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Convergence of the Euler scheme for a class of

stochastic differential equations
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Abstract The Euler scheme for the scalar autonomous stochastic differential equations is presented in order to research

the numerical solution of the equations. It is proved that the equations are convergent when the deviation coefficient and

diffusion coefficient satisfy the global Lipschitz condition. The local convergence order and the mean square strong

convergence order are presented as well. The solution process is carried out under relaxed definite conditions but it also

has the same convergence order when the coefficients of the equations satisfy the global Lipschitz condition and the linear

growth condition.
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