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e.g. trapezoidal
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f �(x) =
f (x + h)− f (x − h)

�h
+ O(h�)

��������� �����������

��� ���� ���� ������ ����� ������������

f ��(x) =
f (x + h)− �f (x) + f (x − h)
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+ O(h�)
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���� F̃ (h�) ��� F̃ (h�)�
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e.g. 1st 2nd 3rd 4th

order accurate
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