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Abstract:
In this talk we first study approximation

algorithms  for  forward  stochastic
differential equations (forward SDEs) and,
thereafter, we iIntroduce and study new
approximation algorithms for backward
stochastic differential equations (backward
SDESs). In particular, in the case forward
SDEs we present several lower bounds for
strong and weak approximation errors. In
the case of backward SDEs we establish
upper bounds for a new algorithm which
overcomes the curse of dimensionality in the
numerical approximation of backward
SDEs.
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