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概　要：In the first part of the talk I will explain our recent general results on the existence

of strong solutions of systems of particle systems. Next, I will explain how these results are

used to give a stochastic proof of the Mayerhofer conjecture on the Wallach-Gindikin set W .

We exploit the fact that (x0, β) ∈ W if and only if x0 is the starting point and 2β is the drift

of a Wishart process Xt on the cone Sym+(R, p). Our methods are based on the study of

SDEs for the symmetric polynomials of Xt and for the eigenvalues of Xt, i.e. the squared

Bessel (BESQ) particle systems. These results are based on the joint work with J. Malecki

(Polytechnic Wroclaw).
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