep method.

1 Institute of System Dynamics and Control Theory
Siberian Branch of Russian Academy of Sciences
137 Lermontova st., 664033 Irkutsk, Russia
mvbul@icc.ru

2 East Siberian State Academy of Education
6 Nignya-Naberegnya st., 664011 Irkutsk, Russia
nikolar@mail.ru

3 Department of Numerical Analysis and Scientific Computing
Institute of Mathematics
Vietnam Academy of Science and Technology
18 Hoang Quoc Viet Road, 10307 Hanoi, Vietnam
tdphuong@math.ac.vn




