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ABSTRACT: Global almost sure asymptotic stability of stochastic θ-methods with nonrandom
variable step sizes when applied to bilinear, nonautonomous, homogeneous test systems of ordinary
stochastic difference equations (SDEs) is investigated. Sufficient conditions for their a.s. stability are
proved in R1. The investigations indicate that there might be a discrepancy between the asymptotic
behavior of the analytic solution and its numerical approximation using drift-implicit θ-methods in
view of almost sure stability.
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