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Researches of probability density functions and sensitivities concerning
solutions of stochastic differential equations have been done. Regarding the former, the author
obtained lower and upper bounds of the density function of discrete time maximum of the solution.
The author then proved that the density function of the discrete time maximum converges to that of
the continuous time maximum of the solution. Finally, the author proved the positivity of the
density function of the continuous time maximum, and a relationship between the density functions of

the continuous time maximum and the solution itself.The paper on these results has been accepted
for publication in an international journal.
Regarding the latter, the author obtained a formula to compute risks of financial products depending
on maxima of the solution of stochastic differential equations with coefficients dependent on the
time and space parameter. Some numerical techniques applied to the formula also have been derived.
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