THE UNIVERSITY OF HONG KONG

Institute of Mathematical Research
Department of Mathematics

Number Theory Seminar

Discrete Time Simulation of Sequence of
Independent Wiener Processes

Professor Chung Pang MOK

Soochow University

Abstract

As an application of the pseudorandom vector construction, we describe an
algorithm for the construction, of discrete time simulation of uniformly distributed
sample path sequence, of a sequence of independent standard Wiener processes
(uniform distribution with respect to discrete time simulation of Wiener measure).

This has application to the numerical evaluation of Feynman-Kac formulas.
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