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Haar wavelets for the numerical solution of nonlinear stochastic
Ito — Volterra integral equations

MO QiuYe WANG Li"

(College of Mathematics and Physics, Beijing University of Chemical Technology, Beijing 100029, China)

Abstract; This paper introduces a calculation method for solving nonlinear stochastic Ito — Volterra integral equa-
tions. Haar wavelets are first introduced, and then the target equation is transformed into a nonlinear algebraic
equation by using the Haar wavelets stochastic integration operational matrix, so that the numerical solution of the
equation can be obtained. Finally, we provide an error analysis of the proposed method.

Key words: nonlinear stochastic Ito —Volterra integral equations; Haar wavelets; stochastic integration operational

matrix
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