
(guest lecture by Jon Wilkening ) Math 224A ,
Fall 2019

Application of O.P. 's i pseudo - spectral methods
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O.P. 's are particularly useful for representing
numerical solutions on unbounded domains

often the weight function decays rapidly .
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may need to carry an extra integer to extend the
floating point exponent range i- ④

This is a variant of th Golub - Welsch algorithm .
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Application : Galer kin and pseudo - spectral methods
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