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Lecture 2:

Recall:

1. Real world problems can be formulated into mathematical equations (usually
involves derivatives);

2. Our main focus in Math 3310:

a. How to solve equations analytically and numerically;

b. Analyse the numerical algorithm (convergence to solution?)

c. Analyse the numerical approximation (accuracy? )
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Analytic methods for solving differential equation

Note: Most differential equations do not have analytic (exact) solutions!
- S

S 3
SS - S vR
£ ) s fy@lear s ) e {’CX) DOESNT '/f”‘ g
okx el n— O\V\m"(’hc S
C,evwg\fcn'\li Caw?l;co\’le_o(

\[/ convert /w\)\)yox(ma*;m

B
oA X
(k’ta\m o\mleHL gotuckiuv\ (. C-qluz G SOMA
in?h‘d JU\{’S} ’&V ’H/\E S(P. O'C—H,\Q

arijiwaX € g uation ',)

(x W) = X




T TR e
Sitres e s IR s e

[Wree vaoS“' bacic +eclmm"zues:

EL) Im‘ke_jraﬂ Wj J;,M-L”

(2) Sb?o\ro\’ii/on o{ Variableg
L%) Av\p\hﬁic S?ec*['(w( (FO\MCQV.)

yethed




(1) Integrating factor
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Condidions.

Example: Assume w(o) =0 and U= 2.
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