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Numerical analysis for a class of McKean-Vlasov stochastic differential

equations driven by common noise and Lévy processes
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Abstract

The numerical scheme for a class of McKean-Vlasov stochastic differential equations driven by common noise

and Lévy processes is studied, whose coefficients satisfy the superlinear growth condition. The adaptive Euler-Maruyama

scheme is constructed for the corresponding interacting particle system, and its convergence rate is shown.
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