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Abstract

The SDE driven by Fractional Brownian Motion (FBM) serves as a fundamental stochastic model in
fields such as financial mathematics, physics, and engineering. Due to the difficulty in obtaining
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exact solutions for such equations, numerical methods are indispensable tools for studying them.
This paper focuses on the convergence analysis of the trapezoidal numerical scheme for SDEs
driven by additive Fractional Brownian Motion, where the Hurst parameter H of the Fractional

1
Brownian Motion belongs to (E,lj . Using tools such as Malliavin derivatives and Skorohod inte-
grals, the strong convergence order of this numerical scheme is obtained to be of first order.
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Figure 1. Strong convergence order of trapezoidal numerical scheme
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