
Exact simulation of diffusions

This talk will consider a methodology for simulating exactly from 
diffusion processes. The algorithm exploits the Wiener-Poisson 
factorisation for the law of a diffusion, and outputs a random skeleton 
of diffusion values to which intermediate values can be easily imputed.
Numerical properties of the approach will be illustrated and
some examples given.

This is joint work with Alex Beskos and Omiros Papaspiliopoulos.


