
Multidimensional Yamada-Watanabe theorem and its
applications to particle systems
Submitted by claire.leroy on Fri, 04/24/2015 - 15:06
Titre Multidimensional Yamada-Watanabe theorem and its applications to particle systems
Type de
publication Article de revue

Auteur Graczyk, Piotr [1], Małecki, Jacek [2]
Editeur American Institute of Physics
Type Article scientifique dans une revue à comité de lecture
Année 2013
Langue Anglais
Date 2013
Numéro 2
Pagination 021503
Volume 54
Titre de la
revue Journal of Mathematical Physics

ISSN 0022-2488

Mots-clés Brownian motion [3], differential equations [4], Eigenvalues [5], matrix theory [6],
solution processes [7]

Résumé en
anglais

We prove a multidimensional version of the Yamada-Watanabe theorem, i.e., a
theorem giving conditions on coefficients of a stochastic differential equation for
existence and pathwise uniqueness of strong solutions. It implies an existence and
uniqueness theorem for the eigenvalue and eigenvector processes of matrix-valued
stochastic processes, called a “spectral” matrix Yamada-Watanabe theorem. The
multidimensional Yamada-Watanabe theorem is also applied to particle systems of
squared Bessel processes, corresponding to matrix analogues of squared Bessel
processes, Wishart and Jacobi matrix processes. The β-versions of these particle
systems are also considered.
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