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TWO-POINT BOUNDARY VALUE PROBLEMS OF LINEAR RANDOM
DIFFERENTAL EQUATIONS CONTAINING SMALL PARAMETER AND
APPLICATIONS TO ONE-DIMENSIONAL HELMHOLTZ EQUATION

XIA NING-MAO

East China Institute of Chemical Technology,Shanghai
Abstract This paper considers the linear equation:(?)where ¢ is a parameter,and W(t,0) isa Wiener process.When ¢ is
small,the equation has a unique solution,which can be expanded in ¢.For the one-dimensional Helmholtz equatoin,the

solution x~g(t,w)=x_0(t)+ex_1(t,0)+0O(e~2),where x_0(t) is a deterministic function and x_1(t,®) is a Gaussian process.

Key words

DOI:

7 e he

ARIAFE B
¥ Supporting info
» PDF(370KB)
¥ [HTML 4= 3] (0K B)
» 275 ik
k55 5 I 15
P JUASCHETR SR R
b AR A
BT A A
» %A
k Email Alert
b 30 7 45t
b 0 B0 BB
HRAF B
b AT AR
WA SCAEF ARSI

- 2ok

I A




