ooooobpooooo
627 0 19870 53-64

EWRANMBERMA AIZN-> T
MERAERT BRETE (oo Fyta)

(Q,F, Fehoo, P) 2 RBGARSZERMB Lz 2o =0
VR Winen procsa WD E E R 3. FRFERMA AR KT

5.P.D.E. =883 ) = 1¥

dut. ) = AE DUt a)dt + B ,Dyut,a0) 4wt)

0 , o<t<T L eRM

U(o X)) = o) L e RV

v ARXTRELCIERTR/ARZEITHBREATREXT

3 o == T AX D BED) IR'E=OHIATERE WO S
}

' )]

RS aREHTHI. wo Ao Mo -BiEr> o

T & , L_"Ls'l)mﬁ:'.@”“"f’ 1% Padous 7] , KnYlou‘Roaouski L41]

Pato L 8 35 =&Y @é E’Lt‘?l_) o SRR TERAN 5 T w3,

EITRCERT C3FKMIF S F AT, T A« D)o
FMF 0 & X ( Bl » efCO YARITER TR AR S 3 5 v ) =

sl RMREHAAR seetnn E D F VBRI 3 L D

-\

5B



94

2T H SR LT SR CRRFAR A IR B@. D a0 dir) AT W T A
> T ét‘;mz:ﬁ\‘%—mﬁﬁz-’fﬁ.-\&xaﬁ TES L R > T
302 3% Pyt LI BRABTOE BRI TR s R
%{ﬁﬂ*&iﬂll&b| U\MQEﬁ'Pafhwiselt-?é.t:ﬁﬁESéT:.Ghm
&M 5 £a = cE ORI 2 RS Z-_1§_u X A-=B" = ¢«

SHAERE LY TRBT | thuise =ERIMUTE

(l
r
(4
PI
ot
o

MREAABIMBoOBLAE - BE BT LT B
B L. Pup LI 1o e yae (x25c
3% . > A MYTIze ERRBLZ » 3,

SO FES OB LEOTERL 38 Pthese TE R 3 Y
s RERFRARIBEAIN I E< FES> o =k - T 3, T
DEERELT E W o AARAXE BEWM AR oRET (S 5w B
A(XL.D) = AM) B, D)=BWD) ™ =« =) I:FE, T REFEMEA R
m"q’“;.-“;’w’i%\%\r\“‘& R 3,2 LT 75 B & AUE) ~ Bu3)
(3eRY) S5 1 Phyce & &V B T oo BIBES 3R
o %ﬁ'— B T 3 . 2o R £ SE N TAMB K

/S l:gﬁ_ah X W\_ 3 o



(PRI -8 Y

PLE f&;ﬁ@@«“‘cn\?’“tm&~uw§tm L 3 3,
) . |

® e BRY I L T o Feien TR IP K & o ze FRB

e &

GFMH® = Lim. sz)'“[‘J ) €3 $nax
A-> feusal
(FP0 = Lim. czm‘“’lj e*3  ¢@as
A3 ; {3=n} :
TEEITS . s 2T el 0l BR O gy, X3 BR'T

™%Xz 3 > MKy CEFRE 4w, 1 ORD To it TH 3o

HP= HP(R™) (pe No) & wam

. : 2
= 2p 3|2
hbllo ={ JR“ SETDRNELYENREEY

EHE O HuBed RM -3 3. Now B o BWEBREIRS . F 1

I = ‘-P ) N - - O . . .
Ho= 0 M 2 & e s~ da) T gl - index © & 4 & No (

WMz

) +

isianN) v/ 3 = T & 4 Ww=Xx s §*=ghog" (3 eRY)
D = leex.)“t_.. (e/aa.“)q" z % <, & <% 5 h = &g . H>P=- LN
B € @) "aisP} T &3 o ARV BR'E o nPEs TR

e @a@ns EAWMEE -~ S|SB 3848 T

-3 -



Sb

IFl, = op ‘(“Zmlb“ﬂau\ FeCl(RY

LeRN

B3 upm E5 K 3 o Sobolev @B @2 BIRS | fe

CN2Y ¢+t P

A R L Peml.) & CLRY % 3 modifcalion K185
H:\r = C”-? M-u{;i\l;'a]—\-g +p

BI3IFEXIBRT 0 22T Cupid NP ino  dodd 3R
BT HD 3= L1 3 xeR 2 BAE CF KR EHNTsHSI,

x©
L2 WRY) = Q ColRY = & <, WA R% A B & AD)=

= 0.0 BO)= & PP TE®MIe =T (a bee C
@is J BisL : !

LMENTH 3o RASAMFEMR (0 F {Tefpao, W=D | R

Wieman procea W) - -H3, T>0:s 8 EATEBRS

3,
L 27 3~ %S P.DE &
[ dut) = A UGt + B Ut du)
}! ,
v § o=t=T &RV

()
L w0 = BeEH® | XeRD

t:\ E& § <



BE | WOTIAR ANV IS AN SB aF @ BT D3 2

F Mo @~ (DEF/ER T3 2TH IS o

¥

) Ut L, w) & X WD I » T Fe- T3],
(b) Ut 2, w) Fa® - T . 2%,
) INT axw) =AU Ut 2 w) 1@ L = T B PRPE

s

AR Bor>nT I B ER e oy - R

T a\ 3 o
) PSD)=1| 5 3 LeF =T
t - )
3 UEEO) = Ua) +j AD) wEs )AS +j B 4 2 A
o] [o]

ﬁ‘ﬁ’Vtmct‘x)xlv W AR Y 3. T I T Ul (¥

W T& UU\AlO’T\ S—Hl § o

T BEE TR @Bzl BEoEBcremAT 3k <
EROERTc o BKATRES SMEER T « 5,
BH 2 AR well - posed T & 3 X T3

() Yloel® 3T LT @ Uei* s ;co, T HDUPem.)

Lt HIBMETRS | B THDI.

_5_.

5



L

&) oo Tps=ale T FY L P=3e Y >0 oz FeEwmeN, §RIE
ST e ST B3 E g wdmg B TES

2txT

TR N D LI T ey ILnk d zel ® gm%—bﬁ’jgatﬁﬁlﬁ
T Eor
2| Se> 0 ¥ T[T E LT gy Hel®) < @ 5 53
i
.

(2 1@ P-gqs. T C{[O,TI; HT) =2 R3S DB LfFf>. T 5]
vE P-as. T CLo,T) A% KR 33 (09 Bl o Bf =33 ¢,

PLata)y =y oy Yty = |

Q

RER 2 D) 8 el - posed TP oap Hald) <@
et

BACRR S WS BB & £

, Kryloy = RogoveKi

TAY P 23 M Ra%3 3asn 3o IF/AE LT

}

ez = ~43% s TA@BTH Do

—_ & —



IR 1,2 5 | BREMR TR B UL DIDD 1T el preed BN
1E S RS LT w3 o BB OHa® =2Re AU T BUDITTH
3. -R Mo RREc-FBIEE  L.BUu KL TS =\

ReBLUI AT T 5 ¥ < _ T 3,
X 2 BTRLE &Y

N
154 | Ad=0 B = o (= FE Cisxd’) = $3 . ooz x
N L.a
Hel8) :—u~a){_5§\33‘( o

iE L T T ooy~ % Lz)x&"?g"‘_.z:.ﬁﬁiﬁ"3‘¢‘~u}o&l—posed‘€

i ]

e 2o Bs Pato (13 @ BREMBRI GG MY

ERERSIMTHEI. (¥ B3 t<o T CR) = dgfine T

F o

. D

B 2 |
dufdt (£ = —al(t.) o5<t<T &R

U X)) = ‘i/"L\"r ) & HOo

AR RTRR 5O



hi

[ data) =-A0ta0 4t +Au ) dUE)

_

LN = LA

F e = 8~ -3t

5 SR itko L k. T

|

F oAl ton L

T e sk n R ISR I N
~ 3

v

R 30 BERR o of

C B 1D 0@ B

U3 D) = ap (AGE)] (FuUi®)

t.i%‘ggo = =

-—

T ARt = LLAWE) — ) Bami™l + Buz) W) |,

-5 FE X ORE, _CJ 3RS LT ¥y L
fu@ty —utes |t
<

—_

¢ ~ - ~. lad Y > 1
28 opol 2ReHE )] T axpl2Re T@.®1} | RAD ~AES| (Fuew™



bi

2L Jz2m)

=0 0otid) Flo® YL it-s T 1 e —he )

A {%p(ﬁa\é)t) "‘/H?‘L 2Re 320Uty — 5 {_Qe_B;iégkl 3o = e 3)3)

~ ool 2ReBUZ) V) —E0 L Re B3I |

-

L 2ilu2m)

= Ca «it13D (FuL3 1 Felt) “tfe.@ﬁ;t*tii‘ t :'nit)-mtsﬂl}r .

LT Fety= aup oxpl —eta 22 W], felt) 1§ t=o T RFRT

x&eiR

{1

IS

v & TVet) (A>0) 13 L0 T) T Pag T EMRCTHK 3,

~
P

:R-P—«QDLU’DB tA.O-lInnﬁInA D»'aomiﬂ/mg-‘ib )e ‘b)\L;‘\ ; HP&No

| ClrEDP 1us.t) -0@E.S)| " d3
RN i |

= Ca ol huamy L F® + Fe@iiit-si™ + ww —we*}

e, T W=3FU 3 pogs. T CLLo, TISH™ =~ 3, Secbolew

IR @ RIECT TS o U F OoRRFTH I T T A

2
= 1 . ,
2 € F‘S\& = N 'S 3 :’/

C R a2)

e, ol = el Ha@t) 2xplaRe BuBWeL) - -‘E{Q&B@?Jﬁm{i‘

£ FEX



b<

E ap applanw-Loart] s C (1+03) 0 eR
ostsT
&\
E ap WEDT < Csl 1+ [2ReBaT ) 1FU®?

ostsT

<« MRo 2%448 @38 odh 3 = ¢ 2FF L1)

® an Ha@® < @
JeRrN

D 3k, ,ka >0 Ha(3) = K, Duaamét) + XKz,

e RAEs T D;,,n\d;‘=o m HY EE

N>

1

——

n3» DeTET

Us €™ T3S 30 » AR .

SR L Vi 3CLadE B S R w

Bom B ap AWNDET 21 B3R ATERD, sz MO 1%



6.3

REFERENCE S

[11] L. Gardingr, Linear hyperbolic partial
differential equations with constant coefficients,
Acta Math.

[2] A. Ichikawa , Linear stochastic evolution
equations in Hilbert sp.aces y J. Di’fferential
Equations 28 (1978) 266 — 283 .

[31] N. Ikeda and S. Watanabe , Stochastic
Differential Equations and Diffusion Processes |,
North — Holland / Kodansha (1981) .

[4] N.V. Krylov and B. L. Rosovsky , Cauchy
problem for linear stochastic partial

differential equations , Izv. Acad. Nauk SSSR Ser.
Mat. , 41 (6) , (1977 , 1329 — 1347 .

[5] H. Kunita , Limit theorems for stochastic
differential equations and stochastic flows of
diffeomorphisms , Stochastic differential systems ,
Proceedings of the Bohn Conference , to appear .
[6] S. Mizohata , The Theory of Partial
Differential Equations , Cambridge University

Press (1973) .



64

(7] E. Pardoux , Stochastic partial differential
equations and filtering of diffusion processes
Stochastics , (1979) 127 —-167 .

[81 G. Da Prato , Some results on linear
stochastic evolution equations in Hilbert spaces
by the semi — g.roup methods , Stochastiec Anal.
Appl. 1 (1983) , 57 — 88

[91] G. Da Prato , M. Iannelli and L.Tubaro/, Some
results on linear stochastic differential
equations in Hilbert space , Stochastics 6 ,
(1982) , 105 — 1186

[10] G. DA Prato and L. Tubaro , Some results on
semilinear stochastic differential equations in
Hilbert spaces , Stochastics 15 (1985) , 271.—
281

‘[11] Y. Fujita , Linear stochastic partial
differential equations with constant coefficlents,

to appear in J. Math. Kyot'o Univ.



