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Stochastic Differential Equations with a
Stochastic Reflecting Boundary (1I)

DINGDeng » ZHENG Shao-ren (CHIANG Sio Iam)
Abstract: An iterated algorithm for numerical solution of one class of stochastic differential equations,
which has a stochastic and moving reflecting boundary, is obtained. The approximation problem of
such algorithm is discussed, and an estimate of the convergence rate is obtained.
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