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Asymptotic error distributions of solutions to stochastic differential equa-
tions driven by fractional Brownian motion (fBm) has been studied in several
situations, which are classified by dimension and roughness of the driving fBm
([6, 3, 5, 1, 4]). In this talk we will show results of the problem in the case
that fBm is multi-dimensional and rough. One of difficulties of this problem
is expression of the error term. We introduce certain interpolation process
between the solution and the approximation to overcome this difficulty. This
talk is based on the joint work with Shigeki Aida ([2])
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