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> lny= lnx +ln (A)

> lny= ln(xA)

That’s very easy!!!
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Finite Difference Method

› The finite difference method is a numerical technique of
solving differential equations where the derivatives are
replaced by finite difference equivalents, thus converting the
differential equation into a system of algebraic equations.

› The finite difference techniques are based upon the
approximations that permit replacing differential equations by
finite difference equations. These finite difference
approximations are algebraic in form, and the solutions are
related to grid points.



Steps

1
• Dividing the solution into grids of nodes. 

2.

• Approximating the given differential equation by finite
difference equivalence that relates the solutions to grid
points.

3.

• Solving the difference equations subject to the
prescribed boundary conditions and/or initial
conditions.



Finite Difference Method
› The concept of FDM is focused on approximating

differentials. To use a finite difference method to
approximate the solution to a problem, one must first
discretize the problem's domain.

Forward Difference Approximation of the First

Derivative

Backward Difference Approximation of the First

Derivative

Central difference approximation of the First

derivative.



Forward Difference Method
Derivation from Taylor’s Theorem

Taylor’s theorem says that if the value of a function ‘f’ and all its
derivatives at a point x are known, provided that the derivatives
are continuous between x and x+Δx then,

f (x+Δx) = f(x)+ f’(x) Δx+
𝑓" (𝑥)Δ(𝑥)2
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f (x+Δx) = f(x)+ f’(x) Δx+ 
𝑓" (𝑥)Δ(𝑥)2

2!
+ …….


















