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Abstract: In this paper a numerical scheme approximating the solutianstochastic
differential equation is presented. On bounded subseimef this scheme has a finite
state space, which allows us to decrease the round-off efnen the algorithm is
implemented. At the same time, the scheme introduced twri®cally consistent for
any step size of time. Weak convergence of the scheme to linggosoof the stochastic
differential equation is shown.
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