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Abstract:

We present Euler-Maruyama (EM)
methods for the stochastic fractional
Integro-differential  equations  with
Riemann-Liouville derivative, and the
multi-term fractional stochastic
nonlinear differential equations. Strong
convergence of the presented EM
methods Is strictly proved. And fast
Implementation of the methods Is
discussed based on the
sum-of-exponentials  technique  for
Riemann-Liouville integrals and Ito
Integrals.
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