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Summary:  

Monte Carlo simulation is wide using in solving stochastic differential equations. Stochastic 

random samples represent by different random points in Monte Carlo random generation. 

The development of Multilevel Monte Carlo (MLMC) introduced by Giles to simulate 

different stochastic differential equations on different time grids by low cost and high 

convergence rate, also it minimizes the variance. We simulate and compare different type of 

stochastic differential equations on MLMC depending on Quasi-Monte Carlo of Halton 

sequence. We apply MLMC in diffrent types of ordinary SDEs as additive and 

multiplicative one to enhance cost by changing the random sample to be generated by 

different quasi-random numbers. Also, we use a different type of quasi-random numbers by 

Component by Component (CBC) algorithm that generates different random numbers by 

the concept of lattice rule. When we apply it in stochastic Burgers’ equations, theinstability 

appears in simulation by doesn’t achieve the decreasing in cost despite the minimum time of 

CBC numbers that generate the stochastic samples. 
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