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Mean square exponential stability of the stochastic linear theta

method for stochastic delay differential equations

ZHAO Mei

LAN GuangQiang *

(Faculty of Science, Beijing University of Chemical Technology, Beijing 100029, China)

Abstract; In this work, the sufficient conditions for the mean square exponential stability of stochastic linear theta

methods for stochastic delay differential equations are given. It is proved that when the diffusion coefficient is highly

nonlinear (that is, it does not satisfy the linear growth condition) , the stochastic linear theta method still has mean

square exponential stability. Finally, the results of a previous paper by Huang (Journal of Computational and Ap-

plied Mathematics, 2014, 259 . 77—=86) are strengthened under the same conditions.
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