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Explicit and implicit Euler schemes are formulated for Caputo fractional differential equations (for 

short Caputo FDEs) of order $\alpha\in(0,1)$ whose vector fields satisfy a standard Lipschitz 

continuity condition in the state variable and a H\"{o}lder continuity condition in the time variable. 

The convergence rates of these schemes are given investigated. Stochastic counterparts are also 

considered. The corresponding equations do not satisfy the It\^o formula 

 


