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Strong approximation of stochastic wave equation
by an explicit exponential-type integrator

Hugo de la Cruz

FGV-School of Applied Mathematics, Rio de Janeiro

We propose an explicit exponential-type integrator for the approxima-
tion of the stochastic wave equation. The strong convergence of the full
discretization is analyzed, and the method’s suitability for preserving a ge-
ometric property of the exact solution is examined. Numerical examples
illustrate the theoretical results.
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