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Study of asymptotic behavior multi-dimensional diffusion processes in random
environments from viewpoints of self-similarity
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In this study period, | study limiting behavior of multi-dimensional
diffusion processes in random environments. The following two models are considered; (i)
multi-dimensional diffusion processes consisting of independent one-dimensional diffusion processes
in random environments, and (ii) Brownian Motion in multi-dimensional Gaussian fields.
For both models, limiting behavior is quite different from that of a d-dimensional standard Brownian
motion. For the model (1), some conditions of the random environments which imply the dichotomy of
recurrence and transience are given. For the model (ii), some sufficient conditions for the
recurrence of the Brownian motion in a general environment are given.
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