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On an inverse problem for the stochastic parabolic partial differential equation

Shin-ichi NAKAMURA
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7,(0,t) =0, z,(Lt)=0, te[0T],

3. &>0 7T/ A XDBHET D555 Ot

(1.1 #&kopHEFEAICEE ML,
du® =(ug, +q(t)u)dt + su®dW (t) 3. 1)
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ué 6‘2
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w0,1)=0, wLt)=0, te[0,T] .

uXX
u&'

=w?-—w, THHZLE (3.2 VNI,

2
dbgug=(w2—wx+qa»dt+gmNa)_%;m

THY,
ERAE

ZORITKD L HIZEEH|{Z D ENT

2
dbgug=dMQu°+gdwa)—%Tm

&y,

a 0,0 aW(t)fit
u®(X,t)=u"(x,t)e 2

B8 %, TNOWFHEE L > T E[eVO]=e 2
BT L EAVIE

2

E[u® (X)) =u’(X.t)e 2 E[e¥O]=u’(%,t)=6(t)

LB, Tk (2.1) ITRALT
(2 ()2 —2(x, Dz, (X, 1)
(z(x, 1))
(250) | AE (%)
2(x, t) E[u® (X, 1)]

q(t)

- 18 -

5, 72120, z(x, ) X Q. 1) Z2EFRETHEEIC
WO NTIRAFBEOMR TH %,

ZE 3R

[1] J. R. Cannon, Y. Lin, S. Wang,
Determination of a control parameter in a
parabolic partial differential equation, J.
Austral. Math. Soc. Ser. B 33(1991),
149-163.

H. W. Engl and W. Rundell, ed.,
problems in diffusion processes, S. 1.A. M.,
1995.

V. Isakov,
Differential Equations, Springer—Verlag,
2005.

H. 0. Kreiss and J. Lorenz,

Inverse

(2]

[3]

Inverse Problems for Partial

(4]
Initial-boundary value problems and the
Navier—Stokes equations, Academic Press
1989.

[5] Z. Li and K. Zeng, An inverse problem in

a parabolic equation, Electron. Jour.

Differ. Equ. Conf 01(1997), 203-209.

[6] E. Pardoux, Stochastic partial

differential equations and filtering of

diffusion processes, Stochastics, 3(1979),

127-167.

TRE—, BRSSO RIS

PN IESY Oy [ M oy N SIS R i

42(2005), 37-38.

(7]





