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A kind of the Euler-Maruyama schemes in discrete forms for stochastic differential equations with variable and distributed delays is
proposed. The linear interpolation method is applied to deal with the values of the solutions at the delayed instants. The assumptions
of this paper on the coeflicients and related parameters are somehow weaker than those imposed by the related past literature. The
error estimations for the Euler-Maruyama schemes are given, which are proved to be the same as those for the fundamental Euler-

Maruyama schemes.

1. Introduction

It is well known that most stochastic differential equations
(SDEs) arising in many applications are nonlinear and cannot
be solved explicitly, so the construction of efficient com-
putational methods is of great importance. Hence, in the
past decades, the numerical approximation schemes for SDEs
have been widely investigated and a lot of fundamental results
have been obtained [1-6]. Among the proposed methods, the
Euler-Maruyama scheme is one of the most typical schemes.
This method has been generalized to some complex SDEs, for
example, SDEs with delays terms [7-14], the neutral terms
[15], the impulsive terms [16], the terms with Markovian
switching [17, 18], and the equations driven by Poisson’s
processes [19-21]. Of course, the approximation schemes for
SDEs have been generalized to the SDEs with variable delays
and some classical results have been obtained [22-24].

For the case with variable delays, the main difficulty in
the construction of the approximation schemes is how to
estimate the values of the solutions at the delayed instants.
To overcome this problem, [11, 22] proposed to use the
approximate values at the nearest grid points on the left of the
delayed arguments. That amounted to a simple interpolation
of the undetermined approximate values of the solutions at
nonmesh points by piecewise constant polynomials whose
values are taken at the left endpoints of the intervals contain-
ing the delayed arguments. Of course, by this method, some

variants of the Euler-Maruyama schemes for SDEs have been
obtained [12, 13, 18, 19, 21, 24].

In this paper, we consider the time-varying stochastic
models with both variable delays and distributed delays. To
approximate the values of the solutions at the delayed times,
we use an interpolation method. To find the approximate
values of the involved integrals, we use the rectangular
method or the trapezoidal method. It should be pointed out
that our model is a kind of time-varying one, we impose no
Holder continuity for the initial data in this paper, and our
schemes are in the discrete forms, which are practical in real
applications.

2. Preliminaries

In the paper, let (Q, F, {F,},5, %) be a complete probability
space with a filtration {#,},,, satisfying the usual conditions;
that is, it is right continuous and % contains all P-null
sets. Let W(t) = [W (), W,(t),...,W, (t)]" be an m-
dimensional Wiener process defined on the probability space
(Q, FAF } 150> P). T will be a positive constant which stands
for the upper bound for the bounded delays involved in the
equations, and I, = [-7,0]. C(I,,R") denotes the space
of continuous functions ¢ from I, to R" with norm |¢| =
SUPge;. l$(@)II, where || - || is any kind of norms for vectors. Let

t, € R" = [0,+00) and T be two instants with 0 < t, < T, I =
[to—7,T]. Fora given function x(¢) € C(I, R"), the associated
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function x, € C(I, R") is defined as x,(0) = x(¢t + 0),0 € I,.
Denote E(p,ty, T) = E{sup, _, . rllx(s, to, ¢o)lIF}.

For the general theory of functional differential equa-
tions, the readers are referred to [25], and for the general the-
ory of stochastic functional differential equations the read-
ers are referred to [6].

Given an It6 SDE with variable and distributed delays

dx(t):f<l‘,x(l‘),x(l‘—r1 )5 x(t—1n 1),

0
j A(t,@)x(t+0)d0>dt
—T4(t)

+g<t,x(t),x(t—r1 )5, x(t—1n @), M

JO F(t,0)x(t +6) de) aw (0),

—75(t)
x,, (6) = ¢, (6),

where t € [t,,T] and the state x € R", the solution x, is a
stochastic process in C(I,, R"), with the given initial data ¢, =
{py0) : 0 € I,} € CU,R"). f: R" xR"x---xR" - R"
andg: R" xR"x---x R" — R™" are continuous in their
arguments, 0 < 7;(t), T,(t), Tp(t) < 7,i = 1,2,..., N. We have
that A(t, ), F(t,0) € R™. Define 1,(t) = 0.

The numerical scheme of (1) has not been investigated
so far in the related literature; we will propose a kind of
numerical schemes for (1), with fewer assumptions for its
parameters, that is, the coefficients, the delays, and the initial
data, except the ordinary basic assumptions.

Assume that the coefficients f and g satisfy the local
Lipschitz condition and linear growth condition.

Oel

el

(H;) Local Lipschitz condition: for arbitrary given positive
number «, there is a related constant L, > 0 such that

||f (t’ 560’ 521) 552, P

—f (X0 X1, X5 xN»xNH)"Z

Vg (8 %o, %10 %o Bns X))

’k\N’ 55N+1)

2)

> XN> xN+1)||2
N+1 5

<ta(k-f+ Llsosl ),
i=0

forallt,s > 0 and x;,X; € R" with ||x;]| V [|X;] < «,
i=0,1,2,...,N+1.

(H,) Linear growth condition: there exists a positive con-
stant L such that

—g(s, X0, X175 %55 . . .
g 0> X1> X

"f (. X0, X1, X355 X xN+1)||2

Vg (t,xo,xl,xz,--~’xN’xN+l)“2 3)
N+1 )

<11+ Sk )
0

forallt >0and x; e R",i=0,1,2,...,N + 1.
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The other parameters 7(t), A(t,0), and F(t, 0) satisty the
following Lipschitz conditions.

(H;) Fort,s > 0, there exists a constant p such that

lr,-(t)—‘r,-(s)|§p|t—s|, i=1,2,...,N. (4)

(H,) There exists a constant p' such that

[AG0%) = A0 VIF(.6) - F (.0 <
(5)

fort*,t, >0, 6%,0, € I,with [t"-t,|Vv]|0"-0,| < B.

Remark 1. Infact, if f and g are such that f(¢,0,0,0,...,0,0)
and ¢(t,0,0,0,...,0,0) are bounded, the local Lipschitz
condition (H,) implies the linear growth condition (H,),
where

L =2sup {||f (t0,0,0,...,0,0)|’
teR*
(6)
2
V|9 (t,0,0,0,...,0,0)[" VL,}.

It is known that [6], under assumptions (H,) and (H,),
there exists a unique continuous solution on t > t, — 7 to
(1) for each initial datum (¢,,¢,) € R" x C(I, R), which is
denoted by x(t, t,, ¢,) in this paper, satisfying

E{ sup |[|x (s, t0,¢0)||p]> <+00 on txt;,, (7)
t

ty—T<s<

for arbitrary constant p > 0.

3. The Variant Euler-Maruyama
Approximation for SDEs with Variable and
Distributed Delays

Without loss of generality, let i be the step size with0 < h < 7.
Let us take a partition for the existing interval I = [t, — 7, T
of the solution as

ty =ty +kh, k=-ry...,-1,0,1,2,...,K,  (8)

where r, = [7/h] and [] is the floor function. In this paper,
we take the partition as T — t, = Kh.
For the interval [t;, t;,,], by (1) we have
tk+1 —~ tk+1
x(ten) = x (1) + I F9)ds+ I FOAW (), )

b bk

where
0

A(s,0)x(s+0) d@),
(10)
A(s,0)x(s+09) d0>.

f(5)=f<s,x(s),...,J

—7a(s)

0

§(S)=g<5,x(s),...,J

—7a(s)

For variable delay, the points t,—7, may nothita previous
time step. In consequence, there is no previously calculated
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approximate value of the solution available. To overcome this
problem, we propose to take the linear interpolation of values
of the function involved at the two endpoints of an interval
as the approximate value of the function at a point of the
interval.

With the above analytic derivation, denote

Kvk,i = % ((k - 1}k,i) h—- T; (t() + kh)) )

Vs = %(kh—ri(t0+kh)), i=1,2,...,N,

(rax — 1) h =14 (ty + kh)

K:A,k = h ’
K = (rex — 1) h— 75 (t, + kh)
TRk h ’

rasc= [ Calto k)] o= [ G (0 + ).

(1)

Our variant Euler-Maruyama scheme for (1) with step size
his
* * * A
X1 = X+ f (tk’xk’xk,l’xk,r e X N X ) h
+g (tk, Xpoo Xp 1> Xpe s -+ > X s X,I:) AW,  (12)

k=0,1,...,K -1,

where
xzi = x”k,f + KVk,i (x”k,i“ - ka,i) >
x;—rAJ( = xrA,k—l + K:A’k (xrA)k - xrA)k—l) > (13)
x;—rﬁk = xrp’k—l + Kr*Fyk (er,k - xr,;y,;l) >
Tag—1
Xg=h Y Aty+kh—jh)x_;
j=1
1
+s (A(to +Kh,0) x, + A (to + kh,—rayh) x,, ) b
1
+ 5 (”A,kh — 1, (t, + kh))

X

—

A (tO + kh, _”A,kh) xk,rAyk

+ Aty + k=1, (ty + k) xi, )
rFyk—l

Xp=h Y F(ty+kh—jh)x_;
j=1

+ = (F(to + kh, 0) x; + F (to + kh,—rpyh) i, ) b

N | —

+ % ("F,kh — 15 (to + kh))

3
x (F (to + kb, —rgih) %y,
+F (to + kh,~7p (to + kh)) x;, ).
(14)
Xj 1> Xpps - - > Xp. y are determined by the linear interpolation

for function approximation as the approximate values of
x(ty), x(t, — 1,(t)), .., x(t — Tn(t,)), respectively, and
X¢ and Xj are determined by the trapezoidal method
or by the rectangular method as given in Remark 4, for
numerical integrals as the approximate values of the integrals
[ o) At O)x(t, + 0)d0 and [°  F(t,, 0)x(t, + 6)d6,
respectively.

Remark 2. In real applications, one may take h = 7/M"
simply, where M" is an integer.

Remark 3. With the above notations, we have the following
facts:
(1) xx is the approximation of x(T);
(2) rap < (/M) TA(tg+kh) < T/h, 1Ry < (/W) TR(ty+kh) <
t/h,and (ry) + DhV (rg + Dh <7+ h < 2715

(3) for j = 1,2,...,ryp 0r j =1,2,...,7g;, we have (j +
2)h = jh+2h <1, h+2h < T+27 = 3rand (j+2)h =
jh+2h < rpih+2h < T+ 27 = 37, respectively;

* * *
(4) x> A and X,,, are well defined because
7,(t), To(£), Tp(t) < Tor due to ryp, rpg < 75
(5) vk,i +1<k

Remark 4. If we approximate the involved integrals by the
rectangular method, then

Tak
Xy =hY A(ty+kh,—jh) x;_;

=
+ (raxh — 14 (t, + kh))

X Aty +kh, 74 (ty + kh)) x;_,
’ (15)

TFk
Xy =h) F(ty + kh,—jh) x;_;
j=1

+ (rpgh — 15 (ty + kh))
X F (to + kh, —t5 (to + kh)) x;_,

where x;_ and x;_, are the same as those defined in (13).

4. Mean Square Estimation for Truncation
Errors of the Euler-Maruyama Schemes

In this section, we analyze the local and global truncation
errors of the Euler-Maruyama schemes. For the sake of clarity,

we take the case that the integrals _[f) ) A(ty, O)x(t, +
Ta
0)do and J‘i ) F(t;,0)x(t; + 0)d0 are approximated by the
F



trapezoidal method. We describe the truncation errors in
mean square and analyze the errors directly by the discrete
schemes themselves.

4.1. Notations for Error Estimations. The notations proposed
here will stand for errors, parameters, and coefficients,
respectively, and the coefficients will be used to express the
error estimations and the parameters will be used to express
the coeflicients.

(1) Firstly, as mentioned above, we have an estimation

E|x(t)|* < Ep =: E (2,5, T) = constant,
(16)
for t € [ty —7,T].

Define x; ;,i = 1,2,..., N, and X, X} for the case k =
—tg>...>—1,0 similarly to the cases for k = 1,2,...,K. By
the given initial data and the linear interpolation method, we
know that e (h) = Elx; - x(t)I* = 0,k = -ry,...,-1,0,
and Ellx > < Eq, Ellx;,I* < 2Ep, and E|X2| v EIXF] <
3(1? + 2h*)ApE; < 9T ALEy, fork = —ry,...,—1,0.

Define an upper bound sequence {B,} by the iteration

Biy=3(1+L(1+ (142N +97°A.)) k(1 +h)) By,
(7
B, = Ey.

It is obvious that B, = /\k(h)ET, where A(h) = 3(1+L(1+
(1+2N+912AF))h(1+h)), and the sequence {B,} is increasing,
E;<B,<Bpk=0,1,...,K.

Denote B = Byg.

Based on these, we also have the following sets of
notations.

(2) Truncation errors of the schemes: consider

ef () = Ellx — x(t)[,
_ 2
g (h) = f?;;iEqu - x(tq)“ ’
ep; (s) = E|xg; — x(s — Ti(s))"z, i=12,...,N,

0 2
eA)k(s):EX?—J Ao, 1)

—Tu(s

NS [tk’tk+h]’

0 2
e (s) = E Xf—J F(5,0)x (s +6)d6] ,

—7x(s)

ONS [tk’tk+h]’

for k = 1,2,...,K. Obviously, eZ(h) corresponds to the
analytic truncation error R(h; ¢, t, x,).

By the way, at the end of this paper, we will give an
estimation for the local truncation error of the schemes,
which will be denoted by eéc(h), for the case that the integrals
involving distributed delays are approximately computed by
the trapezoidal method.
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(3) Parameters: consider
Fr=L(1+(1+2N +97°A;) By),

Ap= sup {|A®OIVIF O},

tel,0el,
M =1+30(1+27) Ly (N +1)+(1+27) L,7° A%,
M =201+20)(t+10(N+1)(3+p)(1+7) Fp

+47°p' Ep +16 (1 + 21) " AL Fp ) L,
(19)

4.2. Lemmas. To obtain mean square estimation for global
truncation errors and local truncation errors of the Euler-
Maruyama schemes, we need the following lemma.

Lemma 5. For the schemes (11)-(14), one has the following
estimation:

Bl < B Els,| <28
(20)

E|x¢|’ VE|XE[ < 9*ApB,,  k=0.1...K.

Proof. We prove the conclusion by induction. By the above
analysis, the conclusion is true for k = 0.

Assume that the conclusion is true for some k > 0.

By the computation scheme and the Markov property of
the solutions of the Itd stochastic differential equations, we
have

Elxn|” < 3 (Bl + E| il W + Elgih). (2D

By the computation scheme, one can easily show that, if
E||xq||2 < By for -1y < g < k, then we have E||x;;i||2 < 2B,

2
EIXAI" < 97°AB,, and E[XF|’ < 97%A.B,. Based on
these, we have

N
ELAL < L(1 e Bl + S B + E||Xz‘n2)
i=1

<L(1+(1+2N+97°A) By),

Elg < L(1+(1+2N+97°A;) By),
(22)

and then
Elxie | <3(1+L(1+(1+2N +97A) ) h (1 +h)) By

= Biyr-

(23)

By induction, the conclusion of the theorem is true: that
is, we have the estimation EIkaII2 < By < Bpfork =
1,2,...,K. O
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Remark 6. Of course, at the same time, we have the following
estimation:

2
E| < 2B, < 2B,

xlt,i
BT <57 A, <97 A, @Y
k=0,1,...,K.

Remark 7. By (Hy), fors € [ti,t,+h],k = 1,2,...,K, we have

* * * A
L {“f (tk’ KXo Xje,1> X0 - - - ’xk,N’Xk)

% % * A\ |12
— f (5 X0 X010 Xfogo > Xppo X )”

* % % F
V "g (tk,xk,xk,l,xk,z, e X N Xk) (25)
* * * F\ |2
—g($, X X 1> Xp > -+ > X > Xk)”

< LW

4.3. Mean Square Estimation for Global Truncation Errors.
Now we can state mean square estimation for global trunca-
tion errors of the Euler-Maruyama schemes and the order of
the Euler-Maruyama schemes.

Theorem 8. If the step size h is taken such that 0 < h
T, then one has global truncation error estimation eZ (h)
Ellx; - x(t )1 < h(M/M"YEMT - 1) or say &/ (h) < h(M]/
M')(EMT - 1), k=1,2,...,K; that is, the order of the scheme
is 1/2.

I IA

Proof. The proof of the theorem is a little more difficult than

those reported in the related past literature for error analysis,

due to the appearance of the argument ¢ in coefficients f and

g> as well as the error of the schemes for numerical com-
0

putations of the involved integrals f ralt) Alty, 0)x(t, +0)do

“tAVk

and IOT ) F(t;, 0)x(t;+0)d6. We prove the conclusion of the
AN 3
theorem by induction.
Firstly, for k = —ry,...,-1,0, we have ¢{ (h) = 0; that is,
the conclusion of the theorem is true for k = -r¢,...,-1,0.
Secondly, for the terms E”ka,,-ﬂ - x(tvk’i+1)||2, EIIx(tvk’i)—
%, % Elx(t,, 1) - x(t, I, and Ellx(t,, ) - x(s - r(s)IP,
we have, respectively,

2
E|x(t, )-x, | <el (),
: (26)
E”kaﬁl - x(tvk,i+1)“ < EZ (h),
duetov,; +1<k.
Denote
* * % A
fi= f(tk,xk,xk)l,xk)z,...,xk)N,Xk ),
(27)

* * * F
gk = g (tk’ xk, xk)l, xk’z, ey xk’N, Xk) .

5
By the definition of eZ (h), we have
eZ+1 (h) = E”xkﬂ - -x(tkﬂ)”2
tk+1 —~ 2
< B~ x(t)lf + B[ fuh— | " s
tk+1 2
+ B| g AW, — L G(s)dW (s)
2 (i~ () (it [ T 01 05)
+2E < foh- jtk“ 7(s) ds)
tk+1
X (gkAWk - L g(s)dw (5)>
+2E (xk+1 -X (tk+1))
x (gkAWk - L G aw (s)).
k (28)
By computations, we have
26 (5 = (300)) (i [ T 01 5)
tk+1 e
= B[ 20~ (t0) (fi - F9) ds
B[ (G -2 0 + (fe- TO) ) ds
' (29)

) b ~ 2
= hE|jx - x(t)|’ + E L |- F&) ds,

E (41 = X (t541)) <gkAWk - L a g(s)dw (S)>

k

=E J'tm (1 — % (t141)) (g = G (5)) AW (s) = 0,

and similarly

tk+1 —~ tk+1
E (fkh - J fs) ds) (gkAWk - L g(s)dw (s)) =0.
tk k
(30)
Inserting (29) and (30) into (28), then we have
eZ+1 (h) = E||xk+1 —-X (tk+1)”2

2

< (14 h) E||xg — x(t)|” + 2E| fih - rk“ Fs)ds

2

2
+E

i
gdwi - | g aw )
ty

(31)



By the above notations and the given Lipschitz condition,
we have

B fi - F
<2E ("fk - fGs xk’x;:,l’ xlt,z ---- xZ,N’XI?)”Z

+ "f(s, xk,xz’l,x;)z ..... xZ)N,X,’?) - j?(s)"z)
(32)

<2L W+ 2L‘xiE"ij -x(s-1 (s))”2
j=0

2

0
+ 2L E|[XA - J Als,0)x(s + 0)do]| .
—T4(5)

Leti=0,1,...,N,s € [t;, t;,1]; we have

X =X (s =7 (9)
=x,, +K, (%, 01 -%,,)-x(s=7,(5))
= K,y (01 = 0,) + (55, = x(85,)
= (x(s=m () -x(t,,))
= Ky, (o1 =2 (t,1))
+ (e (tn) =2 (6,) + (2 (1) - %,)
+(x,, - x(t,,)) + (x(t,,) - x(s -5 ()
< (%1 =% (ty,0))
+(x () =2 (8,) + (2 (1) - %,))

+(x,, - x(t,)) + (x(t,,) - x(s - 1,(9)),
(33)
and thus we have
B, = x (s =7 )|
5 (B - ()
+EllX( )= () +Ellx RN |
o= x )+ Bl () - x 6w o))
(E||ka ()|
FE|x(ty0) - x (8, )+ 2B|x (1) - ., |

+E||x

(t,) - x(s=m o)),
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E“x(t“’k,z‘“) - x(th,i ) ”2

_ r h f(y)d‘u+J 7 G
( * el [ awaw )
<2 (n [ P aus [ lgF )

< 2(1 +h) hFy,

E“x t (s-1 (s))”

Vi,

)-x
s—1;(s) 7;(s) 2
E(j f(y)dwj awdww))
ZE(

s 7i(s)

IN

#)d# +

)

s=1;(s)
|| awaww
ki

<2E

lf ()| du + J )||§ (M)Ilzd#>

2+p)h(1 +h) Fr,
(34)

duetot, —(s—7,(s)) < Itvk =t =)+ 1t — 7;(t) —
(s— T(S))| < h+h+ph = (2+ p)h; by (34) then it follows that

Ellxg, — x(s = ()| < 5(3el () +2(3 + p) h (1 + ) Er).
(35)

At the same time, by the computation method for X} and
Xf , that is, the trapezoidal method, we have decomposition

0 Tagtl
X AGoxsd= Y Vi),
—Tu(s) j=1
(36)
0 Tpitl
X-[  Faoxcr0d0= ) 20,
~75(s) j=1
where
k 1 . :
Yi(s) = zh (A (o =jh) xiej + At = (G = 1) 1) %1

J'*(J'*l)h
—jh

A(s,0)x(s+0)do

j= 1,2 ..... rA,k’
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1
Z]; (s) = Eh(F (tio—jh) %1 + F (tio— (G = 1) 1) Xi_jun)

—(j=Dh
—j F(s,0) x (s + 0) db,
_]h
j = 1, 2,000, rF,k’
1
Y51 (9) = 5 (ragh = 14 (to + kh))

x (At + kh,=raph) X,

+A (to + kh, =7, (t + kh)) x;_, )

—rA,kh
- j As,0)x (s +0) do,
~TA(s)

1
AROE > (s = 5 (8 + kh))

x (F (to + kh,~rgih) x;,
+F (tg + kh, =75 (o + kh)) x;., )
_—_
- LF( F(50)x(s+0)do.
(37)

Forj=12,..., 74> We have
k 1 , .
Y7 () = S (A (o =jh) iy + At = (= 1) 1) %)

—-(j-Dh
—J As,0) x (s +6) dO

= %h CYCRSDICEEEI (W)
+ At —(j—1)h) (xk—j+1 —x (tk—j+1)))
+ %h (At —jh) x (ti_;)
+A (tp— (- 1) h) x (ti_j11))

~(j-Dh
—J As,0)x (s +0)do
_]h

= (A=) (v - % (8))
+ At = (= Dh) (e % (16 j1)))
' jj(hjl)h (5 (A= (ny)
+ A= (= 1)) *(tg))

—A(s,9)x(s+6)>d9

= %h (A (te—ih) (xnej = x (tiy))
+ A= (= 1)h) (3 jor = % (te51)))
A ()
+A(tp— (- 1) h) x (ti_j11))
~A(s,0) (x (tk_j) +x (tk—j+1))) do
—(j-Dh
+%J ' (A(s,G) (x(tk_j)+x(tk—j+l))
—2A (s,9)x(s+9))d9
= %h (A (te—ih) (xeej — x (1))
+ A= (= DB (o = % (b))
" % J__j;j_l)h ((A(to—jh) - A(5,0) x (t,._;)
+(A(t-(j-1)h) - A(s.6))

X x(tk—j+1))d9
1 (~U-Dh
5 J,jh (As,0) (x (tk_j) ~x(s+0))

+A (s, 0) (x (tk—j+1) —x(s+ 9))) do.

(38)
By the given equation, for s € [t;,#;,;] and j = 1,2,...,
74> We have
X (tk_j) -x(s+0)
e tej
- [T [ g @),
s+6 s+6
2
Elxtti) = x(s + 0) (39)

bej o
<2(Jus-s-of|[ ) ElF Gl ey

+

tej
[ Elaora).
s+6
and then we have
EHx (tk_j) -x(s+ 9)"2

<2((j+V)h+1)’Fr+((j+1)h+7)Fr)  (40)

<4h(2h+ 1) Ep,



due to |f;_; — s — 6] < 2h. Similarly we have

E“x (tk—j+1) -x(s+ 9)”2 <2 ((jh + 1)’ Fp + (jh+7) FT)

< 4h(2h + 1) Fy.
(41)

Inserting (40) and (41) into (38), we have

vt < 26 ( (4 (409 (e - (1)
A= (j-1)h)
(1))

~(-Dh
+hI o ((A(tk,—jh) _A(s0))
—jh

X Xp—je1 —

X x(tk,]-)

+(A(te=(G-1)h)

2
~A60)x(tgn) ) 46
-(j=Dh
+hj_jh (A(s,@) (x (tk_j) —x(s+9))

+ A(s,0) (x (tk_j+1)

_x(s+0) ))2d9>

< = (an*Ale] (h) + 4k’ '’ Ey

»-lklw

+16h” (2h + 1) A} Fy)

= (A%eI (h) + p'H*E, + 4h 2h + 1) A%F,) W,
Féx p T riT
(42)

and similarly we have

E|Z56)| < (A%ed () + p'H2Ey + 4h (2h + 1) ALE;) B2,
(43)
For the same reasons, we have
k 2 k 2
E YrAk+l(S)|| ZrFk+1 (S)"
’ ' (44)

< (A%e] (h) + p'W’Ep + 4h 2h + 1) ALFp) .

Abstract and Applied Analysis

Consequently we have

2

0
ear (s) = E| XA - I LA+

rartl

<(rap+1) Z E“Y (s)"

e
< (rap+ 1)*

x (A%el (h) + p'WEp + 4h (2h + 1) ALFp) I,

F 0
E||X} - J
—5(s)
rpitl

< e 1) 3 B2 I

2

epy (s) = F(s,0)x(s + 6)dO

< (rpx + 1)2

x (A%el (h) + p'WEp +4h (2h + 1) ALF) .
(45)

In fact, since (r 4+ 1)hV (1 +1)h < T+h < 27, as mentioned
above, we have

esr(s)Ver (s) o)
46

<47 (Alel (h) + p'W’Ep + 4h (2h + 1) ALE;).

With the above estimations, for every k, we have a com-
mon estimation

E(fi-F &) < v ). (47)
Similarly we have

E(g- g ()’ <yr(h), (48)

and then we obtain

2

b1
E|fh- Jk F©)ds| <y (),
28
(49)
798 2
Elaaw, - [ g0aw (o] < hyr (o,
ti
where
yr (h) = 2L h* + 10L, (N + 1)

x (3¢} (W) +2(3+p)h(1+h)Fy)

+8L,7° (A%el (h) + p'W’Ep + 4h 2h + 1) ALFy).
(50)
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By iterating and observing that h(k + 1) = t;,, < T, we

k
have = (1+hM)*"'ed () + *M"Y (1 + hM)'

i=0
el ., () < (1+h) E|lx — x (t)|* + h (1 +2h) yp () ] |
=h’M") (1 +hM)

< (1+h)e] (h)+2h(1+2h) LK par
+10h(1+2h) L, _ ey (LERM) -1
hM
X (N +1)(3e] (h)+2(3+p)h(1+h)Fp) v
<h— (EM" -1).
+8h(1+2h) L, 7" M
(51)
X (Aiez (h) + p'W*Ep +4h 2h + 1) AiFT) The proof is complete. O
< (1 +h+30h(1+2h)L, (N +1) Remark 9. Besides, by the above derivation, we also have

estimations for E ||xk||2 and E||le.||2 in another form:

8h(1+2h) L 1°A%) e (h
#L+ 2) Lr A ¢ () Bl < 2 (Elxeo + Bl - x¢)F)

+2h (1 +2h) L W + 20K° M, ur M, _mr
ShM(E _1)+ETSTM(E —1)+ET,

x(1+2h) L, (N+1)(3+p)(1+h)F;

Ellxi | < 2 (Ellx (t = 7 (6))I” + Ellxi = x (8 = 7 (4|
81 (1+2h) L7 (p W Ep + 4h Qh + 1) ALF;) ull =2 (Bl (= -t n )
M vt
<2 5<3h—E “1)+2G+p)h( hF)
=(1+h(1+30(1+2k) L, (N +1) : ( M'( )+2(3+p)h(1+h)Fy
+(1+2h) L,2*A%)) el (h) +ET)
2 2
+ 21 (14 2h) L™ + 20h7 (1 + 2h) S2(5(3‘[%(EMT—1)+2(3+p)T(1+T)FT)
XL, (N+1)(3+p)(1+h)E;
+ET>.
+8h (1 +2h) Lt (p'W’Ep + 4h (2h + 1) ALFy) (52)

< (1 +h (1 +30(1+27) L, (N +1) 4.4. Mean Square Estimation for Local Truncation Errots.

With the above derivation, by the way, we can get the local

+(1+27) L(XTZAZF)) e;'f (h) truncation error for the Euler-Maruyama schemes. In fact,
replacing the term CY(h) by 0 in the derivation, we just get
+2h (1 +2h) L‘,‘h2 +20K° an estimation for the local truncation error:

(420 L (N +1) (34 p) (1 + ) By e (h) < (1+h)E|xg - x (&) + h (1 +2h) yp (h)

2
+ 81 (1+ 2h) Lo® (p'W°Ey + 4h (2h + 1) ALFy) <28 (1+2h) Lk + 100 (1 + 2h)
XLy(N+1)(2(3+p)h(1+h)Fy)
<(1+h(1+30(1+27) L, (N +1)
+8h (1 +2h) L7 (p'W’Ep + 4h (2h + 1) ALFy)
+(1+21) L,7°A%)) ef (h)
=C (WK,
+2H°L, (1 +27) (53)
where
x(r+10(N+1)(3+p)(1+17)Fy
Ci(h)=2(1+2h)(h+10(N +1)(3+p) (1 +h)Fy
+47°p'Ep + 16 (1 + 21) 1" A%E
TP B+ 16(14 20 T AGE) +47° (p'hEp + 4 (2h + 1) ALFy) ) L.

= (1 +hM)e! (h) + WM’ (54)
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5. Conclusion

As is pointed out above, one of the most important purposes
for numerical computation of stochastic systems is obviously
to simulate the dynamic behavior of the solutions of the
systems. To this end, we have proposed a kind of the Euler-
Maruyama schemes, coming from the rectangular method for
numerical integrals.

In this paper, we have approximated the integrals involv-
ing distributed delays by either the rectangular method or the
trapezoidal method and established corresponding compu-
tation schemes. We have weakened some of the conditions
applied in the related past literature; that is, in this paper, we
have desired neither the Lipschitz assumption for the variable
delays nor the Holder continuity for the initial data. Under
our weaker assumptions, the order for the global truncation
error of the Euler-Maruyama schemes is proved to be 1/2 in
the meaning of strong convergence.

Of course, for further investigation, the integrals involv-
ing distributed delays can be generalized to the form

0
_[_T[deq(t, 0)]x,(0) and we can derive similar computation
schemes and obtain the same order global truncation errors
for the schemes.
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