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A popular method for integrating equations in time is the Runge‐Kutta‐Feldberg 
method (see p. 359 and Forsythe, Malcolm, and Moler, 1977). This is a fourth‐order 
method but achieves fifth‐order accuracy. The RKF45 package is based upon this 
method. For the problem 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dy
dt

= f (t,y), y(0) = y0  

where y and f can be vectors,  the method is: 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The value of 

€ 

yn+1 − zn+1 is an estimate of the error in 

€ 

yn+1 and can be used in step‐size 
control schemes. 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