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We developed a numerical method for the Schroedinger®s problem based on a

McKean-Vlasov type stochastic control problem and proved its rigorous convergence.

Furthermore, we studied the theoretical analysis of the diffusion generative model, which is now
widely used as an image generation model. Specifically, we clarified the sufficient conditions for
the convergence of the generated distribution of the Denoising Diffusion Probabilistic Models to the
target distribution. In the convergence proofs known from existing studies, it has been unclear
what conditions must be satisfied for the parameters of the forward time process to be successful,
but in this study, we derived sufficient conditions for appropriate asymptotic behavior for these
parameters.
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