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A Class of High Accuracy Characteristic Difference Method
for Convection-Diffusion Equations
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Abstract A new kind of characteristic-difference scheme is proposed for solving convection-diffusion
equations with the linear interpolation method. The method is based on the cubic-spline difference formu-
lae of fourth-order accuracy for second order derivatives developed by the other authors. The stability of the
characteristic-difference scheme is studied. Numerical results show that our method is better than that of
the ordinary characteristic-difference scheme with linear interpolation method.
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