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The stability of waveform relaxation methods for stochastic differential equations

Fan Zhencheng
(Mathematics Department, Minjiang University, Fuzhou 350121, China)

Abstract: The stability of waveform relaxation methods of stochastic differential equations was de-
fined with the efficient conditions of the stability. The waveform relaxation methods were proved to
be asymptotically mean squared stable under the given conditions. The stable conditions of the linear

stochastic differential equations were obtained using the derived theorem. The results show that the

waveform relaxation methods are stable for some specifically splitting functions.
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