Lecture 11: Euler’s Method Continuation (02/04/2026)

y/ = f(l‘, y)7 y(l‘o) = Yo

Solve this equation numerically
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Figure 7: Diagram

h = step size
Xo, L1, To, X3, ... grid points
We want to find or approximate y(zo),y(z1),y(za), . ..

substitute x = z;, into the differential equation.
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Yk+1 — Yk = hf(xk, yk)

Yk+1 = Yi + hf (Tk, Uk)

(recursive formula)
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