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Convergence of difference method for initial boundary
value problem of a kind of evolution equation

HU Qing-yun
College of Sciences Hohai University ~Nanjing 210098  China
Abstract A study was made on the relationship between the stability and convergence when the difference method was
used to solve the initial boundary value problem of the autonomous evolution equation. The difference schema of the
initial boundary value problem was converted to the step-by-step form which was similar to the difference schema of the
initial value problem. It is concluded that the difference schema satisfying the Von Neumann condition is a stable
schema and that under the consistency condition such stable schema is convergent. Moreover with error estimate

expression for the difference approximation to the classical solution the linearity condition is unnecessary.
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