Math 337

From the lecture Slide 21, we have:
G(tn +h) = ¢(tn) + ¢’ (ta)h + 30" (En) 1%,

and Euler’s formula gives:
Yn+1l = Yn + hf(tnv yn)

If we define E,, = ¢(t,,) — yn, then using ¢’ = f(¢t, ¢),

$(tn +h) = Yns1 = [6(tn) — Y] + hlf (b, &(tn)) = £ (tn, yn)] + 30" (F) 17,

or

En+1 = En + h[f(tnv ¢(tﬂ)) - f(tn, yn)] + %¢/,(En)h2
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