Extended one-step block method for solving stiff initial value problem

ABSTRACT

An extended 2-point one-step block method formula with order four is formulated for solving
stiff initial value problem. The method is similar to Runge-Kutta method which has a self-
starting formula. The approximation solutions at two points will be computed simultaneously
by integrating the coefficients over the closest point in the block. The accuracy and the
stability properties of the method will be investigated. The numerical results show the

efficiency of the proposed method in terms of accuracy when solving stiff initial value
problems.
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