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Stochastic analysis of infinite particle
systems: the scheme and tail method

Hirofumi Osada
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We consider dynamics of infinite particle systems in R d with
(very strong) interactions. The dynamics are described by the
infinite—dimensional stochastic differential equations
(ISDEs). Lang initiated this type of ISDE. He solved the ISDE
by Tto’ s method, which requires Lipschitz continuity (at
least locally). Hence, the validity of Lang’ s approach was
restrictive and could not be applied to long—range potential
such as Coulomb potentials. In Osada-Tanemura (PTRF, 177,
1137-1242, 2020), we developed a new approach to ISDEs called
the scheme and tail method. In this talk, we would like to

explain the basic idea of the method and its applications.



