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FFFER R OMEEL (#3C) : On asymptotic behaviors of stochastic processes in random
environments , mainly the recurrence properties of diffusion processes in
multi-dimensional random environments are investigated. As discontinuous random
environments, those having the form of sums of 1-dimensional stable processes are treated
and as continuous random environments, multi-dimensional Gaussian random
environments are considered. The recurrence properties of diffusion processes in those
environments are proved. To investigate long time asymptotic behaviors of diffusions in
more general environments, the large deviation principle for long time behaviors of current
corresponding to stochastic integral is obtained with explicit rate function. On the
properties of random environments, mainly some characterizations of self-decomposable
distributions are given.
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