EfEAXFZZHMBHRI NI U
Keio Associated Repository of Academic resouces

Title ZUALBERORRBEOEEETHE S A LREOHE
Sub Title On asymptotic behaviors of stochastic processes in random environments and properties of
random environments
Author H#, Ei&(Tamura, Yozo)
)1, & (Sakagawa, Hironobu)
#57K, 42 (Suzuki, Yuki)
B 8, 1§(Maejima, Makoto)
{£% B, ¥ (Sasada, Makiko)
H P, #¥(Tanaka, Hiroshi)
[E i, 3= (Atsuiji, Atsushi)
Publisher
Publication year 2012
Jtitle BEMREHDSHREREBREE (2011.)
JaLC DOI
Abstract FURLBEROREBEOIEEHICEAL TR, ELZART VA LBEEROLBBEOCEHE
HHFRANS K, TERBRELELTIRARREBEONTEASNDZRANT VA LEE, &
FRBEEELTRECHUMZR DAV ARS VA LABEROLBBEICHLBREORERN 5
5Nz, iz, &Y —ROBEFOLBBEORKEEEX¥BHAND 22, BEREL WS
TR2HALVNORKBEATCOARERBEZARNBEEEBRZAVTRLE, U LBREICEL
TRECES)BUREEF DOHMOBIEITICETIMEN BTN,
Notes WRER | E#EMEC)
e EAfE 2009 ~ 2011
FHEES 21540144
MRDE  BYRBZF
BHEODN- MHE  BF BFE-R
Genre Research Paper
URL https://koara.lib.keio.ac.jp/xoonips/modules/xoonips/detail.php?koara_id=KAKEN_21540144seika

BREFBAZZMERVARD NU(KOARA)ICEBEHEATVWAR AV TV OEEER., ThThOEESE, ZLFTLFHRLWRETECREL. TOEINEEEEEICELST
RETNTVET, 5lAICHLE> TR, EFELZEFLTIRASEZL,

The copyrights of content available on the KeiO Associated Repository of Academic resources (KOARA) belong to the respective authors, academic societies, or
publishers/issuers, and these rights are protected by the Japanese Copyright Act. When quoting the content, please follow the Japanese copyright act.



http://www.tcpdf.org

BExXc—19

FIZHREBHER REHREHDR) HARAREBES
Rk 2 443 A 3 1 HBE

HEAES 32612
EFER - AT (C)
B2 HARS - 2009~2011
FEEES 21540144
MEREL (FIX) SUFLEEROEEBEOIEESHE S VX LEEDOHE
MEZREEL (EX) On asymptotic behaviors of stochastic processes in random
environments and properties of random environments
MERKRE
H+ Z& (TAMURA Y0Z0)
BESIKRZE - BISEH - #i%
MEEES : 50171905

WHIERCROME (F130) @ 7 > & LMEE T OMESIBRR OB TN L Tid, FIZEKILT
S DBV TP OJEHOEFE O PR PEA TR~ D To, Rl e BUE & LT 1 ReREREOFI T X
BIDZIRILT v ¥ LIE R E LTI A SRR RO v AT 2 A o
PEBOBFR I LRIREORIR N 52 bz, £lo. KU —ROBVEH OILBOBFE O K KM
FEHN 572012, ERBDITHINT D20 L b ORRER T O RAm 2B 2 BRI 7208 2 BI %
EHWCORLE, 7 & AUEICE U CIEEICH O rTREME &2 FF D 5040 O RO IZBE T %
WEFED 72 STz,

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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