HEh$
:__ F b b ERE B R S RERE B

MATHEMATICA NUMERICA SINICA AMSS ISSN 0254-7791 CN 11-2125/01

H | MITIANA | s | BAEIRR | ITOTEE | RO | BER | BRRIAT | LRSS |

P » 2011, Vol. 33 = Issue (1): 69-76 DOI:

w3 o H | FHHZ | SR | masR 44 Previous Articles | Next Articles pp
LR MR IR 2 A fEHeun A HIEUEFR ETE

FExmL2 e

1. IR B 5 TSR e, WIFINITR 411105;

2. WK R TR S 22 e, WIrE R 411105;

3. BRI A RS20, T 510631

NUMERICAL STABILITY OF HEUN METHODS FOR NONLINEAR STOCHASTIC DELAY DIFFERENTIAL
EQUATIONS

Wang Wengiang®:2, Chen Yanping3

1. School of Mathematics and Computational Science, Xiangtan University, Xiangtan 411105, Hunan, China;
2. Civil Engineering & Machanics College, Xiangtan University, Xiangtan 411105, Hunan, China;
3. School of Mathematical Sciences, South China Normal University, Guangzhou 510631, China

. W

« ZHEICR
o MR

423C: PDF (395 KB) HTML (1 KB) #itli: BibTeX | EndNote (RIS) ¥ 5t % Kl
I 22 MR 4
bSO A I K
PRI
IINGIPRIR= g4t
b E-mail Alert
F RSS

ARSI AR E RN IR 373 J7 R Heun T & Y BUE R E M UE T T 200 2R AR B 9 2 2 82 42 7 $ iR MR 8 A4 7 B A e
PR 2853 25 A, 247 RERGER RS TE— A 2 — € IO 4P, Heun J7 VA EMS- RUE 1, A R VERTE I Heun 7 i B 7 4R BB E 19
HGMS- A (K FLR 4 L. SOR MBI — P IR T BT FAN R EE 18

KHE:  BHUERMA TR HeunJiik IR{  BU7fEERGE  MS-RuE  GMS-FE

Abstract:

135 A R S

In this paper, the authors investigated the numerical stability of Heun methods for nonlinear stochastic
delay differential equations. When the analytical solution satisfies the conditions of mean-square stability,
and if the drift term satisfy some restrictions, then the Heun methods with linear interpolation procedure is
exponential mean-square stable and GMS-stable, the Heun methods is mean-square stable(MS-stable).
Moreover, these results are also verified by some numerical examples.
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