
Convergence of Explicit, Implicit and Crank-Nicolson Methods

Solution Computed at x = 0.5

10-5

10-4

10-3

10 100 1000 104

 Explicit
 Implicit
Crank-Nicolson    

S
ol

ut
io

n

NT

NX + 1 = 20
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Error at  x = 0.5

10-7

10-6

10-5

10-4

10-3

10 100 1000 104

 Implicit (20)
 Implicit (40)
 Crank-Nicolson (20)
 Crank-Nicolson (40)

E
rro

r

NT

Fourier Series Solution at  t = 1


