MATH-572
Sec # 1
Term: 081




Dr. Faisal Abdul-Karim Fairag G asl e Juaid 2

Your Name
59-1024

Your Major

860-4463

B Faal Fairag's Home Page - Microsalt Intarnet Fxplarar

King Faldl Th
Depa

MATH 572
Numerical Amalysis of FDE
Dx, Faisal Faivag

http://faculty.kfupm.edu.sa/math/ffairag/math572_ 081



mailto:ffairag@kfupm.edu.sa
http://users.kfupm.edu.sa/math/ffairag
https://webcourses.kfupm.edu.sa/webct/public/home.pl

Chapter 1: Finite Difference Method for
Poisson Equation

Example:

u(x) = X Approximate u’(1)

u(x+h)—u(x)
h

u'(x) = Forward difference

u'(l) =
2.1
2.01

2.001




Chapter 1: Finite Difference Method for
Poisson Equation

Example:

u(x) = x’ Approximate u’(1)

u(x)—u(x—nh)
h

u'(x) = Backward difference

u'(l) =
1.9
1.99

1.999

Observation????



Chapter 1: Finite Difference Method for
Poisson Equation

Example:

u(x) = x> Approximate u’(1)

u(x+h)—-u(x-nh)
2h

u'(x) = Central difference

u'(l) =
3.01
3.0001
3.000001

Observation????




Chapter 1: Finite Difference Method for
Poisson Equation

u(x) = X Approximate u’(1)

Error Error Error
Forward | Backward | central
le-1 le-1 le-2
le-2 le-2 le-4
le-3 le-3 le-6

Observation????




