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Abstract

In this paper we study approximate controllability for a linear stochas-
tic differential equation

dy(t) = (Ay(t) + Bu(t)) dt + (Cy(t) + Du(t)) dW (t),

for the case when the control acts also on the noise. This may be consid-
ered as a generalization of [1] where the authors have solved the problem
for D = 0 and of [2] where D is of full rank.We prove, using the dual BSDE
and Riccati methods that approximate controllability is equivalent to the
local in time viability for a suitable set. Finally, an invariance criterion is
given.
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