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Usual ODE canbe sowednumericallywith Eilersmethod
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thegeneralization to SDEs is called Euler Maruyama method
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one distinguishes two types of errors
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Then in our case

Pll xu xu.tl yefyecsHtICst E
Cs ft E

probability of alarge error small forindividualpaths

weak error I Xu Ekiti new AHA A weakorderof
convergence

note I Elint Earth 1 1 El Xu XA 1
El El IXu HH 1 1

Soweak error e Strong error

11 withprob IE compare XIH O to Xu 1 withprob E

weak error 10 01 0

strong error I I I


