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reading some literature about some results in the field of numerical methods, and I've found some notation that I've never seen before, so I'd like to ask what
this means. For instance, these are two papers I've found, where the authors wrote the following in the second paper: "further simulations were carried out to
explore a higher-order, two-step, numerical implementation of the $p+q$ method with a simple embedded $p$ method. Here, the $p$ method has the form
of the well known Rosenbrock method, whereas the $q$ method follows the form of the embedded $p$ method with a very simple structure, which has the
advantage of making it possible to easily implement a $2^{nd}$-order error propagation on the error produced by the $p$ step without requiring special

software and without the need of an additional Krylov process...." I just can't understand what they mean with the term "embedded $p$ method". I've
googled and found this, where they wrote: "We first consider the equation, $$\frac{\partial^2 U}{\partial t^2} + \frac{\partial U}{\partial x^2} = 0,\quad
x\in(0,\pi)$$ The solution is given by the formula, $$U(x,t) = A_1(x,t) \cos(x) + A_2(x,t) \sin(x) + A_3(t)$$ Now let's consider the approximation to the above
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