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oABSTRACT o

This research proposed a numerical scheme to find the numerical solution of a
class of neutral stochastic delay differential equations (NSDDESs) with more than one
wiener processes, the scheme begins by calculating the two Wiener continuous
stochastic processes by discrete time process. Then applying Euler-Maruyama
method to approximate the solution and to produce a representative sample of the
probabilistic space of the solution, weak convergence of the proposed scheme was
proven to be of first order. Extensive numerical experements was proposed to
estimate the convergence order of the proposed scheme. Where, execution programs
required for the scheme was prepared using the Mathematica programming
language. Numerical results validates the theoretical proved findings, and the
effectiveness of Euler-Maruyama method in numerically treating this kind of
equations has been shown.

Keywords: Neutral Stochastic Delay Differential Equations, Wiener Process,
Convergence Order.
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