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In this research, the following seven results were obtained.
(1) Density estimates in the case of unbounded coefficients and its application to numerical
analysis (2) Numerical analysis of irregular functionals of stochastic differential equations and
its application to the Multilevel Monte Carlo method. (3) Discrete approximation for backward
stochastic Volterra integral equations. (4) Discrete approximation for Polynomial diffusions. (5)
Numerical analysis of stochastic differential equations with irregular diffusion coefficient.(6)
Numerical analysis of stochastic differential equations driven by a -stable process with irregular
diffusion coefficient. (7) Numerical analysis for Cox-Ingersoll-Ross (CIR) process. The results of
(1)-(5) have already been published, and the result of (6)(7)(8) is in preparation for submission.
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