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The focus centered on essential issues of stochastic models in numerical
implementation, such as optimal execution of computational resources and optimal termination of
iterative calculations. Specifically, the research aimed at establishing the foundational theory of
probabilistic numerical analysis, convergence error analysis, and enhancing computational speed. The

research content can be classified into two categories: probabilistic numerical methods independent
of the model or problem setting, and those tailored to specific model based or problem setting
specific approaches. Significant achievements were made in both realms throughout the research
period based on theories such as Monte Carlo methods, variance reduction methods, stochastic
gradient descent methods, infinitely divisible distributions, martingale theory, and Malliavin
analysis. As a consequence, 20 articles were published in established peer-reviewed international

journals.
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