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ABSTRACT

In this thesis, we study the finite difference methods for finding u =
u(z,y,t) and p = p(t) which satisfy

ou *u  0*u
a @+a—y2+p(t)u+¢(x,y,t)

in R x (0,7], R = [0,1]* with Neumann boundary conditions. The finite differ-
ence methods discussed are based on the explicit finite difference method and

the implicit finite difference method. The stability analysis of both schemes are

presented. The numerical experiments confirm the theoritical results.



