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1. ����YO�AH	�2�L_Y&, DGt2��)L_Y& (NSDDEs) �%%Æ?!e+{y��M8,�Æ?!y��M��m���[.AY&sXD,e!�[}��k��)J^�:wJI}{k&&BU%D [1–4].	TJ	5Z�aDGt2��)L_Y&�
d[x(t) −N(x(t− τ))] = f(x(t), x(t − τ))dt+ g(x(t), x(t − τ))dB(t), t ∈ [0, T ]. (1.1): t ∈ [−τ, 0] �, +�? x(t) = ϕ(t) ∈ Cb

F0
([−τ, 0]; Rn). 4E T { τ O9 ),

f : Rn × R
n −→ R

n, g : Rn × R
n −→ R

n×d, N : Rn −→ R
nK Borel 8���?z), B(t)  d- Q��)J.�!5�_� NSDDEsK~l?<6"��4�, 5��*v)?YU,d?�OH	.5�_)?_℄�*kYK +�- LipschitzK|{ix/"?� [5–7] a&w�,�R4Ng?� ��69�, {P NSDDEs gt��_T4p?�, 5��Æ	+j���?�a&w�*. +)?_℄D, #LxC\�> �*�DsW<=�. Zhang { Gan [5] +�-

LipschitzK|{ix/"?�a:eP}" NSDDEs ��Aq���f��y#Lx. Ji{
Yuan [8] N! NSDDEs +℄�- Lipschitz ?�a, �*P�a Euler YU�y#Lx. GanB� [9] +�- Lipschitz K|{ix/"?�a�*P7N℄ix NSDDEs �2� θ YU,�:ePv3Y#L�O 1

2 . Milošević [10] N!eL℄ix� NSDDEs + Khasminskii t?
* 2018 o 2 ( 8 	$=.
1) �$ni: v�Q�7~�$ (11671343, 11601460), �k�Q�7~�$ (2018JJ3491) |�k��+�7�0rIHni (CX20190420) OK.



1 u p� C: EHu3	�*M`Z'`T� θ ZVAz$My 19�a�*P Euler-Maruyama (EM) YU�Æd[#Lx. Milošević [11] N! NSDDEs +℄ix/"�?�a�*Po� EM YU�Æd[#Lx. Ji B� [12] +q�^){<^)q!℄�)m_T�- Lipschitz ?�, q!�)m_TPm�/"?��
DGm_TPm�/"?�a, :eP NSDDEs � EM YU�y#L�O 1
2 . Yan B� [13] �*P NSDDEs �_S� θ YU, 4E�q�^){<^)N!℄�)mK_T�- Lipschitz ?�, RN�)mK eL℄ix, {DGm_T�4?�. Tan { Yuan [14] +# [13] A.�?�a:\P θ YU�y#Lx, 96�DGm_Tj���Pm�/"?�. N!DGt2�XzL_Y& (NSFDEs), Wu { Mao [15] +q�^){<^)K_T-� Lipschitz ?�#ix/"?��
DGm_T�4��?�a, �*PN! NSFDEs, EM YU�y#LC\.

Jiang B� [16] +q�^){<^)_T�- Lipschitz ?��
DGm_T�4��?�a, :ePN! NSFDEs, EM YU p �/y#L�. Zhou { Fang [17] +q�^){<^)K_T-� Lipschitz ?�{Pm�/"?��
DGm_T�4��?�a, :ePN! NSFDEs, EM YU Æd[#L�. �q NSDDEs VIx_℄��*%w, 8�5Tg
[18-23]._S� θ (�$ SST) YU �A}"2�L_Y& ��)?YU. hx�� 3 G�Bf�� SST YU [6, 20, 24] ��*, vD, � Ding B� [6] ;,��!}"2�L_Y&� SSTYUO:

{

yk = zk + θf(yk)∆ + (1− θ)f(zk)∆,

zk+1 = yk + g(yk)∆Bk,
(1.2)4E θ ∈ [0, 1],: k = −m, −m+1, · · · , 0�, zk = yk = ϕ(k∆), ∆Bk = B((k+1)∆)−B(k∆)����)J/O,&��,6:eP1YU�y#L�O 1

2 .:q�z){<z)q!�)m{℄�)m3_T�- Lipschitz?�{ix/"?��, CaoB� [7] :ePYU}"2��)L_Y& (SDDEs)  3Y#L�. �R, YUhx�b����!}" NSDDEs,4, 	T�,TG.OP�eYU!�!}"j���W<,	T�5Z�ix/"?�j���Pm�/"?�.	T n
a: ES�R,�qq�m�<m{DGm���?�; E��:e+?W< (1.1) �6"{�� SST YU (2.13a-2.13b) }"W<�)?"� p �/�#x; E-�h,YU�y#L�O 1
2 �l`:e; EZ�Ay-g�B|v�)?��&���:C\ w�9�x; V��� 	T�kYS #1K.

2. �Z��X (Ω,Ft, {Ft}t≥0,P) O�g7� t σ- %Y {Ft}t≥0 �I�d[:�, B(t)  I�+:�� Ft-8����)J.OP��Y& (1.1)"�3+N�x�
�*v)?YU�y#Lx, ��z) Vi : R
n × R

n −→ R
+, {N��� x, y ∈ R

n K3+9 ) Ki { qi �?
0 ≤ Vi(x, y) ≤ Ki(1 + |x|qi + |y|qi), i = 1, 2, 3 (2.1)%G. &����q�m f(x, y), <m g(x, y) �
DGm N(x) _�_T�a��?�:p� 2.1

[13,14]
. N��� x1, x2, y1, y2 ∈ R

n, 3+9 ) L1, L2 �?
|f(x1, y1)− f(x2, y2)| ≤ L1|x1 − x2|+ V1(y1, y2)|y1 − y2| (2.2)


