919 % 55 6 1
2021 4F 12 A

eSS

fR TR

Journal of Fujian University of Technology

Vol.19 No.6
Dec. 2021

doi:10.3969/j.issn.1672—4348.2021.06.009

BRSO TREEERET ENERSREE

TE R AR,

(ML HF 5 HBAFFRE, B2 48N 350108)

TEE . KR kR — A TUAARMF WS AR R T ik, FFRI A0, A7 4 A8 A B R AR 3
FRTHEAEFRE, BRALERRFELOHEBNE, PRIH, TFERS TR IEWNT £
Lipschitz &4 F WR 7 2 2 09, B EAT WAL A T, R B Fo 7 R EAR G932 2 R &

t WR 57 o P 0080 45 B 42

R EE AN,

KR . T AR IR AR TT i Lipschitz 8544 8044 2

FESES: 0241.81 XHEkFRER: A

MEHRE . 1672-4348(2021)06-0556-04

Convergent stability of waveform relaxation methods for ordinary differential equations
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Abstract: The waveform relaxation ( WR) method is an iterative method for the approximate solution of ordi-

nary differential equations (ODEs). In actual calculation, the initial value and iterative calculation inevitably

have errors. Thus, it is necessary to study the propagation law of errors, i.e., the stability. The convergent sta-

bility of WR methods for ODEs is proved under the Lipschitz condition. That is, under standard convergence

conditions, the perturbation of approximate solutions obtained by WR methods can be controlled within a given

range as long as the error between the initial value and the previous iteration is small enough.
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