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Abstract

4 ™
This article is aimed to numerically validate the strong convergence rate for

nonlinearitytruncated exponential Euler scheme, developed by Becker and
Jentzen in [1] for abstract stochastic evolution equations, of stochastic
Burgers equation with additive noise. Further, comparison of the proposed
scheme is carried out with the simplified exponential Euler scheme,
introduced in [25], to reveal the robustness of the considered scheme for
stochastic Burgers equation with additive noise. Furthermore, pathwise
convergence rate is also compared with the simplified exponential Euler

scheme, defined above, to reveal the efficiency of the considered scheme.
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