(®)
2014 2018

Stochastic analysis on large scale interacting systems and its development
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We studied the stationary measure of the multi-component coupled KPZ
(Kardar-Parisi-Zhang) equation and showed its global well-posedness by applying the paracontrolled
calculus. Moreover, we derived such singular stochastic partial differential equation from a
particle system with several conservation laws. We also studied the sharp interface limit for mass
conserving Allen-Cahn equation with stochastic fluctuation term, the derivation of motion by mean
curvature from particle systems, the motion by mean curvature perturbed by a direction-dependent
noise, the conservation law with a multiplicative noise term that is a first order stochastic
partial differential equation, to establish an affirmative mathematical base to the adaptive
dynamics employed in the mathematical genetics, stochastic dynamics related to the random matrices,
Markov chains In random environments, and others.
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