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For the inverse problem in stochastic optimal control theory, we have
clarified the sufficient conditions for well-posedness in the proposed framework. The numerical
solutions are also discussed, and it is confirmed numerically that the penalty parameters are
reproduced with high accuracy for some specific problems.

For the numerical analysis of the partial observation stochastic control problem, based on the
discussion of the convergence of the kernel-based method for the Zakai equation, which characterizes
the partial observation problem for diffusion processes, the original problem is approximated by an
finite-dimensional complete observation stochastic control problem and the error evaluation is
given. This means that we give a method to approximate the infinite-dimensional

Hami I'ton-Jacobi-Bellman equation corresponding to the partial observation stochastic control problem
by that of finite dimension.
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