
Numerical experiment project 1

1. Numerically compute the Itôand Stratonovich integrals.

IIpT q “

ż T

0

fptqdBt «

n´1
ÿ

i“0

fpt2jqpBt2j`2
´Bt2jq :“ IInpT q; (1)

ISpT q “

ż T

0

fptq ˝ dBt «

n´1
ÿ

i“0

fpt2j`1qpBt2j`2
´Bt2jq :“ ISn pT q. (2)

Test T “ 1 and n “ 102:5 for fKptq “ Bt ` sinpKπBtq with K “ 0, 1, 5, 10.
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