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A Functional Central Limit Theorem for the KPZ Equation with Narrow Wedge Initial Data

The Kardar–Parisi–Zhang (KPZ) equation is a fundamental model for surface growth. I will begin by introducing the equation
and its connection with the stochastic heat equation via the Cole–Hopf transform. Building on a recent finite-dimensional
convergence result, I will then present our proof of tightness, which yields a functional central limit theorem for spatial averages
of the KPZ solution with narrow wedge initial data. The proof combines the Clark–Ocone formula, a common-ray change
of spatial variables, and a Chapman–Kolmogorov relation to obtain uniform moment bounds for time increments on compact
time intervals bounded away from zero. This is joint work with Raluca M. Balan and Le Chen.
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