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OZET

STOKASTIK PARABOLIK DENKLEMLER ICIN YARIGRUP
METODU YAKLASIMI

Mehmet Emin SAN

Bu tezde yerel olmayan sinir deger Stokastik parabolik denklem-
lerin tek basamakli fark semalar: sunulmustur. Bu fark gsemalarinin
yaklasim tahminleri yapilmigtir. Yerel olmayan parabolik simir deger
problemlerinin sayisal ¢oziim fark gsemalarinin yakinsama tahminleri

yapilmigtir. Son olarak sayisal uygulamalarinada yer verilmistir.
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SUMMARY

An Approximation of Semigroups Method for Stochastic Parabolic

Equations

Mehmet Emin SAN

In the present thesis, the single step difference schemes for the nu-
merical solution of the nonlocal boundary value problem for stochastic
parabolic equations are presented. The convergence estimates for the
solution of these difference scheme are established. In applications, the
convergence estimates for the solution of difference schemes for the
numerical solution of nonlocal boundary value problems for parabolic

equations are obtained. The numerical applications are given.
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