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Discretizing a function of time
Approximating Derivative

Truncation Error Analysis (Taylor series)
Local order of accuracy

The Most-Accurate-Scheme contest



16.90 Nurmerical Methods for Aerospace Engineering
Spring 2014, Lecture 2

* Discretizing a function of time
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* Discretizing a function of time
* Approximating Derivative
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* Discretizing a function of time
* Approximating Derivative
* Truncation Error Analysis ('Laylor series)
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* Discretizing a function of time
* Approximating Derivative

* Truncation Error Analysis (Taylor series)
* Local order of accuracy
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Local order of accuracy: convergence rate of

truncation error (log-log plot)
* First order dCCUracy. truncation error decreases as
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Local order of accuracy: convergence rate of
truncation error (log-log plot)
* Second ord

er aCcuracy.: truncation error decreases as
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Discretizing a function of time
Approximating Derivative

Truncation Error Analysis (Taylor series)
Local order of accuracy

The Most-Accurate-Scheme contest
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Local order: the best@scheme

: Best(ﬁmplicit,) one step scheme
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