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Devoted to numerical solutions of stochastic differential equations (SDEs), this work constructs a sequence of re-embedded

numerical solutions having the same distribution as that of the original SDE in a new probability space. It is shown that

the re-embedded numerical solutions converge pathwise strongly to the solution of the SDE. Different from the well-known

results in numerical solutions of SDEs, in lieu of the usually employed Brownian motion increments in the algorithm, an

easily implementable sequence of independent and identically distributed random variables is used. (Received September

21, 2011)
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