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APPENDIX II 

Proof of Lemma 2.2. (All constants which appear in this proof are inde- 

pendent of k, t and c.) 

Write (2.8) as its equivalent one-step method 

n = (t n-1 (A.1) w = (k,tn ,)w n = r, r+l,..., and all (k,e) E r 

where w = (yn,yn,...,ynr+l)T and 

Ql(k,E,TO(t),...,Tr(t)) * * Qr(k,e ,T0(t) Tr(,)) 

I 0.. 

(A.2) ai(k,t,) = 0 I0.. 

0 ...I 0 

Assumption (2.9) implies that ci(k,t,e) is uniformly bounded for all 

rk < t < - and (k,e) E r. 

Assumptions (2.9) and (2.10) imply that for all rk < t < - and 

(k,e) E r' 

(A.3) a(k,t,e) = B(k,t,p) + ky(k,t,e) 

with 
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