








Stochastic Process e.g. SDE, Markov chain

A3

approximation

The “Real” World-= Deterministic System | e.g. ODE, discrete map

random initial data

approximation

Numerical Computatioh €-9- numerical integratog
random initial data approximate map











































sin(w)/w






















1000 2000 3000 4000 7000 8000 9000 10000







Dt=0.1, 0.05, 0.025

* prediction
- verlet




Dt=0.1, 0.05, 0.025, 0.0125, 0.00625

* prediction

- BE projected




Dt=0.1, 0.05, 0.025

* prediction
- FE projected













