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Order of Discretization
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Implicit Scheme

Solve system of equations

Iterate
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Þrst order accuracy

numerical anti-diffusion
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Forward Euler
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Explicit Scheme

Point Evaluation

Unstable for large time-steps
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Adam-Bashforth
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Second Order Accuracy
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Crank-Nicholson
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Implicit Scheme

Second Order Accuracy



Crank-Nicholson
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Explicit Scheme Stability
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Source Term 
Linearization
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Examples



Need for Relaxation
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Under-Relaxation



False Time-Step



Relaxation Step



In Conclusion


