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Strong convergence of numerical solutions of neutral stochastic
differential equations with time-dependent delay

WANG Ge LAN GuangQiang”

(College of Mathematics and Physics, Beijing University of Chemical Technology, Beijing 100029, China)

Abstract: Strong convergence of the modified truncated Euler — Maruyama method for stochastic differential equa-
tions with a time-dependent delay is discussed, and the convergence rate is obtained. This method can be applied
to neutral stochastic differential delay equations ( NSDDEs) with highly nonlinear drift and diffusion terms. Com-
pared with the implicit modified truncated Euler —Maruyama method, the amount of calculation required is reduced
and the application range is wider.

Key words: neutral stochastic differential equations with time-dependent delay; modified truncated Euler —

Maruyama method ; strong convergence
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