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We consider a family {uε(t, x, ω)}, ε > 0, of solutions of the final value problem
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= 0, uε(T, x, ω) = U(x),

where the time-space dependence of the Hamiltonian H(t, x, p, ω) is realized through the shifts in a stationary ergodic

random medium. For Hamiltonians, which are convex in p and satisfy certain growth and regularity conditions, we

show the almost sure locally uniform in time and space convergence of uε(t, x, ω) as ε → 0 to the solution u(t, x) of a

deterministic “effective” equation
∂u
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+ H̄(∇u) = 0, u(T, x) = U(x).

The averaged Hamiltonian H̄(p) is given by a variational formula. (Received February 19, 2007)
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