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Three-stage Implicit Stochastic Runge-Kutta Method

for Stratonovich Stochastic Differential Equation

YUAN Ling, WANG Hui, LIANG Jing
(Department of Public Teaching, Anhui Xinhua University, Hefei 230009, China)

Abstract: Three—stage implicit stochastic Runge—Kutta method (IMRK method) with strong order for the stochastic

differential equation was obtained in this paper. It's been proved that IMRK method has wider range of stability and

higher accuracy, comparing to the present method.
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