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Exponential stability of Runge-Kutta methods for a class of
stochastic differential equations

PANG Li-jun ZHU Yong-zhong
College of Sciences Hohai University ~Nanjing 210098  China

Abstract In order to research the stability of stochastic differential equations the two-step Runge-Kutta methods for
solving these equations are presented and the mean square stability and exponential stability conditions of the methods
are discussed. The relationship between the mean square stability and exponential stability for linear test equations is also

provided.
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