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A Kind of Second-order Implicit Finite Difference Methods for Two-sided Space Fractional

Advection-dispersion Partial Differential Equations with Variable Coefficient

ZHU Lin

(School of Mathematics and Computer Science, Ningxia University. Yinchuan 750021, China)

Abstract: A kind of implicit finite difference schemes for two-sided space fractional advection-dispersion partial differential equations

with variable coefficient is introduced. This kind of schemes’ unconditionally stable and convergence rate OCAz-+h*) with fractional

V17 —1
2

derivative a belonging to

of presented schemes.

<La<{2 are proved. Numerical examples are given to show the efficiency and the convergence rate

Key words: two-sided space fractional partial differential equations with variable coefficient; finite difference scheme; unconditionally

stable; convergence rate
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