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Let D be either a convex domain in Rd or a domain satisfying the conditions (A)
and (B) considered by Lions and Sznitman [1]. The object of investigation are solutions
of d-dimensional stochastic di�erential equations (SDEs) on a domain D with re�ecting
boundary condition of the form

Xt = X0 +

∫ t

0

σ(Xs) dWs +

∫ t

0

b(Xs) ds+Kt, t ∈ R+. (1)

Here X0 = x0 ∈ D = D ∪ ∂D, X is a re�ecting process on D, K is a bounded variation
process with variation |K| increasing only when Xt ∈ ∂D, W is a d-dimensional standard
Wiener process and σ : D −→ Rd ⊗ Rd, b : D −→ Rd are measurable functions.
This presentation will be devoted to show convergence in law as well as in Lp for the

Euler and Euler-Peano schemes for SDEs (1). The coe�cients are measurable, continuous
almost everywhere with respect to the Lebesgue measure and the di�usion coe�cient may
degenerate on some subsets of the domain. The proofs of theorems are based on some
new generalized inequalities of Krylov's type for stochastic integrals.
These results strengthen and extend these given in the papers [2],[3]. First, the as-

sumption of uniform ellipticity of σσ∗ is considerably weaken, and secondly, theorems for
D satisfying the conditions (A) and (B) are given.
Joint work with Katarzyna Borkowska.
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