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ABSTRACT

Statement of the problem: Most of the differential equations do not have
an analytical solution, it is necessary to search for a solution to solve these
equations.

The purpose of the research: In this research paper, Milstein's numerical
methods, Runge-kutta has been investigated by comparing these two
methods for solving stochastic differential equations.

Research method: We cannot use Riemann and Lebesgue integrals to
calculate stochastic differential equations, because this mathematical
model consists of an ordinary differential equation with Wiener process.
To solve this problem, It0 integral is used.

Findings: The accuracy of these equations is determined by white noise,
because white noise has infinite data that he randomly selects from these
data during the mathematical process.

Conclusion: From this research, it appears that the best numerical method
for solving stochastic differential equations is the short stochastic
numerical method, because the error of this method is less than Milstein's
numerical method.

Keywords: 1t6 integral, Stochastic differential equations, stochastic
Range-Kuttah and Milstein, white noise.
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