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Strong convergence of the truncated Euler-Maruyama method for
generalized stochastic Volterra integro-differential equations

Wei Yuming, Wang Yanxia, Shen Fangfang

(School of Mathematics and Statisticss Guangxi Normal University, Guilin 541004, China)

Abstract: In this paper, the strong convergence of the numerical solutions for generalized stochastic Volterra integro-dif-

ferential equations is studied by the truncated Euler-Maruyama (EM) method. Firstly. under local Lipschitz condition and the

Khasminskii-type condition, we prove the pth moment boundedness and strong convergence of the truncated EM method of the

numerical solutions. Furthermore, under some stronger assumptions, the convergence rate of the truncated EM method of the

numerical solutions is discussed. Finally, a numerical example is given to illustrate the feasibility and validity of our theoretical

results.

Keywords: stochastic integro-differential equations; Locally Lipschitz condition; Khasminskii-type condition; truncated

EM method; strong convergence
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