RN SR (f@%iﬁﬁ

JOURNAL OF YUNNAN] UNIVERSITY(NATURAL SCIENCES) Rt

ey B IR | g E & | BRI | SRR | SRR | Sl | Sk | KRR

AR (AR EIEIR) » 2008, Vol. 30 = Issue (1): 11-15,20 DOI:

= o H | FIIE S | SRR | mam R 44 Previous Articles | Next Articles pp

IR MEREHIE IR 52 T A2 R B2 3Eu ler TR RO SE 14
IO, A,
WA 8O U SERIY %6 Wit I 411105

Convergence of semi-implicit Euler methods for nonlinear stochastic delay differential equations
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Abstract: It is concerned with the error analysis of semi-implicit Euler methods applied to a general class of FOING|FE ER

nonlinear stochastic delay differential equations.A new attempt to get the numerical approximation of the delay b E-mail Alert
argument is presented,i.e,the delay argument is solved by interpolating.It is proved that the semi-implicit Euler } RSS

methods with linear interpolation procedure is convergent.Moreover,the results can be regarded as a extension e 2 A 35 3 25

of the similar conclusions in the present documents.
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