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Preface

In this book we discuss several numerical methods for solving ordinary differential equa-
tions. We emphasize those aspects that play an important role in practical problems.
In this introductory text we confine ourselves to ordinary differential equations with the
exception of the last chapter in which we discuss the heat equation, a parabolic partial
differential equation. The techniques discussed in the introductory chapters, for e.g. in-
terpolation, numerical quadrature and the solution of nonlinear equations, may also be
used outside the context of differential equations. They have been included to make the
book self contained as far as the numerical aspects are concerned. Chapters, sections and
exercises marked * are not part of the Delft Institutional Package.

This text is an English version of a Dutch original “Numerieke Methoden voor Diffe-
rentiaalvergelijkingen”. I would like to thank Jos van Kan for translating the Dutch text
into English and Hisham bin Zubair for correcting the English of this book.

Delft, July 2007
C. Vuik
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