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Forward Difference
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Backward Difference

Backward Difference Approximations of O(Ax)
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Central Difference

Central Difference Approximations of O[(Ax)’]
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Forward Difference

Forward Difference Approximations of O(Ax)

' f-l-l f
Ji = Ax
f" f+2 2f;+l +f;'
(Ax)’
f‘.m — ﬁ+3 _3ﬁ+2 +3f;'+1 _ﬁ
I (Ax)*
f‘_rm — ﬁ+4 _4f;'+3 +6.ﬁ+2 _4ﬁ+l +‘f;'

(Ax)*

Forward Difference Approximations of O[(Ax)?]

f_r — i+2 +4f f
: 2Ax
f_rr — _ﬁ+3 +4ﬁ+2 _5ﬁ+1 + 2ft
‘ (Ax)?
£ o “3fia t14fi3 =241, +18f,, =5/,
L 2(Ax)?
o —2fus + 11y =24f,5+26f,, —14f,, +3f

(Ax)*

Lec03 Page 13



Backward Difference
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Central Difference

Central Difference Approximations of O[(Ax)?*]
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