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rö

d
in

g
e
r
n
o
n
li
n
é
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é
a
ir
e
,
N
a
v
ie

r-

S
to

k
e
s,

K
o
rt

e
w
e
g
-d

e
V
ri
e
s,

..
.

L
a

se
m

i-
d
is
c
ré
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lè

te
:

X
k
+

1
−

X
k
=

∆
tA

X
k
+

1
+

∆
tf

(X
k
)
+
√

∆
tσ

(X
k
)χ

k
+

1
.

•
L
a

d
is
c
ré
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rè

te
:

•
X

k
+

1
−

X
k
=

∆
tg

(X
k
)
+
√

∆
tσ

(X
k
)χ

k
+

1

→
d
X̃

=
g
(X

k
)d

t
+

σ
(X

k
)d

W
,

t
∈

[t
k
,t

k
+

1
),

X̃
(t

k
)
=

X
k
.

F
o
rm

u
le

d
’
It
o

:

E(
u
(t

n
−

k
,X

k
))
−

E(
u
(t

n
−

k
−
1
,X

k
+

1
))

=
E
( ∫ t

k
+

1

t k

d
u d
t
(t

n
−

s,
X̃

(s
))
−

L
k
,∆

tu
(t

n
−

s,
X̃

(s
))

d
s)

=
E
( ∫ t

k
+

1

t k
L

u
(t

n
−

s,
X̃

(s
))
−

L
k
,∆

tu
(t

n
−

s,
X̃

(s
))

d
s)

o
ù
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é
a
ir
e
.

→
L
a

d
is
c
ré
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