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(b) [1053] H—ph#k £(x) £ x=a F k HERG > 1) Hl £(x) = (x—a)*gx) > H
lim g(x) # 0 » BRREEEAHABURAIAME R o ARy - HIERPEREERy 1 -
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2. (5T TR B K
% y/ fr f(Xay) ’ Xi+1 = Xi +h Eﬁi Yi = Y(Xi) ) T&gL}L—F Inllltlstep L\ﬁﬂ/\j A s B Eﬁi%ﬁgﬁ 1oca1

truncation error FE¥UEFEy o(h3) :

(a) [10437] —f% Adams-Bashforth method AF : yit1 ~ yi+h (Af(xi,yi) +Bf(xi 1,¥i-1))

(®) [10437] —f% Adams-Moulton method N : yiy1 =~ yi+h (Af(xi,yi) +BEf(Xit1,Vit1))
3. numerical differentiation/integration :

(a) [1043] #HEE—XEEAY =8 forward formula HHE;FIRZEMEES (order of truncation error)
f'(x) ~ af(x) + bf(x+h)+ cf(x + 2h)
() 1105 FHFATRA LA [ £00ax=a0t() +art(n) K 2o ai o m ?
4. Interpolation :
(a) [1043] #%HH Lagrange Polynomial Approximation Theorem :

ek a=%xo<x1 < - <x,=b H f(n+1)(x) is continous on [a,b] - HIf

V x € [a,b]l, 3& € (a,b) ’ such that

(Il + 1) ! j=0
n
where Py(x) = f(x;)Lj(x)
j=0
n
Lj(x) = H ((XXJ Xll)) (Lagrange interpolating polynomial)
120,173

() [1043] #HI > Li(x)=0
j=0
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5.

solving systems of nonlinear equations
- . fl(X1 X2) =0
A TR ’

fQ(X]_,XQ) =0
(a) [1047] &

e steepest descent method HYIEMAZ
(b) [103] FE#HE

FEHEE newton method FYEMRAR
6.

numerical solutions of pde
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H— pde By Y 92
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(a) [1073] BEAIZESR

At

Ax

MEMEEIEM > %5 X Bt =% central difference ’ 7f t Hiifili FHFNES
forward difference ° FEF% » AL BB 720015 Ry stable WIIRMAEE r < 0.5
(b) [1043] HE*E Crank-Nicolson ZE4737E » i

GHHH s unconditionally stable
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