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Total error arises from accumulation of propagated one-step errors!
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Order of algebraic convergence of single-step methods

Consider an IVP (6.1.3.2) with solution ¢ — y(t) and a single step method defined by the
discrete evolution ¥ (— Def. 6.3.1.4). If the one-step error along the solution trajectory satisfies
(@ is the evolution map associated with the ODE, see Def. 6.1.4.3)
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with C > 0 independent of the temporal mesh M: The (pointwise) discretization error converges
algebraically with order/rate p.
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Please answer review questions

After you have watched the video take a short break and then try to answer the

review questions 6.3.2.33

Please do not flip pages of the lecture document, nor look at tablet notes.
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