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On the error estimation of the approximate solution
of differential equation by Euler’s method
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Abstract

By the fundamental theorem of Cauchy-Lipschitz , the existence and the uniqueness of
the solution of the following initial value problem are assured:

Yt w0 =wo -

But we can not obtain the concrete form of the solution by the above fundamental theorem.
In some elementary cases, the solution-function can be derived by simple calculations. But in
many cases, the solution-function can not be obtained in general.

So we need to have their approximate solutions instead of their true solutions with the help

of computer.

As the methods of finding the approximate solution, the Euler, the Heun and the Runge-Kutta
methods are well known.

In the present paper, we shall give the error estimation of approximate solution obtained by
Euler’s method when f(z,y) is Lipschitz continuous.
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