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In the presented work the difference scheme for initial-boundary problem to the following nonlinear parabolic equation
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is constructed. The coefficients a (x, t, U) and b (x, t, U) are required to be continuous and to have continuous partial

derivative with respect to argument U . Additionally coefficient a (x, t, U) is required to be positive. The function f (x, t)

is required to be continuous. For the mentioned difference scheme the theorem of existence of its solution and the theorem

of convergence of its solution to the solution of the source problem are proved. The rate of convergence is established

and it is equal to O (τ + h2) The corresponding numerical experiments are conducted which confirm the validity of the

theorems. (Received September 24, 2012)
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