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Motivation
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First Order ODE
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Initial Value Problem
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How to do this numerically?
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Euler’s Method

I
flt g

fify
yiti yith.tl y



Euler’s Method
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Write our own Euler ODE solver

euler(f, y0, t0, tf, h)

f(t, y) - returns dy/dt
y0 - starting point
t0, tf - starting and final time
h - time step

try: odefun(t, y) = 0.1* y

yi+1 = yi + h ⋅ f(ti, yi)
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