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Euler-Maruyama scheme
Y1 =Y, +alt,, Yn)At, + b(t,, Y,) AW,
SRUNBRREH1/2 (1/2RDFBE)
Milstein scheme

Y, o1 = Y + a(ty, V) At, + b(t,, Y, AW,
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1. TEM_scheme.cl&E=I&I Mil_scheme.c]|D &
Hiohvé, Imt19937-64.c | Z#RRE(Za 784
ILLET

>Scc OO _scheme.c mt19937-64.c -Im

2. RSN za.outZxETLET,

—>S ./a.out > a.dat
3. GnuplotZi & Ta.datZa[fRIELFET,

—>gnuplot > plot “a.dat” with lines
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4. “EM_scheme.c”ET=IEX”"Mil_scheme.c”Z&T
FRARITA4RGEETHEFTT
5. Function_ A dt & Function B dW DE35
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Xo=1.0
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Euler-Maruyama scheme
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Milstein scheme
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EM_scheme Mil _scheme
N err N err
1000  0.054549999 1000  0.0018673600
4000  0.020677397 4000  0.0004496050
16000 0.011561287 16000 ©0.0000856447
64000 0.005103039 64000 0.0000181859
256000 0.003442725 256000 0.0000062320
1024000 0.001209479 1024000 0.0000015257
4096000 0.000661487 4096000 0.0000002810

NIXEE T EIZ. EC) [T FEBHEZRLET,
err; = E(|Yin, — Xin|) ¢ 1<n< N [Z2BH2EHTT,
err = E(err;)  «100EOHTTHELTVET,
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EM_scheme&Mil_schemeZ bR B &,

NZAEF BIZDNEM schemeld1/2.
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09 LEETEZLTLNS

SDE_alpha Mouri&SDE _beta Mourih  EEE D
EolZRIGLTWET , LT DER (1681TH 1=
U)D/ /%, TEiH b LBRZEZ HELLER/\—
DAV TEEY .

Drlntf( <f %f\n", t, Y);
/printf("%f %f %f\n", t, Y, Xt);
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Gnuplot TLLER 9 H15E

gnuplot> plot “a.dat” using 1:2 with lines,
“a.dat” using 1:3 with lines
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