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Stochastic calculus of infinite particle systems of long range jumps with long
range interactions
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The main research in this project is the time evolution of long-range
interacting systems, including infinite particle systems whose interactions are represented by the
logarithmic potentials. This research is given by the one of joint works with Hideki Tanemura(Keio
University). In this study, we showed the ISDE representations of jump type systems with equilibrium

measures derived from some scaling limits of random matrices, and the pathwise uniqueness of the
ISDE. As additional research, we study a ultra-discretization of multidimensional KPZ equations,
infinite particle systems of non-colliding continuous-time random walks on the one-dimensional
lattice, eigenvalue and eigenvector processes of non-Hermitian matrix-valued Brownian motions, the
measure concentration phenomena associated with the generalized Cauchy distributions .
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Ultra-discrete limit of KPZ equation and related interacting particle system
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Infinite-dimensional stochastic differential equations for interacting particle systems of jump type with long range
interactions
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