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Abstract

We focus on the numerical approximations of Piecewise Diffusion Markov
Processes (PDifMPs), particularly when the explicit flow maps are unavail-
able. Our approach is based on the thinning method for modelling the jump
mechanism combined with the Euler-Maruyama scheme to approximate the
underlying flow dynamics. For the proposed approximation schemes we
study both the strong and weak convergence. Moreover, we employ these
results to simulate the migration patterns exhibited by a moving glioma
cells.

Michaela Szolgyenyi and the Department of Statistics look forward to seeing
you at the talk!
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