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具有小参数的线性随机微分方程边值问题及其在一维 Helmholtz 方程
中的应用 
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摘要   §1.前言Fleming 在考虑随机控制问题时引进了小参数,证明了解可按参数进行渐近展开,可是为讨论方便,
问题被局限于初值问题。实际上系统往往被描述成边值问题的形式。例如一维的 Helmholtz 方程为... 
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Abstract  This paper considers the linear equation:(?)where ε is a parameter,and W(t,ω) is a Wiener process.When ε is 
small,the equation has a unique solution,which can be expanded in ε.For the one-dimensional Helmholtz equatoin,the 
solution x~ε(t,ω)=x_0(t)+εx_1(t,ω)+O(ε~2),where x_0(t) is a deterministic function and x_1(t,ω) is a Gaussian process. 
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