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Introduction. We investigate several properties of certain solutions of
the stochastic Korteweg-deVries equation

where £(t) = {(t,w) is a random process, with w € Q, (Q, B, P) a probability
space. Basic to our approach is a relation discovered by Miura between
solutions of (1) and the usual Korteweg-deVries equation

up — 6uty + Uggr = 0. (2)

Miura [1] observed that if u(z,t) satisfies (2), and we define
¢
Uz, t,w) =u(r+ 6/ W(s,w)ds,t) + W(t,w), (3)
0
where
t
Witw) = [ g(sw)ds @
0

then Ul(s,t,w) satisfies (1). Conversely, if U(z,t,w) satisfies (1), and we
define

u(z, t,w) =U(x — 6/0 W(s,w)ds,t,w) — W(t,w), (5)

then, for every w € Q,u(z,t,w) satisfies (2).
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