
Truncation Error in Finite Difference
Backward difference in space

















































































































































































































































































Truncation Error in Finite Difference
Central difference in space























































































































































































































































































































































































































































































































































































Truncation Error in Finite Difference



















































































Error in Finite Difference Solution
(Global Error)

























































































































































































































































































































































































































































































































Consistency, Stability, Convergence









































































































































































































































































Convergence of Finite Difference Solution



Finite Difference for Multi-D Partial 
Differential Equations

























































































































































































FD Discretization of in 2D



















































FD for 2D Advection Equation
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