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Abstract： 

We derive the optimal strong error 

estimation for numerical 

approximations of a second-order 

parabolic stochastic partial 

differential equation with monotone 

drift driven by a multiplicative 

infinite-dimensional Wiener process. 

The equation is spatially discretized 

by Galerkin methods and temporally 

discretized by drift-implicit Euler 

and Milstein schemes. 

 

欢迎大家参加！ 


