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Differential-Algebraic Equations
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Abstract: In the report numerical methods for solving initial value problems for differential-

algebraic equations are proposed. The approximate solution is represented as a continuous

vector spline whose coefficients satisfy the collocation conditions stated for a subgrid with

the number of collocation points less than the degree of the spline. These equalities are

supplemented by the condition of minimum of the square of the norm of this spline in

the corresponding spaces. Thus, coefficients of spline are found from solution of quadratic

programming problem with equality-constraints. Numerical results for some model problems

are presented.
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