B RAT IR SC AT R ZE 6k
5 1903 % 2014 4E 132-139 132

Asymptotic error distributions of the
Crank-Nicholson scheme for SDEs driven by
fractional Brownian motion
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- 3.2 Weighted Hermite variation
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EE 8. BB gl 2L L, B f3WELHATEEBIIZSHABRZHDOL
TBH. TDEEI, 1/2¢g< H<1-1/2¢ THNIT,

§=0

lim (B,G™) = (B,cou | f(Bs)dW,
m—o0 q s 0

A Skorohod NIARIC FIT BFFUCRDER TR DILD. TTT, cquid g H
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a&%.ﬁﬁk,ﬁmtﬁiﬂM%ﬁ5gtkib,TWEWWNW®$%
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