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Abstract

This paper constructs an Euler-Maruyama (EM) method for a kind of variable-order fractional sto-
chastic differential equations with an initial condition, and analyzes the stability and strong con-
vergence of the presented EM method. Finally, two numerical examples are given to verify the cor-
rectness of the theoretical results.
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Table 1. Error and convergence order of EM method for linear variable fractional stochastic differential equation in example 1
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Table 2. Error and convergence order of EM method for nonlinear fractional stochastic differential equations in example 2
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