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13. NUMERICAL SOLUTION OF ORDINARY DIFFERENTIAL EQUATIONS: BACKGROUND

Consider the initial value problem (IVP) for a first order ordinary differential equation:

dy/de = f(z,y),  y(zo) = 0.
The following theorem gives sufficient conditions for existence and uniqueness of a solution.

Theorem 10. Let f(x,y) satisfy the following conditions:

(A) f(x,y) is defined and continuous in the strip xo < x < b, —oo < y < oo, where gy
and b are finite.

(B) There exists a constant L such that for any x € [xo,b] and any two numbers y and y*,
|f(z,y) = fz,y) < Lly — 7).

Then given any number vyo, there exists exactly one function y(x) satisfying: (i) y(x)
is continuous and differentiable on [xo,b], (ii) ¥ (x) = f(z,y(x)), * € [xo,b], and (iii)
y(xo) = o, i.€., the IVP has a unique solution.

It is also possible to view y as a vector with N components, so that the IVP represents a
first order system of odes. One way to treat higher order odes is to reduce them to a first
order system by introducing additional variables:

Example: d*y/dz? = f(z,y,dy/dz). Set z = dy/dz. Then dz/dx = f(x,y,z) and we

obtain the first order system:
(v _ z _ (fi(z,y,2)
dr \ % f(xayaz fQ(xaya Z) .
13.1. Euler’s method. Our numerical schemes will seek approximations to the solution

y(x) at a sequence of points z;, i.e., we will approximate y(z;) by a number y;. We begin by
discussing the simplest method, i.e., Euler’s method. Set yo = y(x¢) and define

Yn+1 :yn+hnf<xn7yn)7 n:0717"'7
where h, = z,1 — .
One motivation of this method is that we have approximated the derivative (dy/dx)(z,)

by the forward difference approximation (y(z,11) — y(z,))/(xni1 — z,) and so:

We then define our approximations y,, as the value that restores equality, i.e., Y11 = Y, +
o f (s Yn).-

Another motivation for the method is to expand the solution in a Taylor series expansion
and neglect higher order terms, i.e.,

Y(@n + hn) = y(n) + hay/(20) + O(hy)
= y(@n) + hnf (0, y(20)) + Ohyy) = y(xn) + o f (0, y ().
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Example: 3/ =y (0) = 1. Then Euler’s method, using a constant step size h,, = h,
180 Yns1 = Yn + My = (1 + h)y,. Hence yo = 1, y1 = 1+ h, yo = (1 + h)yy = (1 + h)?, and
Yo = (1 +h)".

We next consider the convergence of Euler’s method. Expanding the solution y(x) in a
Taylor series, we have

Y(@ni1) = y(@n) + hnf (@, y(x0) + (h/2)y" (), Tn < &n < Tpoga
Neglecting any roundoff errors, the approximation given by Euler’s method satisfies:
Ynt1 = Yn + hnf<a;n; yn)
Let e, = y(x,) — y,. Note ey = 0. Subtracting equations, we get
€nt1l = €p + hn[f(xm y(xn» o f(xnv yn)] + (hi/Q)y”(én)u

Hence

lent1] < len| + half (2, y(20)) = f(@n, yn)| + (hi/Z)ly”(gn”

<len| + hnLen + h2My/2 < (1 + h,L)|en| + ha My /2,
where we assume that max |y”(x)| < Ms. Consider the case when h,, = h for all n. Then
ler| < h2My)2, lea] < (14 hL)|er| +h*My/2 < [1+4 (1 + hL)|h*Msy/2,
les| < (14 hL)|es| +h*My/2 < [1+ (14 hL) + (1 + hL)?|h* M, /2.

Using the fact that 27~ ri = (1 — ™) /(1 — 1), we get

len| <1+ (14 hL) ; (14+hL)* +--- (1 4+ RhL)" | R*My/2 < [(1 + RL)™ — 1]hMy/(2L).

Observing that e =1+ x + 6£$2/2 > 1+ for all z, we see that 1 + hL < e’ and hence
(1+hL)" < el = el@n==0)L  Thus, we get the error estimate:

len| < E[e(wn—oco)L —1]

so the error bound is O(h). This bound is quite pessimistic and not a realistic way to
determine a value of h to guarantee a given accuracy. It also requires a bound on y”.

)

We now consider what this result says about convergence of Euler’'s method, and first
what we mean by convergence in this context.

Let = be a point in the interval [xg,b] and let y(x) denote the true solution of the IVP at
the point x. For each value of the step size h, we will have an approximation to y(x) that
we denote by 3", where n will be determined by the equation x — o = nh. Thus, as h is
decreased, the value of n for which y, denotes the approximation to y(z) will also change.
So for convergence, we want:

. h
1%13 Yn = y(z).
nh=x

Example: For zo = 0, x = 1/2, and the sequence h = 1/4,1/8,1/16,1/32, we look for the

convergence of yé“, yi/8, yé/w, yiégz-
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Suppose in the error estimate for Euler’s method, we keep x,, = x fixed, i.e., we choose n
so that nh = ¢ — x¢ and let h — 0. Then

hM.
b 102 (z—=x0)L : .k
y(@) —yul = 5777 = 1] = lim [y(2) —y,| =0,

n— oo
nh=x

so we have converence of the method as h — 0.

13.2. Taylor series methods. Consider the Taylor series of y(x), the solution of the IVP,
about r = x,,:
h? hF [Nas!
y(z, +h) = y(x,) + hy'(z,) + ?y@)(ﬂfn) toot —y®(z,) +
Now y'(z) = f(z,y(z)), so
dy

V(@) = 7o y(w) = = Fly(n) = fuleo(@) + Fyl,u(@) 2.

().

ke (k+1)

In general,
dy

YO (@) = FE G, y(@)) = 5D (@) = FE e y(@) + S )

Hence, if y(x,) were known, we could compute an approximation to y(z, + h) by using the
truncated Taylor series:
k

1) y(a) + B @) + o s yl)) -+ D ),

i.e., if we denote by vy, the approximation to y(x,), we can define the Taylor algorithm of
order k as the sequence of computations
Yn+1 :yn+th($n7yn>a n:(),l,...,

where
k—1

k' f(k_l) <x7 y) :

h h
Ti(w,y) = fla.y) + 5 f (@ y) + -+
Note: Euler’s method is the Taylor algorithm of order 1.

Example: We wish to solve the IVP ¢/ = 1/23 —y/x—y?, y(1) = 2 by the Taylor algorithm
of order 2. Now

1 ) 2
f(z,y) i
and
/ 3 Yy 1
Plas) = o) + Fea o) = 25+ 25 = |42 1
BB [
Then

h2
Yni1 = Yn + hf(Tn.yn) + 5f/(l‘n, Yn),
where f'(z,y) defined above.
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Note we can also compute f'(z,y) directly, remembering that y is a function of z, i.e.,

d[[1 vy 3 ay —vy 3 vy 1
f/(;p7y):d_|:_3___ 2:|:___ _Zyy/:__4+__ _+2y y/
Xr | T xr X X

Definition: The local truncation error for the Taylor series method of order k is defined
by:

Y(@ni1) = y(zn) — WTk(n, y(2a)) = y* ()

(k+1)!
The local truncation of Euler’s method is h?y®)(€,)/2.

The Taylor algorithm of order k is an example of a one-step method, i.e, the value of 1,1
only depends on one past value (y,). One-step methods have the form

Yn+1 :yn+h(1)<xnayn)a 7’1,20,1,...,
Analogously to the Taylor series methods, we define the Local Truncation Error of such
methods to be

LTE = y(xn-&-l) - y(xn) - h@(l‘m y(xn))
Then we have the following result giving a bound on the global error.

Theorem 11. If |®(x,u) — ®(x,v)| < Llu —v| fora <z <b, 0 < h < hy and all u,v and
if the local trucation error is O(hPT), then for any x, = xo + nh € [zo,b],
hP

E (6[:(5577.*330) _ 1)

The proof of this result is essentially identical to the proof of the error bound for Euler’s
method.

Although Taylor series methods become increasingly more accurate as k increases, their
major disadvantage is that they require calulation of high derivatives of the function f.



