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WFZER I DOBEE (3530) : We have formulated a divergence formula on convex sets in the
Gaussian space which include usual Wiener spaces. We found that a certain regularity of
the maximal of the processes under the Gaussian measure plays an essential role rather
than Markov properties which was believed. We also succeeded in recovering known
formulae using Markov properties then, which is a concrete expression of our divergence
formulae. We have also obtained a critical probability for a percolation on a fractal set. We
have succeeded in visualizing a motion of interacting particles, solutions to stochastic
partial differential equations driven by Levy type noises.

AR TERE
(BHEHAL - M)
[ERES Y Rt & Bt

2007 4E 1, 500, 000 0 1, 500, 000
2008 4 900, 000 270, 000 1, 170, 000
2009 4F 800, 000 240, 000 1, 040, 000

A

R
o Et 3, 200, 000 510, 000 3, 710, 000

WITESyes - BOmFRLE:
PR DSYRE - MIE @ 0% - S0 (B - #iaties)
FoU— R <) TSR - HER RO R

1. WHZERIAR Y I DT & XZDOR/MNMENETH D &9 BB L
(1) EREPIE S 22 2 ZEMICB N T, T2E % LEIEATT D REOEEIT, HEREE R



FREBAICEHR L7-ERb EFER D 5
TWeiTTho T,

Q) v AR =T Lo N—aL—
g NZOWTIE, FORRHERDEET D Z
ElIFEBINLTWED, EEIC TSNS &
D IR KR DOFHM & e FER S AU TN =3
IIREFRNEDTHH-T-,

(3) 2 RITHRL T HSIMSL 2R HMET 12 HE - CHESE) L,
ki F LR RT ¥ VOMAEAER %
THEBIT 7 —a U ROMEERTH Y IE
WICEAN IR TH DN, T OEE DR T
BT T A LIS ObOTHLWEETD
277,

(@) v DR 211 O e R w %o TR

IZOWTIE, I < —EH OSBRI 2 R IE,

1ZE A EFRIT ST RUVIRILTH - 77,

2. WEOHEHB

(1) FEHUER A fERBERIC L Db
DIRMTHIFIEIC Lo TORERIL L., FiE
PR O A R 72 b D &5,

@) 2B AF =T D=l —
a Vg R E TS S, b LK TOT T
HAEIEIN S < DRIEN, —HEHERITHE- T
BiE., T OEIIFEEROFE RS E BIZE)
Nbd, TNEHBELTT I 7 X NAEEICLD
WG D RIEN EOREE TELME Th o053
%)

ZOEENOR T Z A bT 5, THizEk->T
BN EDOLIITELTWE L EEL, #
PRI -2 ~DRAT 2 BB IR T 5,

@) VI 4B OMEFITE DO TEILIZhZ5
72, BRI T T VB R D LN D
b, FDTD, HEE . FTfRORRT % WYL
L. #YRET VERD,

3. WFFED Sk

(1) Wiener ZEff]_E DR EOE B INE M R R
mEEA L CEREB X OGERAR &N T
W, TNEH D AREZ 5 2 7= 2B
L= 0TIy AL CESYE. BX
VGERZ 5 2 5,

Q) v AF—HET LEO/N—alL—
varEyIal— MNTAIE, BmEOFEH
AR TR—aL—y g VEEBRL, 0%
WA RKifaa RETHZETAIETH D, =6
WZAr— U U TR R ET 5 2 & THM
EE RO R E2E T 5,

(3) L HE i LRy XA A A Z
—  AUEEHAWTHET S, 6127 T
OFEAEA 2 3R ICH A AL, KB Z L
KT OFEMEEZH D L CEREERAD
w5 Z L TEm AR T S,

(4) —RITOISL 72 T8 IEFE D RARE %
1000 fERK T2, X HIZFILH % 1000 RITD
BARMIC B 2 - RRICAEDbE TIN5 2 &

(8) HFTBL K14 L TR 24710,

THCRRIT TOMET DL 21T 5, €D
Mgz VTR EZ VWD Z TR
DFEM7LART 2 fiB$ 5 Z L 2 Re & T 5,

4. BFgERk R

(1) BfbL7=Y 0 F—22/ LR BEE o
THRATFEREDOEMEEW - b Dloxt L
TN O ERBERMNRLT D2 & %
RERA L7, Z o0 E -5 2 & TfiF
Mreg 72 5ea iz K 2 B EEFR O RS & FEA 3
DHILENTE T, ZOEBOENDOFEMITH
7 A EFR D & D FEONBIE A AT IER(L &
WHZERTTHY, HREFEULLNTETY
BIChHrERBEREN~ LV T ERE O L
DAREHI S TIE Wz ERNRENn Tz, %
VD ILEAB O MK G4 = b Z L Tx
o8 TR HIZHE RN 5L T & 7= e R L im
BIREREZBLIZENTEDLZE LR,
IO ORBUZODF~ V3 TP
EbZ Ly Ran,

2) Y rAF—K1Eo—alL —
g VERRRESEMN 0.559 FREChH D I L EA
RO L ETRTZIENTEZ, Th
I RN THLI2HEE LT HD
FOREBRETIT L, PRERLTH LD
LB L TH R /NS RETH- T2, 728,
O A2 m L C LY ffEIcS—a b
—va VORTFEAGIET LI ENTED
V7 by =T ZVER L, Web ~_— TR
LTW5, 2DV 7 MY =T ITHERET LR
B R O E 2Bl d 5720 H H
WHNTEY, BEEEO—BhE 7> Tn
b5, FITRTOERELNZYI2b—vay
HWRO—HT, BBESIFICE-TCZnr 7
TNEMRI 2D EEDBEREETH D,

=Tl K

aaaaa

FEEINLDON—alL—3 g VRO AR
BIZTORO LYl b, (RX—a3b—v3
UHERDY 0.56 BL TN 0.57 OBADOX), =
FUZ & o THE SR =R % 8 2 72356 O ZF 8 13
RPNZHERTE D X9 12koT-, e, Z
DI TAZEOSTT5HESLEZ O



ETHLNTZHLDTH D,

3) KFEIPETREREDOLDNLEEIC
;&%@if@ﬁ@%%%@ﬁkbfﬁm
L7, 2B, MEMEHDORWEA L DOliE %
FEA LTEB O OBE G H 5, Z OE
1Z Web X—Y EIZTAR SN TWS, ZhiZ
Ko Ty =7 Lhi+ %0 mEK FMERIZ H
RIQ A — 0 U T s LT2ED, TR HE
T ARAENE 2 BT 72 WIR LT TR IR 43 A1 25 HE
BAEICR T 20T 52 &0
T& 5,

4) BV Y BMEICL > TRk En s
EINT RIS TEE R =270, D7)
DR T ARDGAZBEL TETHEL
7= FEOZL B TE 72, $EkE TOHf
FETIE. BB OBBEITB W TENR LN
WHTEX2E)ICHELEZER L CHIE
RCHMAZRMERZE bOPTA SN, =

D7 TIELE L DA O WTHEB I T
WX BENCEWEAM A > TW5
%ﬁﬁ@ﬁﬁ% iof?éﬂko%@%
RITHEADNWT, BUE AR Z &2 BT O
FEEHEAT D HEREEAAREDET, W
<O#®FAa*wEWﬁ%E%T%5i

TR o Tz, D ORI HAEG R SCEH
Tb@ Fl2Z OB E TN DD T T
7EL Y IR TR HEFER TH
6&#W%A~V~®%ﬁ%ﬁﬁ¢f%é
TRATHLORELNEZEHOI O I —
T, EFHEZTDONRTA—=HR0.1 DFEE
L9@%ﬁ®%éﬁ%ﬁ%ﬁé%®%¥f%
Do

"s0l-5.0000.dat"

04 06 oe 1

"sal-4.8750.dat”
05 t

05 t

I bAFEOEBMEEZRFOZ &0,
INT A= PNSWERENERTHD Z
ERREMTRTZ DN, ZNHITOWTILEL
BIGERE 5252 LN TE, ~ILE—ERE
PEDFREN 1/ o THERINLTWNWD I ENb
Mol

5. E7pdgFiamL5E
(WFFEAERAE, WHFE R R ORI ZEH (12
ERN )



1.

1.

s ) GH14)

Y. Otobe, A type of Gauss divergence
formula on Wiener space, Electron.
Commun.  Probab. 14, pp. 457-463,
2009.

(%&£l GHofh)
1.

Y. Otobe, Recurrence Properties for
Quantum Dynamics, 2010. Stochastic
Partial Differential Equations seminar,

Isaac Newton Institute for
Mathematical Sciences, University of
Cambridge

Y. Otobe, Recurrence Theorem and
Ergodicity of Quantum Dynamics,
2009. [VIIIth workshop on Stochastic
Analysis on Large Scale Interacting
Systems], HE K
Y. Otobe, SLEs and free fields, 2009,
Workshop on SLE and related topics,
JUIN R
Y. Otobe, TeX in Japan and Professor
Oshima, 2009, [ Differential
Equations and Symmetric Spaces], ¥
HORF
Y. Otobe, Divergence formulae on the
space of continuous functions and
applications to stochastic PDEs, 2008,
[ Mathematical Finance and
Stochastic Analysis Seminars | ,
University of York
Y. Otobe, Divergence formulae on the
space of continuous functions and
Malliavin calculus, 2008, [ 5 RHH
Fimeeale I —) , BLRT
Y. Otobe, A type of Gauss' divergence
formula on the Wiener space, 2007,
[Stochastic Analysis on Large Scale
Interacting Systems| , JUJN K2
Y. Otobe, Numerical Behavior of
Electromagnetic Waves Penetrating
through Pre-Cantor Dielectric
Mediums, 2007, [ International
Workshop on Photonic Fractals] , Kk
R
Y. Otobe, The critical probability of
bond percolation on the Sierpi¥'nski
carpet lattice, 2007, [ME[RKi 7%,
FLORME I , RELTRKP

(XE) GF 1)

LibEe, BT RFEADTZOOHEHRE
MR, LT 7 A HRM, 2009,
978-4903814223.

(Z D)

R AR A
http://argent. shinshu-u. ac. jp/lab/

6. MR
() WFgefRE
ZEy Jgkc. (OTOBE YOSHIKI)
fEINRF: - BREEES - GEAR
WFgeEE : 30334882



