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2.2 Order and convergence of multistep methods
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Theorem 2.1  The multistep method (2.8) is of order p > 1 if and only if there
exists ¢ # 0 such that

plw) — o(w)nw = c(w — 1P 4+ O(|w - 1|”—2) , w — 1. (2.10)
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Theorem 2.1

exists ¢ # 0 such that

~

pw) — o(w)nw = c(w— 1P + O(|lw — 1P72),

The multistep method (2.8) is of order p = 1 if and only if there

w — 1. (2.10)
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Theorem 2.1  The multistep method (2.8) is of order p > 1 if and only if there
exists ¢ # 0 such that

plw) — o(w)nw = e(w — 1)P + O(|w - 1|p°2) . w — 1. (2.10)




