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Abstract

The role of generalized ordinary differential equation (Kurzweil equation) in applying
the technique of topological dynamics to the study of classical ordinary differential
equation as outlined in [3, 4, 47, 51-58, 88-90] is a major motivation for studying
this class of equations associated with the weak forms of the Lipschitzian quantum
stochastic differential equations.

In this work, existence and uniqueness of solution of quantum stochastic differen-
tial equations associated with the Kurzweil equations under a more general Lipschitz
condition were established. The results here generalize the results in the existing
literatures thereby extending the class of equations for which the theory of quantum
stochastic differential equation is applicable.

Existence of solution of quantum stochastic differential equation, enabled one to in-
vestigate and establish other qualitative properties of solution such as variational
stability, variational attracting, variational asymptotic stability, converse variational
stability and continuous dependence of solution on a parameter.

The results are established within the framework of the topological linear space of pro-
cesses of finite variations. The theory of Kurzweil equations associated with quantum
stochastic differential equation provides a basis for future application of the technique

of topological dynamics to the study of quantum stochastic differential equation.
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Chapter 1

Introduction

1.1 Background Of the study

Most differential equations (Ordinary, Stochastic, Quantum stochastic, etc.) do not
have closed analytical solutions, that is solutions that can be written in closed forms.
Only approximate solutions or numerical solutions can be obtained if such solutions
exist. Before one ventures into the rigour of numerical computations, it is imperative
to examine whether there exists a solution for the given differential equation, a unique
solution probably for a given initial condition.

As with most ordinary differential equations, the qualitative properties of quantum
stochastic differential equations (QSDEs) cannot be studied without knowing if the
equation has a unique solution, because it would be needless studying the properties
or behaviour of what does not exist. Therefore the study of the theory of the existence
and uniqueness of solution is vital to both the analysis of qualitative properties of
solutions and the numerical analysis.

There have been intensive research activities in the literature concerning the

theoretical and numerical analysis of classical stochastic differential equations of the
type
dX(t,w) = H(X(t),t)dt + F(X(t),t)dQ(t)

X(ty) = Xo, t€[to,T] (1.1)



Equation (1.1) is understood in the integral form

¢
X(t,w) = Xo+ /to (H(X(s),s)ds + F(X(s),s)dQ(s)) (1.2)
where the first integral on the right hand side of (1.2) is in general a Lebesgue integral
and the second integral is the Ito integral driven by a Martingale, in particular, a
Brownian motion Q(t) and the coefficients H, F are sufficiently smooth deterministic
ordinary functions defined on the space I x R,,, where I = [ty,T] and n € N.
The Ito integral cannot be interpreted as an ordinary Riemann-Steiltjes integral since
Q is not differentiable in the ordinary sense. Equation (1.1) has found applications in
diverse fields such as Stochastic Analysis, Engineering, Physics, Geology, Meteorology,
Finance, AIDS/HIV epidemiology, medicine and other biomedical systems.
A noncommutative generalization of (1.1) is the following quantum stochastic

differential equation (QSDE) introduced by Hudson and Parthasarathy [44]:

dX(1) = B(X(),t)d Ay (t) + F(X(t),t)dA,(t)

FG(X (1), A (1) + H(X (L), 0)dt), X(to) = Xo, tel (1.3)

In equation (1.3), the coefficients E, F, G, and H lie in a certain class of stochastic
processes for which quantum stochastic integrals against the gauge, creation, annihi-
lation processes A, As+, Ay and the Lebesgue measure ¢t are defined. Equation (1.3)
is understood in integral form as

X(t) = Xo+ / (E(X(5), 5)d Ax (5) + F(X(s), 5)dA, (s)

to
+G(X(s),s)dAp+(s) + H(X(s),s)ds), t € 1 (1.4)
Quantum stochastic differential equation arises from quantum theory which can be
regarded as a theory of non-commutative probability (quantum probability) in which
observables are represented by noncommuting, self-adjoint linear operators acting on

dense domains of some Hilbert spaces.



It has been well established that the quantum stochastic differential equations intro-
duced by Hudson and Parthasarathy [44] provide an essential tool in the theoretical
description of physical systems, especially those arising in quantum optics, quan-
tum measure theory, quantum open systems and quantum dynamical systems. The
time evolution in these models is given by a unitary cocycle that solves a Hudson-
Parthasarathy quantum stochastic differential equation. In the sense of [22], these
unitaries define a flow, which is a quantum Markov process that represents the Heisen-
berg time evolution of the observables of the physical system.

Several authors have studied how quantum stochastic models can be obtained as a
limit of fundamental models in quantum field theory [1, 38, 42, 46]. This provides a
sound justification for using quantum stochastic models to describe several physical
systems.

So much work has been done on existence of solution of stochastic differential equa-
tions compared with quantum stochastic differential equation introduced above. How-
ever existing literatures [5, 6, 30, 46, 48, 60, 94, 95] show that the existence of solution
for both classical stochastic differential equations and quantum stochastic differential
equations are subject to the Lipschitz condition. This restrict the class under which
the results are applicable.

In the work of [30], the Hudson and Parthasarathy [44] quantum stochastic calcu-
lus was employed to establish the equivalent form of quantum stochastic differential

equation (1.3) given by

d

S0 X0 = PO,

X(to) = X(],te[t(),T], (15)

where 7, ¢ lie in some dense subspaces of some Hilbert spaces which will be defined

later. As explained in [3, 6, 30], the map (X, t) — P(X,t)(n, ) appearing in equation



(1.5) has the form

PX1)(n,8) = (RE)X,1)(n, &) + (VF)(X, 6)(n,€)

+(oG) (X, 1)(n, &) + H(X,1)(n,£) (1.6)

where 7, ¢ € IDQF is arbitrary, (X,t) € A x I and H(X,t)(n,€) := (n, H(X,t)).
The integral at the right hand side of equation (1.4) is the Hudson and Parthasarathy
quantum stochastic integral introduced in [44].

The connection between Equation (1.2) and (1.4) is that (1.4) reduces to (1.2) by
a suitable choice of parameters in a simple Fock space. Hence equation (1.3) is
applicable to a wider class of real life problems than equation (1.1). In particular
QSDE (1.3) often arise as mathematical models which describe among other things,
quantum dynamical systems and several physical problems in quantum stochastic
control theory and quantum stochastic evolutions [30, 31, 44, 46].

In comparison with equation (1.1), QSDE (1.3) has not enjoyed intensive research
activities in respect of the investigation of the theoretical and numerical properties
of solutions that live in certain infinite dimensional locally convex spaces. Equation
(1.5) is a first order non-classical ordinary differential equation with a sesquilinear
form valued map P as the right hand side. There are other formulations of QSDE
as developed in [5, 18, 38, 43, 44] but the nearest to the Ito stochastic calculus is
the Hudson and Parthasarathy formulation [42]. Some recent investigations have
been done concerning existence of solutions and their numerical approximations for
equation (1.5) [6-8, 30, 33].

In [6], the equivalence of the Lipschitzian quantum stochastic differential equation
(1.5) with the associated Kurzweil equation

d

S a(t)g) = DF(x,t)(n.€) (1.7)

was established along with some numerical approximations. In arriving at these re-

sults, assumption of Lipschitz and Caratheodory conditions were imposed on the map

4



(X,t) = P(X,t)(n,£), these restrict the class of equations under which the results
are applicable.

There is therefore the need to establish existence results that will depend on a more
general Lipschitz condition. The aim of this research is to establish more general con-
ditions that will guarantee the existence and uniqueness of solution of the Kurzweil
equation(1.7) associated with QSDE (1.5) thereby generalizing the results in [6] and
to investigate other qualitative properties of solution such as stability and continuous
dependence of solution on a parameter. It is worth mentioning that this is the first
time the qualitative properties (variational stability and continuous dependence on
parameter) of solution of QSDE (1.5) will be considered.

The role of generalized ordinary differential equations in applying topological dyna
mics to the study of ordinary differential equations as outlined in [3, 4, 6, 87] is the
major motivation for studying this class of equations associated with the weak forms
of quantum stochastic differential equations. This research is strongly motivated by
the need to create a framework for the application of the technique of topological
dynamics to the study of quantum stochastic differential equations as obtained in the
case of ordinary differential equations [3, 4, 41, 47, 51-58, 79-87].

Therefore, the space of the associated Kurzweil equations (1.7) will then be a com-
pletion of the space of the equivalent non classical first order ordinary differential
equation (1.5) as observed by [3]. The result on existence of solution will be appli-
cable to a wider class of equations compared with the results in [6, 30]. Results on
existence of solution enables one to investigate other properties of solution. Hence
we shall investigate variational stability of solution, asymptotic variational stability
of solution, variational attracting of solution, relationship between these concepts of
stability, converse variational stability and continuous dependence of solution on pa-
rameters.

This work will consist of seven chapters. Section 1.1 of this chapter(1) will begin with



general introduction. Sections 1.2 to 1.11 of this chapter 1, wiil consist of Ekhaguere
[30] and Ayoola’s [6-8] formulations and notations. Section 1.2 is devoted to some
fundamental concepts and structures that are employed in subsequent chapters.

In section 1.3, a summary of the first and second fundamental formulae of quantum
stochastic calculus due to Hudson and Parthasarathy [44] and their formulation of
Boson quantum stochastic integration will be presented. Section 1.4 contains a de-
scription of some spaces of sesquilinear forms-valued maps.

Quantum stochastic differential equations are discussed in section 1.5 while section
1.6 contains a summary of some established results of Ekhaguere [30] giving the
equivalent form of a quantum stochastic differential inclusion as a special case of
quantum stochastic differential equations introduced above.

A summary of the results of Ayoola [6] concerning the concept of the Kurzweil equa-
tions associated with quantum stochastic differential equations within the frame work
of Schwabik and Kurzweil [52-58, 80-87] formulations, will be presented in sections
1.7 to 1.10, . In this section the following will be discussed: the Kurzweil integrals
associated with quantum stochastic processes, Kurzweil equations associated with
quantum stochastic differential equations, a class of sesquilinear form-valued maps
and lastly the equivalence of the quantum stochastic differential equation and the
associated Kurzweil equation.

In chapter 2, a review some results on existence of solution of ordinary differential
equations, classical Kurzweil equations, stochastic differential equations and quantum
stochastic differential equations will be discussed. Also, some results on stability and
continuous dependence of solution on parameters for ordinary differential equations
and generalized differential ordinary equations will be considered. In chapter 3, the
methods of establishing the main results will discussed.

The major contribution on existence and uniqueness of solution of Kurzweil equa-

tion associated with quantum stochastic differential equation(1.5) that satisfy a more



general Lipschitz condition, will be established in chapter 4. Since the equivalence of
equations (1.5) and (1.7) has been established in [6], the existence and uniqueness of
solution of Kurzweil equation associated with quantum stochastic differential equa-
tion(1.5) will be established via its equivalent QSDE (1.3) so that the existence of
solution of equation (1.5) will imply existence of solution of the associated Kurzweil
equation (1.7).

Here the method of successive approximations in [18, 30] will be adopted. In chapter
5, all kinds of variational stability of solution will be studied and the

Lyapunov method will be employed to establish these results. The advantage of using
Lyapunov’s method is that it enables one to investigate variational stability without
explicitly solving the differential equation.

In chapter 6, results on continuous dependence of solution on parameters will be es-
tablished. Again, the method of convergence applied in [87] will be adoted to this
present noncommutative quantum setting to establish the results in chapter 6. Chap-
ter 7 will be devoted to summary, conclusion, outstanding contributions to knowledge,

practical applications of QSDEs in real life and recommendations for further studies.



1.2 Fundamental Concepts and Notations

1.2.1 Notation.
Let D be an inner product space and H, the completion of D. We denote by L™ (D, H)

the set
{X :D — H: X is a linear map such that DomX* O D,

where X* is the adjoint of X}

We remark that L*(D, H) is a linear space under the usual notions of addition and

scalar multiplication of operators.

1.2.2 Definition.
(i) Let H be a Hilbert space. The Boson Fock space I'(H) determined by H is the

Hilbert space direct sum
I'(H)=H™
n=0

where H®) = C. For n > 1, H™ is the subspace of the n-fold Hilbert space tensor

product of H with itself comprising all symmetric tensors.

H™ = (H®..® H)sym

(ii) For each f € H, an element e(f) of the form

o n

e(f) =Pu) Q) f

n=0
is called an exponential vector or coherent vector in I'(H) corresponding to f. We
remark here that the subspace E of I'(H) generated by the set of exponential vectors
in I'(H) is dense in T'(H). Here ®°” f = 1 and Q" f is an n-fold tensor product of f

with itself for n > 1. The element e(0) in I'(H) is called the vacuum vector.

1.2.3 Remark. It is well known that the exponential vector e(f) and the Boson



Fock space enjoy the following properties [42-44,65-67]
(i) Let € = span{e(f) : f € H}. Then ¢ is dense in I'(H).
(i) Vf, g,€ H, we have

(e(f),e(9)) = exp(f, g)

(iii) The set e(f) : f € H is linearly independent in I'(H).
(iv) If H is a Hilbert space direct sum H = H; & H,, then the Fock space I'(H)
factorizes as

T(H) = T(H,) ® T(Hs).

For arbitrary f; € Hy, fo € Hs, an exponential vector in I'(H) is given by

e(fi, f2) = e(f1) ®e(f2)

(v) Since the exponential vectors are linearly independent, an operator with domain

e is well defined by specifying its action on e(f), f € H.

1.2.4 Notation. In what follows, ID is some inner product space with R as its

completion, and ~ is some fixed Hilbert space.

(i) For each t € Ry, we write L2(R) (Resp. L2([0,1)); resp. L3([t,00))), for the
Hilbert space of square integrable, v-valued maps on R, = [0, 00) (resp. [0,1);

resp. [t,00)).

(ii) The noncommutative stochastic processes which we shall discuss are densely
defined linear operators on R @ I'(L2(R.)); the inner product of this complex
Hilbert space will be denoted by (-, -) and its norm by || - ||. For each ¢ > 0, it is

well known [43, 65-67, 1’, 3'] that the Hilbert space Li(RJr) can be decomposed



(iif)

into a direct sum

L2(R.) = L2()0.
t))@®L2([t, 0o))whichleadstoa factorizationofthe Fockspacel (L2 (R,.)) given by
D(L3(Ry)) = TIL([0, 1)) ® Li([t, 00))]
by Remark 1.2.3(iv).

Let E.F, and E*,t > 0, be the linear spaces generated by the exponential vectors in

[(L2(Ry)), T(L2([0,1))) and T'(L2([t, 00))), respectively,i.e.

E = span{e(f), f € L2R,)}.B; = span{e(f), f € L2([0,1)))
and
B = spanfe(f), f € L2(t,00))}.
Then we adopt the following spaces as in [7,8]:
(i) A= L7 (D&E,R@T(L3(R))),

(ii) A = L*(D2E;, R ®T(L5([0,1))) @1,

(iii) A'=1,® LH(DEE, R  T(12(1t,))), t > 0,
where ® denotes algebraic tensor product and 1; (resp. 1') denotes the identity map

on

R®F(L§[O, t)), (resp. F(Li([t, 0))),t >0

. note that A" and A;,t > 0, may be naturally identified with subspaces of \A.

1.2.5 Definition. For 1, ¢ € IDRF, we define || - ||,c on A by

||I||77§ = |<’I7,I€>|,:L’ S A

Then {|| - |l4¢, 7, & € DRE} is a family of seminorms on A; we write 7, for the locally

convex Hausdorff topology on A determined by this family.

10



1.2.6 Notation. We denote by A, A, and A the completions of the locally convex
spaces (A, 7,), (Ai, 7w) and (A", 7,),t > 0, respectively. We remark that the net

{A;:t € R} furnishes a filtration of A.

11



1.3 Boson Quantum Stochastic Integration

Before defining the quantum stochastic integral employed in the subsequent chap-

ters,we present a number of important notations and definitions.

1.3.1 Definition.

Let I C R,.
(i) Amap X : [ — A is called a stochastic process indexed by I.

(ii) A stochastic process X is called adapted if X (t) € A, for each t € I. And we

write Ad(A) for the set of all adapted stochastic processes indexed by I.

(iii) A member X of Ad(A) is called

(a) weakly absolutely continuous if the map
t— (n, X(0)E), tel

is absolutely continuous for arbitrary 7,& € IDQFE. We denote this subset of

Ad(A) by Ad(A)wee.
(b) locally absolutely P-integrable if the map ||z()||,¢ is Lebesgue measurable
and integrable on [tg,t) C [ foreacht € I, p € (0,00) and arbitrary n,{ € IDRE.

We denote this subset of Ad(A) by L (A).

1.3.2 Definition. Let B(7) denote the Banach space of bounded endomorphisms
of v and let the spaces L3%,.(Ry) and L3, . (R+) be defined by L3, (Ry) = {f :
R, — ~| f is linear, measurable and locally bounded function on R, }

L% 10e(Ry) = {m : Ry — B(y)| 7 is linear, measurable and locally bounded function

on R, }
For f € L33,.(Ry) and m € L3 ,.(Ry), we define 7f € L3, (Ry) by (7f)(t) =

v,loc

12



T()f(t),t € R,

Also for f € L2(Ry) and 7 € L% 10e(R4), we define the operators a(f),a*(f) and

),loc

) € LT (ID,T(L2(R4.))) as follows;

a(f)e(g) = (f, 9>L3(R+)6(9)

@ (F)elg) = selg + 0 )loms

A(m)e(g) = e(e™ oo

dae

for g € L2(Ry).

1.3.3 Definition.The operators a(f),a™(f) and A(w) for arbitrary f € L2, .(R;)

~,loc

and T € L% (R4) give rise to the operator-valued maps Ay, A}L and A, defined

7),loc

by
Ap(t) = alfxp.)

AF (1)

a+(fX[0,t))
Aﬂ(t) = )\(WX[O,t))

t € R, where x; denotes the indicator function of the Borel set I C R,.

1.3.4 Remark. The operators a(f),at(f), and \(7) are the annihilation, creation
and gauge operators of quantum field theory.

The maps Ay, AJJ{, and A are the stochastic processes, called the annihilation,creation
and gauge processes, respectively,when their values are identified with their ampli-
ations on R®I'(LZ(Ry)); ie. for any r € {Af,A}F,Aﬂ} and 7 = ¢ ® e(a), with
a€ L2(Ry),c € R, then 7(t)(c ® e(a)) = r(t)c @ e(a).

These are the stochastic integrators in the Hudson and Parthasarathy [42] formula-
tion of the Boson quantum stochastic integration which we adopt in the sequel.

Next we give the definition of the stochastic integrals.
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1.3.5 Definition. A stochastic process p € Ad(A) is called simple if there exists
an increasing sequence t,,n = 0,1,2,... with t, = 0 and ¢,, — oo such that for each
n >0,

p(t) = p(tn) and t € [y, tnia)
1.3.6 Definition. Let p,q,u,v € Ad(.[l) be simple adapted stochastic processes and
f,9 € LY. (Ry) and m € L) ,,.(Ry). Then the family of operators M = {M(t) :
t >0} in Ad(A) defined by
M(0)=0

M(t) = M(tn) + p(tn)(Ax(t) = Ax(tn)) + q(tn) (A () — As(tn))

Fu(tn)(A) (1) — A (tn)) +o(tn)(t — tn) tn <t < tn (1.3.1)

is called the stochastic integral of p, ¢, u, v with respect to A, Ay, A; and the Lebesgue

measure t. It is denoted in integral form by

M(t) = /0 (($)dAL(S) + q(s)dA;(5) + u(s)AT(s) + v(s)ds)
and understood in differential form as
M(0)=0
dM(t) = p(t)dAx(t) + q(t)dAf(t) +u(t)dAL () + v(t)dt,
Next we present some results due to Hudson and Parthasarathy established in [7-9,

30].

1.3.1 Theorem. (a) Let p,q, u,v be simple adapted stochastic processes in Ad(A)
and let M be their stochastic integral. If n,& € DQE with n = ¢ ® e(a),§ =

d®e(B),c,d e D,a,p € L, . (Ry), and t > 0, then

(n, M(t)§) = /0t<77,{<04(8),7T(8)5(8)>7p(8)
+(f (), B(5))1a(s) + (a(s), g(s))yuls) + v(s)}E)ds (1.3.2)
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(b) Assume that the following hold. For j = 1,2
(i) pj,q;,u;,v; are simple adapted processes.
(i) fj,95 € L9,.(Ry) and m; € LOBO(V),JOC(RH
(iii) M; fo p;(s dAW] s) + qj(s)dAfj(s) + uj(s)dA:;j (s) +vj(s)ds)

Then for arbitrary 7,£ € IDQF such that n = c® e(a),n = d® e(f),

a,B €L R, ), we have

Y, loc(

(My(t)n, Ma(t) / LM, {(a(s), 72(5)8(5))pa(s)
FUal5), B(5))12(5) + (a(s), 92(5))ytals) + va(s)]E)
H((B(s), ma(5)a())pr(s) + (fils), @) (5
H(B(), 91())ytn(5) + v ()], Ma(5)€)
+(mi(s)a(s)@pi(s)n + g1(s)@ua(s)n,

m2($)B(8)@pa(s)E + g2(s)@ua(s)E) bds (1.3.3)

(c) Let T'> 0 and 0 <t < T. Then, under the hypothesis of item (a) above, there is

a finite constant K¢ such that

I M) |*< 6K:2F,§/0 e {lIp(s)8lI* + la(=)11* + lu(s)8]* + lo(s)€]1* s,

¢ € DRF. (1.3.4)

(d) The results (a) - (¢) above remain true if for each integrand F' € {p, q,u.v} the

map t — F'(t)¢ is measurable and satisfies
t
/ | F(s)€|[Pds <00 V t>0 and V & € DRF.
0

1.3.7 Remark: Equations (1.3.2) and (1.3.3) are called the first and second funda-
mental formulae of quantum stochastic calculus. Equation (1.3.3) is essentially Ito’s
formula for simple integrands. Inequality (1.3.4) is a corollary of the second funda-

mental formula. Extension of the stochastic integral given by Definition (1.3.6) to the
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integrands in L7 (A) is not as straight forward as in the classical Ito case. Here we
require estimates of the integral in the family of seminorms {||.|/,,¢,n,§ € ID&E} that
generates the topology of A, rather than an isometry. First, we present the following

established results in [7-9].

1.3.2 Proposition. Let p € L? (/i) Then there exists a sequence p™ n = 1,2, ...

loc

of simple adapted processes such that for each ¢ > 0,and for arbitrary n,{ € DQF,

lim Ip(s) — p(”)(s)Hggds =0 (1.3.5)
0

1.3.3 Proposition.Assume that the following hold

(i) p,q,u,v are simple processes in Ad(A).

(i) M(t) = fg(p(s)dA,r(8)+q(s)dAf(s)—i—u(s)dA;F(s)—l—v(s)ds) foreacht € [0,7],T >
0.

For arbitrary n,{ € IDQF with n = ¢ ® e(a), =d®e(B), c¢,de D, «fc€
L'C‘)/(,)loc

Kyer = supg< cpmax{[{a(s), 7(s)B(s))], [(f(s), B(s))], [{als), g(s))], 1}
Then

(Ry), let K¢ 1 be given by

M) ]lne < Kn,s,T/O Up(s)llne + lla(s)llne + luls)llne + [[o(s)llnelds — (1.3.6)

1.3.8 Remark. (Extension of Quantum Stochastic Integral)

2 (A). Then by Proposition 1.3.2 there exists simple

loc

Let p,q,u,v be elements of L

adapted processes p,,, ¢n, Uy, v, Which approximate p, q, u, v in leoc(fl). We now set

M, (1) = /0 (Pu()dAR(5) + G (5)dAL(3) + 1 (5)dAT (5) + va(5)d5)
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Applying the inequality (1.3.6) to the difference M, (t) — M,,(t), m,n € N, we have

that the sequenceM,,(t) is a Cauchy sequence in (A) and therefore converges to a limit

in (A) by the completeness of the locally convex space. The limit M(t) is independent

of the choice of approximating sequences and is defined to be the integral

M(t) = /0 (P()dAA(5) + a()d A (5) + u(s)dAT (3) + v(s)ds).

By employing the uniformity of the convergence on finite intervals, we may pass to the

limit of approximations by simple processes, so that Theorem 1.3.1(a) for coefficients

2

2 (A) remains valid.

P, q,u,v belonging to L
Next, we present some concepts and definitions which are intended for reference pur-
pose in this study. Such concepts are already contained in texts written by many

authors [28, 48, 60, 78, 6, 7].

1.3.9 Notations.

(i) For each w € Q (Q is a non-empty set), the map ¢ — X(t,w) is called the

corresponding sample path, realization or trajectory of the stochastic process.

(ii) Wiener Process, W = {W(t)},5,: This is also called the Brownian motion in
honour of R. Brown who in (1826-1827) observed the irregular motion of pollen

particles in water and given by the notation B = {B(t)},, -

(iii) Martingales; Let X (t) : t € I, I = [0,00), be a stochastic process defined on a
probability space (€2, F, P) such that E(|X(t)]) < oo for all £ > 0.
If B(X; /) Fs) =X, forall t > s > 0 where {Ft}t20 is a filtration to which the

process is adapted. Then X(.) is called a martingale.
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1.4 Spaces of Sesquilinear-form-Valued Maps

We shall employ certain spaces of maps whose values are sesquilinear forms on IDQF.

We have the following definitions and notations as in [7-9].

1.4.1 Notation. (i) We denote the space of sesquilinear forms on IDRF by sesq(IDRF).
Thus,

sesq(IDRF) = {a : DRQF x IDQF — C| the map (n,£) — a(n,§) is linear in & and
conjugate linear in n, V n,§ € DQFE}

(ii) Let I C R,, we denote by LY(I, DRQF) the set of all sesq(IDRQF)— valued maps
on . i e. LYI,IDRF) = {u:1 — sesq(IDRFE)}.

1.4.2 Remark. L°(I, IDQF) acquires the structure of a linear space if the linear

combination au + fv,a, 8 € C, of u and v in L°(I, IDRQRF) is defined by

(au + Bv)(t)(n,§) = au(t)(n, &) + Bo(t)(n,§), t € I, n,§ € DIAIE.

We observe also that every A— valued map P on I is LO(I, D®F), since P may be

identified with the map whose value at ¢ € I is the sesquilinear form

(7,€) = (n, P(t)§), n,§ € DRE

1.4.3 Definition. A member z € L(I, DRF) is:

(i) absolutely continuous if the map ¢t — z(t)(n,§) is absolutely continuous for

arbitrary n,¢ € DQE.

(ii) of bounded variation if over all partition {t;}"_, of I,
o (Z 2(4) (7. 8) - Z(tj—l)(n,€)|> <o
=1
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(iii) of essentially bounded variation if z is equal almost everywhere to some member

of L°(I, D®F) of bounded variation.

(iv) A stochastic process X : I — A is of bounded variation if

sup (10, X (5)6) = (1, X (t;1)€)]) < o0

for arbitrary n,{ € ID®F and where supremum is taken over all partitions

{tj}j'vzl of 1.

1.4.4 Notation. We denote by BV (A), the set of all stochastic processes of bounded

variation on 1.

1.4.5 Definition.

(i) For X € BV (A), define for arbitrary n,{ € IDQFE,

Vargy Xye = sup <Z X (t5) — X(tjl)HnE>

j=1
where 7 is the collection of all partition of the interval [a,b] C I. If [a,b] = I, we
simply write Var; X, = Var,¢X. Then {Var, X, n,§ € DRF} is a family

of seminorms which generates a locally convex topology on BV (A).
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1.4.6 Notation.
(i) We denote by BV (A); the completion of BV (A) in the said topology.

(ii) For any member Z of L°(1, IDQF) of bounded variation, we write Var(, y Zye

for its variation on [a,b] C [

(iii) for any arbitrary complex valued map f : I — C of bounded variation we write

Vargyf =sup (Z |f(t5) = f(tj—1)\) ;

j=1

For [a,b] C I, where 7 is the collection of all partitions of [a, b].

(iv) for [a,b] C I, write Vargyf = Varf.
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1.5 Stochastic Differential Equations

We present Lipschitzian quantum stochastic differential equation in the framework of
[30] formulation of Lipschitzian quantum stochastic differential inclusions.

The following notations and definitions will be required subsequent sections.

1.5.1 Definition. A stochastic process ® will be called locally absolutely p - in-
tegrable if the map ¢t — [|®(t) ||, t € Ry, lies in LY (I) for arbitrary n,& € IDQFE and

p € (0,00)

1.5.2 Notation. For p € (0,00) and I C Ry, L2 (I x A) denotes the set of maps

loc

(A) for every X € L” (A).

loc

® : Ix A — Asuch that the map t — ®(X(t),t) lies in L?

loc

In what follows, f,g € L35,.(Ry), 7 € LOBO(V)JOC(RJF), 1 is the identity map on

R® F(L?Y(RJF)). We introduce the process Ay, Af, Ar and s — sl,s € R, as the

integrators.

1.5.3 Definition. Let E, F, G, H € L2 (I x A) and (X, ty) be a fixed point of I x A.

loc

Then a relation of the form

X(t) = Xo —l—/ E(X(s),s)d N (s) + F(X(s),s)dAy(s)

to

+G(X(s),s)dAp+(s) + H(X(s),s)ds), t € 1 (1.5.1)

will be called a stochastic integral equation with coefficients E, F, G, H and initial
data (XO, to) if X(to) = Xo.

Equation (1.5.1) can be written in differential form as

dX(t) = E(X(@),t)dN; (t)+ F(X(t),t)dAy(t) + G(X (1), t)dAs+(t) + H(X(t),t)dt

X(tp) = Xo,almostall t e[ (1.5.2)

1.5.4 Definition: By a solution of equation (1.5.1), we mean a weakly absolutely
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continuous stochastic process ¢ € L2 (A) such that

dp(t) = E(6(t),t)d Nx (t) + F(o(1),1)d A, (1) + G(o(1), 1)dAs+ (1) + H(p(1), t)dt

o(ty) = Xo,almost all t €[

1.5.5 Definition: Let I C R,
(i) A map @ : I x A — A will be called Lipschitzian if for any n,¢ € IDRE, there
exists a function

K%:]—)(O,oo)

lying in L}, (I) such that,

12(2,t) = @y, t)llne < Kpe(t)llz — yllne

for all 2,57 € A and almost all ¢ € I. The functions {K5(.) : n,§ € DRE} will be
called Lipschitz functions for ®; these are constants if ® does not depend explicitly
on t.

(ii) If for n,& € DRE, P, maps I x A to C, the complex field, then P, will be called
Lipschitzian if

(e (@, 8) — e (y, )] < Ke ()| — ylne

for all z,y € A and almost all t € T.

(iti) If ® is a map from I x A into the sesq(IDRF) then for (z,t) € I x A, the
value of ®(z,t) at n,& € IDRF, will be called Lipschitzian (resp. continuous) if for
arbitrary n,§ € IDQF, the map (z,t) — D(x,t)(n,£) from [ x A to C is Lips-

chitzian(resp.continuous).
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1.6 Equivalent form of Quantum Stochastic
Differential Equation

In this section, we present some established results in [30] concerning equivalent forms
of quantum stochastic differential inclusions.

Except otherwise stated, E, F, G, H lie in L} (I x /Nl) and (zo,to) is some fixed point

loc

of I x A.
For n,& € IDRE, with n = c® e(a) and £ = d ® e(f),
define fia3, 78,04 : I — C by
pap = ((t), B(£))y
8 = (f(1),B())
oo = (a(t),g(t)), tel

To these functions, associate the maps puFE,vF,cG, P from [ X A into the set of

sesquilinear forms on IDRF defined by

(LE)(z,t)(1n,€) = (0, pap(t) E(z, 1))
(VE) (2, ) (0, €)= (0, 7a(t) F(z,1)€)
(0G)(z,1)(n, &) = (n,05(t)G(x,1)E)
Pz, t)(n, €) (LE)(x,t)(n,€) + (VF) (2, 1) (0, §) + (0 G) (2, 1)1, €)

+H (2,) (1, €)

n, & € DRE, (x,t) € I x A where H(z,t)(n,€) := (n, H(x,t)¢). P can also be written

in the form
P(xz,t)(n,€) = (0, Pag(z, )§)
where
Py IxA— A
is given by
P.s(x,t) = pap(t)E(z,t) + v5(t) F(x,t) + 04(t)G(2,t) + H(x,t)
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for (x,t) € T x A.

1.6.1 Proposition: Let F, F,G, H lie in L2 (I x A). Then

loc

(i) for arbitrary 0, € DRFE, and X € L} (A), the map t — P(X(t),t)(n, &) lie in

loc

Lige(1)-

(i) the map P is

(a) Lipschitzian whenever FE,F,G,H are Lipschitzian

(b) continuous whenever pF,vF,0G and H are continuous.

1.6.2 Theorem. Let F, F,G, H lie in L? (I x A) and let (Xy,t,) be a fixed point
of I x A. Then the stochastic integral equation

X(t) = Xg—i-/ (E(X(s),s)d Nr (s)+ F(X(s),s)dAy(s)

to

+G(X(s),s)dAp+(s) + H(X(s),s)ds), t € 1 (1.6.1)

is equivalent to the initial value nonclassical ordinary differential equation

d

£<77,X(t)6> = P(X,t)(n,)

X(ty) = Xo,t € [to,T), (1.6.2)

for arbitrary 7, £ € IDQF and almost all [ty, 7] C 1.

1.6.3 Remark: Theorem 1.6.2 above has been established in [6]. The next the-
orem is a major result established in [30]. It concerns the existence and uniqueness of
solution of Lipschitzian quantum stochastic differential equation(1.3) with the Lips-

chitz condition W (t) = t.

24



1.6.4 Theorem. Suppose that the coefficients E, F, G, H appearing in equation
(1.3) are Lipschitzian and belong to L2 (I x A). Then for any fixed point (Xo,t) of

I x A, there exists a unique adapted and weakly absolutely continuous solution ¢ of

quantum stochastic differential equation (1.3) satisfying ®(¢y) = Xo.
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1.7 Kurzweil Integrals Associated with
Quantum Stochastic Processes

In this section, The origin of the Kurzweil equations associated with quantum stochas-
tic processes within the frame work of [6, 87] is discussed. We first present some useful

definitions and notations.

1.7.1 Definition:

(i) Let an interval [a,b] C R be given. A pair (7, J) of a point 7 € R and a compact

interval J C R is called a tagged interval, 7 is the tag of J.

(ii) A finite collection A = (75, J;),j = 1,...,k of tagged intervals is called a sys-
tem in [a,b] if 7; € J; C [a,b], for every j = 1,....k and the intervals J; are
nonoverlapping, that is Int(J;) () Int(J;) = ¢ for i # j where Int(J) denotes

the interior of an interval J.

(iii) A system A = (75,J;),j =1, ...,k is called a partition of [a, b] if

U Jj = [avb]

(iv) Given a positive function ¢ : [a,b] — (0,+00) called a gauge on [a, b], a tagged

interval (7, J) with 7 € [a, 0] is said to be J-fine if

J C[r—=46(r), 7+ d(1)].

(v) A system (in particular, a partition) A = {(7;J;), j = 1,...,k} is o-fine if the

point interval pair (7;, J;) is d-fine for every j =1,... k.

Unless otherwise stated we shall let 1, £ € IDQF be arbitrary.
Assume that U : [to, T] x [to, T] — A is an A-valued map of two variables 7,t € [to, T].

We adopt the following as in [6].
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1.7.2 Notation: Consider the family of complex valued functions
U(r,t)(n,&) = (n,U(,t)¢) associated with the map U.

(i) We shall use the integral

T
| pueme)
to denote the Kurzweil integral of U(r,t)(n,¢) and write
k
(i) S, D)m,€) = Y_[U(734;)(1,€) = U3, ;1) (0, €))
j=1

For the Riemann-Kurzweil sum corresponding to the function U(7,t)(n,£) and the
partition

D:tg<m <ty <---<tp=Tof [t),T] CR,.

(i) If f;[to, T]) — A is a stochastic process, then for arbitrary 7,§ € IDQE, we

set

U(r,t)(n, &) = (n, f(T)§)

for 7,t € [ty, T] and write

S(U,D)(n,§) = [U(7,t5)(n,§) — U(75,t5-1)(n, )]

[(n, f(m)E)(t5 — t5-1)]

representing the classical Riemann sum for the function f¢(t) := (n, f(¢)§) and a

given partition D of [tg, T] and we now write

@@A%ﬂmmzfﬂmmt

provided the Kurzweil integral / DU(,t)(n,&) exists in this case. Hence

/ DU(t,t)(n,&) = / D[ fpe(T / Jne(s) (1.7.1)
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1.7.3 Remark: If U : [ty,T] X [to, T] — C be such that U is Kurzweil integrable over

[to, T], then for ¢ € [ty, T], we have

lim |:/tSDU(T,t)— Ulc, s) —i—Ucc] / DU(1,t) (1.7.2)

S—cC

For several properties enjoyed by Kurzweil integrals and the existence of at least one

d-fine partition D of [ty, T] for a given gauge J.
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1.8 Kurzweil Integrals associated with Quantum
Stochastic Differential Equations

(i) Let the map F : A x [to, T] = sesq[ID&F] be given as in equation (1.6). Then

we refer to the equation

< (0, X(r)€) = DF(X(2),1)(n.&); t [t 7] (18.1)

as the Kurzweil equation associated with equation (1.6.2).
(ii) A map @ : [ty,T] — A is called a solution of equation (1.8.1) if

(1D (52)€) — (1, B(s1)€) = / " DF(@(r),1)(1.6) (1.8.2)

holds for every si, s9 € [tg, T] identically.

Equation (1.8.1) is understood in integral form (1.8.2) via its solution.
The following are immediate consequence of the above definitions, they are estab-

lished results in [6].

1.8.1 Proposition. If a map ® : [ty, T] — A is a solution of the Kurzweil equation

(1.8.1) on [ty, T, then for every u € [to, T, the following holds

(n.2(5)6) = (. 2(we) + [ DF@(), O, €): s€ o] (183)

Consequently if a map ® : [ty, 7] — A satisfies the integral equation (1.8.3) for some
u € [ty,T] and all s € [ty, T] then ® is a solution of equation (1.8.1).
1.8.2 Proposition. If ® : [t;, 7] — A is a solution of the Kurzweil equation (1.8.1)

on [to, T'], then

lim[(n, ®(s)¢) — F(®(0), 5)(n, &) + F(2(0),0)(n,§)] = (n, (0)§) (1.8.4)

S—0

1.8.3 Remark: By virtue of Proposition 1.8.2, the following approximation holds:

If & : [to,T] — A is a solution of equation (1.8.1), then for every o € [t, T] and for
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arbitrary 7.£ € IDQF, the matrix element

(n, ®(s)€) = (0, B(0)§) + F(®(s),8)(n, &) = F(®(0),0)(n, )

provided that s in [ty, T] is sufficiently close to o.
The following section concerns the class of sesquilinear form - valued maps P :

A x [to, T] = sesq[IDQF] which are Kurzweil integrable.
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1.9 Class of Kurzweil Integrable Sesquilinear
form-valued Maps

1.9.1 Definition: For each n,{ € DQFE, let hye : [tg,T] — R be a family of non-
decreasing functions defined on [ty,7] and W : [0,00) — R be a continuous and
increasing function such that 1W(0) = 0. Then the map F : A x [to, T] = sesq(IDRE)
is said to belong to the class F (A x [to, T], hye, W) for each n,¢ € DRE if for all

z,y €A, ty,ty € [to, T
(1) [F(z,t2)(n, ) — F(x,t1)(n,§)] < |hue(t) — hye(ts)] (1.9.1)

(i) [F(2,t2)(n, &) — F(z,t1)(n,€) = F(y, t2) (0, &) + F(y, t2) (1, )]
S W(llz = yllng) hng (t2) — hane(£1)] (1.9.2)

Next, we present some established results in [6] and some results which are simple
extensions of similar results in [87] to the present noncommutative quantum setting.

1.9.2 Theorem. Assume that the following conditions hold:

(i) the maps U, Uy, : [to, T]x [to, T] — A are such that (7,t) = Uy (7,t)(n, £) are real

valued and Kurzweil integrable over [ty, T] for each n,{ € DQE ¥V m =1,2,....

(ii) there is a gauge w on [ty, T] such that for every ¢ > 0, there exists a map
p: [to,T] — N and a family of super additive interval functions @, on [ty, T
defined for closed intervals J C [to, T] with ®,¢([to, T]) < € such that for every
T € [to, T

|Un(7, ) (1,€) = U(7, J) (0, §)| < Pye(])
provided that m > p(7), and (7, J) is an w-fine tagged interval with 7 € J C

[toT).

(iii) there exist real valued Kurzweil integrable functions
Vie, Wae © [to, T] — R and a gauge 6 on [ty, T'] such that for all m € N, 7 € [to, T,
‘/776(7—7 J) < Um(T> J)(Th@ < WU§(7—7 J)'
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for any 6-fine interval (7,J), Vn,& € DQF.
Then the map (7,t) — U(7,t)(n, &) is Kurzweil integrable over [ty, 7’| and that

T

lim [ DU (r.t)(.€) = / DU(r. 1)(1,€).

m—0o0
to

1.9.3 Lemma. Let U : [to, T] x [to, T] — A be Kurzweil integrable over [to, T]. Given

€ > (0 assume that

(i) the gauge § on [tg, T] is such that

k T
Z [U(Tj)‘)‘j)(%f) - U(Tj7aj—1)(n7§)] - / DU(Tv t)(n7£) <€
j=1 o
for every 0 - fine partition D = {«ag, 71, a1, ..., Qg_1, Tk, Qg } Of [to, T
(i) to <1 < a1 <1 <Py < ag <y < < Bm < am < Y < T rep-

resents a ¢ - fine system (ay,[8;,7]), 7 = 1,2,...,m, ie. a; € [B;,7] C
[aj —0(ay), 05+ 6(ey)], 1 =1,2,...,m
then

7

Z [U(a, %) (0, €) = Uley, B;)(n, )] = [ DU(7,)(n,€)

_]:1 Bj

<€

Proof: The proofs are simple adaptation of arguments employed in in Lemma 1.13
[87] to the present noncommutative quantum setting.
The following theorems are extensions of theorems 1.14, 1.16 and 1.35 in [87] to this

present noncommutative quantum setting.

1.9.4 Theorem. Assume that the following holds.
(i) the function U : [to, T]x[to, T] — A is given for which the integral ftf DU(r,t)(n,£)

exists.
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(ii) If Vie : [to, T X [to, T] — R is such that the integral ftf DV,¢(7,t) exists and there

is a gauge 6 on [ty, T'] such that

(i) [t = 7[|U(r,8)(1,§) = U(r, 7)(n, )| < (t = 7). (Va7 1) = Ve (7, 7))

for every t € [t — 0(7), 7 + 0(7)]

then the inequality

/t OT DU(r, t)(n,f)‘ < /tOT DV, e(r,1) (1.9.3)

holds.

Proof: Assume that ¢ > 0 is given. Since the integrals ftf DU(7,t)(n,§), ftf DV, ¢(1,t)
exist, there is a gauge ¢ on [a, b] with d(s) < 6(s) for s € [ty, T] such that for every
0-fine partition

D ={ag, 7,00, ..., g1, Tk, i }

of [to, T] we have

k
<e (1.9.4)

U (77, 05)(1,€) — Uy 1) (0, €)] — / DU(r,1)(1.€)

7j=1

From hypothesis (iii), we get

\U(7i, ) (0, &) — U5, 7)(0,§)| < Viye(mi, o) — Voye(76, 73)

when «; > 73 and

U (73, 0i) (0, €) = U(7i, ) (0, )| < Ve (73, 70) — Vie(mi, )

when «; < 7;. Hence for i=1,2,... k we have

U (7, 00) (0, €) = U7, i) (0, )| < [U(7i, 23) (0, €) = U7, 7) (1, §)

HU(75,7) (1, &) — U(mi, 1) (0, §)| < Vn,i(Tia o) — Vn,g(Ti,Oézel)
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By (1.9.4) we get

/:DU@, t)(n,é)‘ <

k
+

U (15, 05)(1.€) — U7, 05-) (1, €)] — / DU(7.1)(n,€)

7j=1

k
> U, 05)(n,) - U(Tja@j—1)(77,§)]‘

j=1
k
<e+ > WVoelrap) = Vye(ry, a1]
j=1
k T T
= e+ Y Whelry, a5) = Vel 0] — / DV (rt) + / DV, e(r 1)
j=1 0 0

T
< 2e+ / D%é(T, t)
to

Since € > 0 was arbitrary, the inequality (1.9.3) is satisfied. This theorem gives an

estimate of the integral ftf DU(r,t)(n, &) by another integral of a real valued function.

(Since C = R?).

1.9.5 Theorem.

(i)

(i)

Let U : [ty,T] x [to,T] — A be such that (r,t) — U(r,t)(n,£) is Kurzweil

integrable over [ty, ¢] for ¢ € [ty,T] and that the limit

lim [ /t DU ) (1,€) — U(T,e)(n. €) + UT.TYn.6)| =1 (1.9.5)

c—T—

T
exists for all n,& € DRF. Then / DU(7,t)(n,&) exists and equals I.
to

Let U : [ty,T] x [to,T] — A be such that (r,t) — U(r,t)(n,€) is Kurzweil

integrable over [¢t,T] and that the limit

tim | [ DU 00,9 - Ut 0.9 + Vot | =1 (190)

exists for all n,§ € IDQF. Then

T
/ DU(7,t)(n,&) exists and equals [
to
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(iit) Let U : [to, T] X [to,T] — A be such that (7,t) — U(r,t)(n, &) is Kurzweil

integrable over [to, T']. Then for ¢ € [to, T'.

i | [ DU 0.6 = V(e 5108+ Ul 6)| = [ DU )00
i 0 (1.9.7)
for all n, & € DQF.

Proof: Assume that ¢ > 0 is given by (i) for every € > 0 we can find a B € [ty, T]]

such that for every ¢ € [B,T) the inequality

/thU(T> ), &) = U(T,c)(n,&) + U(1, T)(n, &) | <€ (1.9.8)

is satisfied.
Assume that tp = ¢y < ¢; < ... is an increasing sequence (cp);il of points ¢, € [to,T)
with lim, ,~, ¢, = T. By the assumption we have u € [to,c,] for every p =1,2,...

and therefore for every p = 1,2,..., there exists a gauge W, on [ty,T] such that

W, : [to, ¢p] = (0,+00) and for any w,-fine partition D of [ty, ¢,] we have

‘S(U, D)(n, &) —/tpDU(T,t)(n,g)‘ < 2p—i1 p=12... (1.9.9).

For every 7 € [to, T there is exactly one p(7) = 1,2,... for which 7 € [cyr)—1, Cp(r))-
Given 7 € [to, T let us choose w(7) > 0 such that w(7) < Wy (1) and [ —w(7), 7+

w(7)] N [to, T] C [to, cp(r)). Assume that c € [to,T] is given and that

D = {040,7'1,041, ces 704147277%7170%71}

is a w-fine partition of [to, c|. If p(7;) = p then [o;_1, ;] C [1; — W (7;), 75 + W(7;)] C

[to, ¢p] and also [aj_1, ;] C [15 — wy(75), 75 + wy(1y7] let

k—1

U(rj, a5)(n,§) — Ulry, a5-1) (1, ) — /% DU(r, 75)(7775)]

Jj=L1,p(7j)=p

be the sum of those terms in the corresponding “total” sum

E

-1

U7y, a;)(n,€) — U7y, 1) (0, €) — /a] DU(TJ)(U,Q]

1

J
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for which the tags 7; satisfy the relation 7; € [¢)_1,¢,). Since 1.9.4 holds, we obtain

by Lemma (1.9.3)

k-1

> W) - U — [ DUENE.0| < 5o

J=1,p(7j)=p

and finally,

N

-1

]

??.H

[U (75, 5)(n,€) — U7y, 1) (n,§)] — /thU(Ta t)(naf)‘

-1

=

I
M

(n, £(r)€) () — 1) — / "Dlfye(r).t

N [U(Tja%)(ﬁaf)—U(Tja%1)(7775)—/0% DU(Tﬂf)(U,S)‘

j=1

> <.
—_ =

k—1

Z U5, 05)(0,€) — U5, 01)(m, )] /DUTt)(né)
1p(rj)=p

A
HM8

L€
<D e
p=1
. Define now a gauge w on [tg, T as follows.

For 7 € [ty, T] set 0 < w(7) < min{7T — 7,w(7)} while
O<w(r)<T-B

If D={ag,m,a1,...,a5_1, Tk, ax} is an arbitrary w-fine partition of [to, T then by
the choice of the gauge w we have 7, = ay, = T and a1 € [B,T]. Using (1.9.3) we
get

ISU,D)(n, &) —I| =

k—

Z (7 ;) (1, §) = U5, 5-1) (1, §) = U7y, ) (0, €) = U7, 1) (1, €)
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k—1 ap—1
< YW a)m8) - Uma)nd) ~ [ DU -1

i=1 fo
| [ DU 00 - U a0, + UE D09 - 1] <

’ k—1 -
<e+ Y _[Ulry,05)(0,8) = Ulry, 05-1) (0, §)] —/ DU(r, t)(n,€)|
i=1 fo
Since a_, < T and D = {ag, 71,1, , Qk_2, Tk—1, _1 }, is a w-fine partition of

[to, ck—1], the second term on the right hand side of the last inequality can be esti-

mated by € as shown above from which we obtain
[S(U,D)(n,§) — 1] < 2e
and this inequality yields the existence of the integral

[zwmwm@

as well as the equality

| pueme -1

Remark: To prove (iii), we let ¢y € [to, T] so that by (1.9.8)(iii) for every € > 0, we

can find a, B € [¢, T] such that for every ¢y € [B,T] the inequality

/ DU(7,t)(n,€) + Ulto,c)(n. &) — Ulto, to)(n, &) — I| <€ (1.9.10)

is satisfied and in a similar way to the prove of (i) we obtain

[zwhwmezf

Proof of (iii) Let ¢ > 0 be given and let w be a gauge on [to, 7| which corresponds

to € by the definition of the class F(A x [to, T'], hye, W), the inequality

<€

\ﬂamm@—[zwmwm@
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holds for every w-fine partition D of [ty, T]. If s € [¢ — w(c),c+ w(c)] C [to, T] then

by Lemma 1.9.3, we get

'U(a ) - Ve, )8~ [ DU <

that is

[ U0 = U909 + Ve 9) - [ DU t)(n,f)'

=| [ putr e - v s + Ut C)(mé)‘ <e

which yields (iii). And the proof is completed.

Remark: Theorem 1.9.2 is a convergence result established in [6] while theorem
1.9.4 concerns some fundamental properties of the Kurzweil integral and the associ-
ated QSDE.

The next results are established in [6] and concerns the existence of the integral in-

volved in the definition of the Kurzweil equation (1.8.1).

1.9.6 Theorem. Assume that the map (z,t) — F(z,t)(n, ) is of class
F(A x [to,T], hye, W), and X : [a,b] — A, [a,b] C [to,T] is the limit of a sequence

{ X }een of processes X}, : [a,b] — A such that
/ DF(Xy(1),t)(n,&) exists for every k € N.

Then the integral

/ DF(X )(n,€) exists and

/ DF(X(r).1)(n€) = im | DF(Xi(7),)n,)
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1.9.7 Theorem. Assume that the map (x,t) — F(xz,t)(n,§) is of class
F(A x [tg, T], hye, W) and that X : [a,b] — A is the limit of a sequence of simple

b
processes. Then the integral / DF(X(1),t)(n,§) exists for arbitrary ,£ € IDQF.

1.9.8 Theorem. Assume that the map (x,t) — F(xz,t)(n,§) is of class
F(A x [to, T, hye, W) and X : [a,b] — A, [a,b] C [to, T] is of bounded variation, then
the integral

/DF t)(n, &) exists.

The proofs of theorems 1.9.6, 1.9.7 and 1.9.8 are found in [6].
The following results are simple extensions of similar results in [87] to the present

generalized noncommutative quantum setting.

1.9.9 Lemma: Assume that the map (z,t) — F(z,t)(n,§) if of class

F (A x [to, T, hye, W). If [a,b] C [to, T] and X : [a,b] — A for all z € A and if the

/DF H(1.€)

exists, then for every t1,ty € [a, b] the inequality

integral

[ pEx .0 D06)| < elte)  hg(t) (19.11)

is satisfied.

Proof: Using (1.9.1) and (1.9.2)

[t = 7] [F(x(r),t)(n, &) = F(a(1), 7) (0, )] < (£ = 7)(he(t) = hae(7)

b
for any 7,t € [a,b]. The integral / dhye(t) exists and

/82 dhye(t) = T (52) — he(s1)

S1
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for every s1, s9 € [a, b].

Therefore (1.9.11) is an immediate consequence of Theorem 1.9.4.

1.9.10 Lemma: Assume that the map (z,t) — F(z,t)(n,&) is of class
F(A x [to, T], hye, W). Tf [a,b] C [to,T] and z : [a,b] — A is a solution of (1.7) then
the inequality

[2(t2) = 2(t1)llne < |hng(t2) — hne(t1)] (1.9.12)

holds for every t1,ts € [a, b].

Proof: The result follows directly from Lemma (1.9.9) if we take into account that

by definition we have

[(n, 2(s2)§) — (0, 2(51)€)| =

/ " DF(a(r).t)(n,€)

1

for every sy, s2 € [a,b)].

= |F(x(7), 52)(n, &) — F(2(7), 1) (0, §)| < |hne(s2) — hne(s1)]

1.9.11 Corollary: Assume that the map (x,t) — F(z,t)(n,&) is of class
F(A X [to, T, hye, W). Tf [a,b] C [to, T] and X : [a,b] — A is a solution of (1.7) then

X is of bounded variation on [a, b] and
VarXiap < hye(b) — hpe(a) < 400 (1.9.13)

Moreover, every point in [a, b] at which the function h,¢ is continuous is a continuity
point of the solution X : [a,b] — A.
Proof: Let a = Sy < S; < --- < Sk = b be an arbitrary division of the interval [a, b].

By ( 1.9.12 ) we have

Z [2(s5) — x(sj-1)[lne < Z e (85) — hne(8-1)| < hne(b) — hye(a)
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passing to the supremum over all divisions of [a,b] we obtain (1.9.13). The second

statement is a consequence of the inequality (1.9.12).

In the next section, we present a summary of some established results of Ayoola
[6] concerning the equivalence of the Kurzweil equation (1.7) and the associated Lip-

schitzian quantum stochastic differential equation

d

o\ X(0)€) = P(X(t),t)(n,€)

where the map (X,t) — P(X,t)(n,€) is of class C(A x [to, T], W) and W (t) = t.
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1.10 Equivalence of Kurzweil equation and the
associated Lipschitzian Quantum Stochastic
Differential Equation

1.10.1 Notation: The class C(A x [to, T], W), denotes the class of sesquilinear form-

valued maps which are Lipschitzian and satisfy the Caratheodory conditions.

1.10.2 Definition: A map P : A x [to,T] — sesq[IDRF] belongs to the class
C(A x [to, T],W) if for arbitrary n,¢ € IDQF
(i) P(x,.)(n,€) is measurable for each z € A
fti) M,eds < oo and |P(x,.)(1,€)| < Mye(s), (z,8) € A x [to, T]

(iii) There exists measurable functions K, : [to, 7] — R, such that for each

t € [to, T1, ftl; Keds < 0o, and

[Pz, 5)(1,€) = Py, 5)(0,6)] < K ()W ([l = yllye)

For (z,s), (y,5) € A x [to, T] and where for (i) -(iii) W (t) = t. and

/ 5 d8+/ an

1.10.3 Definition: For (X,t) € A x [to,T] and P belonging to the class
C’(./Zl X [to, T], W), we define for arbitrary n,¢§ € DQFE},
t
FX0.6) = [ POX)(,ds (1101)
to

The next result connects the two classes of maps defined above.

1.10.1 Theorem. Assume that for arbitrary 7, € IDQF, the map
P: Ax [ty, T] = sesq(IDRF) is of class C'(A x [to, T],W). Then for every
z,y € A, ty,ty € [to, T, F(z,t)(n, ) defined by (1.10.1) satisfies
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(iii) The map F(z,t)(n,€) belong to the class F(A x [to, T], hye, W) for each 1, ¢ €
IDRE, where

¢ ¢
he (1) :/ Mng(s)dsnL/ K7 (s)ds.
to to

The next result establishes the equivalence of the Kurzweil equation and the

associated QSDE

1.10.2 Theorem. If X : [a,b] — A, [a,b] C [to, T] is the limit of simple processes

then

| P00, = [ P50 )ds (1.10.2)

The next result establishes the existence of solution for the Kurzweil equation asso-

ciated with the Lipschitzian QSDE (1.5).

1.10.3 Theorem. A stochastic process X : [to,T] — A is a solution of equation

(1.5) if and only if X is a solution of the Kurzweil equation

d

7 X(7)€) = DF(X(7),1)(,£) (1.10.3)

on [to, T, t € [to,T], and for arbitrary n,{ € IDQF).

1.10.4 Remark: If X is a solution of (1.5) on [ty,T], then by the existence and
uniqueness results established in [6, 30], X is adapted and weakly absolutely contin-
(A).

uous and lie in L7 .
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1.11 Statement of the Problem

The technique of topological dynamics can only be applied to the study of quantum
stochastic differential equations when sufficient analytical properties of solution are
established. As with most ordinary differential equations, we cannot study the
qualitative properties of solution of quantum stochastic differential equations
(QSDEs) without knowing if the equation actually has a unique solution.

Therefore, the study of existence and uniqueness of solutions is vital to the analysis
of qualitative properties of solutions of QSDEs. Results on existence of solution for
the weak forms of QSDE is subject to the Lipschitz condition W (¢) = ¢. This
restrict the class under which the results are are applicable. There is therefore the
need to establish existence of solution under a more general Lipschitz condition.

These generalizations motivate the following questions:

(i) Suppose a quantum stochastic differential equation does not satisfy the

Lipschitz condition W (t) = t7
(ii) How can we possibly establish that a solution exists for such an equation?
(iii) is the solution unique?
(iv) is the solution stable?

(v) how well does the solution behave when it depends continuously on a

parameter?
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1.12 Aims

The aim of this research is to establish a basis for the application of the technique
of topological dynamics to the study of quantum stochatic differential equation as in

classical ordinary differential equations.

1.13 Objectives

To achieve this aim, the following objectives are outlined:

(i) To establish existence and uniqueness of solution of the Kurzweil equation as-
sociated with quantum stochastic differential equations under a more general

Lipschitz condition.

(ii) To investigate variational stability, variational attracting and variational asymp-

totic stability of solution.
(iii) To investigate converse variational stability of solution.

(iv) To investigate continuous dependence of solution on parameters of the quantum

stochastic differential equation and the associated Kurzweil equations.

1.14 Justification

In view of the foregoing, this research is strongly motivated by the need to extend
the solution space of quantum stochastic differential equation to a class of equations
that satisfy a more general Lipschitz condition and to create a framework so that the
technique of topological dynamics can be applied to the study of quantum stochastic

differential equations introduced above.
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Chapter 2

Literature Review

2.1 Introduction

In this chapter, we shall review some important results on existence of solution, sta-
bility of solution and continuous dependence of solution on parameters by various
authors. Some of these results are vital for the extension of results on existence of
solution of quantum stochastic differential equations associated with the Kurzweil
equation for a class of equations that do not necessarily satisfy the Lipschitz
condition.

It is worth mentioning that to the best of our knowledge, from the literatures con-
sulted, variational stability and continuous dependence of solution on parameters
have not been considered within the context of Ayoola and Ekhaguere’s [6-9, 30] for-
mulations of quantum stochastic differential equations and inclusions introduced in
chapter one.

The review shall essentially follow the sequence outlined below;

(2.2) Existence and Uniqueness of Solution of Ordinary Differential Equations (ODEs).

(2.3) Existence of Solution and Continuous Dependence of Solution on Parameters

of Classical Kurzweil Equation.

(2.4) Existence and Uniqueness of Solution of SDEs and QSDEs.
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(2.5) Stability of Solutions.

2.2 Existence of Solution of Ordinary Differential
Equations

Most results on existence of solution revealed consistent use of the Lipschitz function
to establish existence of solution of ordinary differential equations.

In the theory of ordinary differential equations [12, 21, 25, 27, 40, 41A, 41B, 55, 91,
100, 10/], Lipschitz continuity is the central condition of the Picard-Lindelof theorem
which guarantees the existence and uniqueness of solution to an initial value problem.
The method of successive approximation was used extensively in establishing existence
result in the above references. Some of the proofs rely on transforming the differential
equations, and applying the fixed point theorems [26, 49, 93, 97]. It was shown that
the sequence of successive approximations converged and that the limit is the solution
to the problem. The Gronwall’s Lemma was used to establish uniqueness of solution.
The present approach to the concept of an ordinary differential equation goes

back to C. Caratheodory [87]. Given an ordinary differential equation of the form
@ = f(x,1) (2.2.1)

The starting point for Caratheodory’s generalized approach to ordinary differential

equations of the form (2.2.1) is the integral equation given by

z(t) = () +/ f(z(s),s)ds (2.2.2)

where the Lebesgue integral is involved in (2.2.2). The fundamental question of
the existence of a solution of the ordinary differential equation (2.2.1) is treated by
Caratheodory as the question of existence of solution of the integral equation (2.2.2)
with the Lebesgue integral on the right hand side.

By the properties of the Lebesgue integral, a function z : J — R™ satisfying (2.2.2)

is necessarily absolutely continuous in its interval of definition because the indefinite
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Lebesgue integral has this properties. Therefore it cannot be expected that a solution
of (2.2.1) in the sense of Caratheodory possesses a derivative everywhere in its domain
of definition. Generalized solutions to (2.2.1) are absolutely continuous functions for
which their derivative exist almost everywhere with respect to the Lebesgue measure.
Caratheodory’s proof of existence of a solution to the initial value problem (2.2.1)
makes use of successive approximations.

The local version of the existence theorem for a solution of (2.2.1) in the Caratheodory
setting can be found in [27, 35, 57]. Within this context, the possibility of using
Perron’s concept of the nonabsolutely convergent integral in the integral equation
(2.2.2) was also investigated. Hence it was established that when looking for a solution
of (2.2.2), the Perron integral f; f(z(s), s)ds should first exist for every ¢t € o, v+ Q]
and therefore any function satisfying (2.2.2) behaves like the indefinite integral of a
Perron integrable function.

In [41B] Henstock is following the approach of Caratheodory in deriving existence
results for the integral equation (2.2.2). For the same reason as mentioned above (i.e.
the case studied by Caratheodory with the Lebesgue integral). To establish existence
of solution it was assumed that the function f : R™ x [a, b] — R™ is continuous, Perron
integrable,and satisfy some other conditions. Henstock’s conditions for the existence
of a solution of (2.2.1), are almost the same as Caratheodory’s conditions except for
the condition that makes it possible to interchange the order of the limit and the
integral.

Considering the results in [35] the notion of a solution of the ordinary differential
equation (2.2.1) was weakened to the case of a function defined on a nondegenerate
interval with x continuous on the given interval and differentiable almost everywhere.
This concept is more general than the concept of Caratheodory, absolute continuity is

not required for the solution. It was pointed out that if = is a function which satisfies

£(t) = 2(a) + (P) / f(a(s), )ds
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for a,t € J then it is a solution of (2.2.1) in the above weakened sense. The funda-
mental existence and unicity results for such solutions of (2.2.1) are given in [35] for

the case when f satisfies Henstock’s conditions and the Lipschitz condition

1f (2, t) = fy, DIl < L) ][z =yl

locally in the domain of f with L integrable in the Lebesgue sense. The result in [35]
concerning solutions in the weakened sense are reduced to the above mentioned case

of solutions in the Perron-Henstock sense.

2.3 Existence of Solution and Continuous Depen-
dence on Parameters of Classical Kurzweil
Equations

In order to generalize certain results on continuous dependence of solutions of ordi-
nary differential equations with respect to parameters, J. Kurzweil introduced what he
called generalized ordinary differential equations (GODESs) for euclidean and Banach
space-valued functions. Among other applications, the theory of GODESs has proved
to be useful in investigating topological dynamics of ordinary differential equations.
The generalized differential equations were thoroughly studied in [47, 52, 53-55, 79-87,
84 - 86], in which Kurzweil obtained important new results on continuous dependence
on a parameter for differential equations. The convergence effects for a sequence of
ordinary differential equations with the sequence converging in the usual way to the
Dirac function was established.

The methods of generalized differential equations were extended by Kurzweil also to
the case of differential equations in a Banach space. Here new results concerning par-
tial differential equations and some types of boundary value problems were obtained.
This was quite a new phenomenon in the theory of differential equations. This con-

tributions inspired many mathematicians working in the theory of partial differential
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equations as observed by [47].

In many practical situations, the dynamical systems described by the differential
equations contain external parameters as well as the dependent variable. In such a
case it is necessary to investigate the existence of solution and the behaviour of such
a solution with respect to the given parameters. Following the line of Kurzweil, the
ideas of continuous dependence of solution on parameters was also developed by some
authors who pointed out that in order to have continuous dependence on a parameter,
a certain "integralcontinuity” of the right hand side of the differential equation is
sufficient [51, 53].

However in [51], continuous dependence of solution on a parameter for the general-
ized ordinary differential (Kurzweil) equation was investigated. The starting point
of Kurzweil is to consider continuous functions fi(z,t), k = 0,1,..., where z4(t)

denote the solution of the equation
— = fe(z,t), x(0)=0 (3.3.1)

and z((t) denotes the solution of the generalized form of equation (3.3.1) with k
replaced by 0.
dx

— = DFRy(x.1) (3.3.2)

if there exists such a subsequence {k;} such that x,(t) — zo(t) with j — oo. In
such case the fact that x,(t) — 20(t) means that the solution () depends contin-
uously on the parameter k. The main objective here, is to include in the theory of
generalized ordinary differential equations the convergence effect of equations (3.3.1)
with £ replaced by 0 i.e.

Z—f =0= fo(z,t),z(0) =0 (3.3.3)
In [54] a theorem on continuous dependence of solution on a parameter for

generalized ordinary differential equation defined in [51] was studied. The solutions

are of bounded variation. Results on continuous dependence on a parameter are ap-
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plied to classical differential equations with a disturbing term which approximates the
Dirac function. However, only few related literatures revealed results on continuous
dependence of solution on parameters [3, 4, 27, 40, 47, 53 - 55, 87].

The main motivation for studying continuous dependence of solution on parameters
for this class of QSDEs, is the results due to [3, 4, 51, 54, 87] where the differential
equation was used to obtain approximate results due to the convergence effect of the
given differential equation. Again, Kurzweil in his seminal papers [51, 52], introduced
the Kurzweil equations. He defined the generalized differential equations and proved
an existence theorem for another class of generalized equations.

The approach of J. Kurzweil shows how the new approach to the general integration
theory was growing up from the needs of ordinary differential equations. In particular,
the presence of rapidly oscillating external forces was the main impulse for introduc-
ing a new concept of convergence into the theory of ordinary differential equations
instead of the Lebesgue integrals or classical Riemann integral.

Kurzweil showed that generalized differential equations admit discontinuous functions
as solutions. The solution whose existence is demonstrated has bounded variation and
is continuous from the left. The approach in [51] differs from simple existence results
for ordinary differential equations in that the existence domain for a solution of the
generalized differential equation is an interval for the given initial condition. In ar-
riving at the result in [51], the method of successive approximation was employed.
However, in [3, 4, 26, 87, 96| the fixed point method was employed to establish ex-
istence results. Schwabik [79 - 87| established results on existence of solution for a
class of equations that do not necessarily satisfy the Lipschitz condition. Schwabik’s
conditions for existence of solution are very similar to Kurzweil’s conditions and Art-

stein’s conditions [3, 4, 51].

o1



2.4 Existence of Solution of Stochastic Differential
Equations and Quantum Stochastic
Differential Equations

As with deterministic ordinary and partial differential equations, existence and unique-
ness of solution of stochastic differential equations have been considered by many
authors [48, 60-63, 7T1A, 71B, 94, 95, 101]. In [95] a class of stochastic differential
equations with non-Lipschitz conditions was studied. A unique strong solution is ob-
tained and the non confluence of the solutions of the stochastic differential equations
was also established. The dependence with respect to initial values was also inves-
tigated. Here the solution of the SDE depends on the growth behavior of the non
constant coefficients.

The result of [95] generalizes the classical Lipschitz condition for existence and unique-
ness of solutions and also the linear growth conditions for the non-explosion of so-
lutions [48, 60]. Again in [100], the existence of solution of SDE was established
with an improvement on the conditions of [95]. As an application, a class of infinite
dimensional stochastic differential equations over lattice fields were proved to have a
unique solution.

F. Shizan [95] gave a survey on the recent developments in stochastic differential
equations essentially in two parts; a study beyond Lipschitz conditions and isotropic
flows corresponding to the critical Sobolev exponent. For the first case, he considered

again two categories of situation:
(i) the coefficients verify local Lipschitz without global Lipschitz conditions;
(ii) the coefficients do not verify local Lipschitz conditions.

In [68], the basic tools for Bosonic Calculus were developed. A necesary and sufficient
condition for the existence of a unitary evolution satisfying a quantum stochastic dif-

ferential equation with bounded coefficients was obtained. This theory has many
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applications, such as in the dilation of dynamical semi groups, the construction of Q
diffusion in the sense of [14] and modelling physical systems. The QSDE is unitarily
equivalent to a symmetric boundary value problem (BVP) for the Schrodinger equa-
tion [38]. It was proved that the solution of the Hudson and Parthasarathy QSDE in
the Fock space coincide with the solution of a symmetric (BVP) for the Schrodinger
equation in the interaction representation generated by the energy operator of the
environment.

In [16], it was shown that a stochastic differential equation of the form
dXt = F(Xt, t)th + G(Xt, t)th + H(Xt, t)dt

has a unique solution in the L?— space of the Clifford algebra for any initial condi-
tion provided that the coefficients F,G,H satisfy a Lipschitz condition with respect to
changes in the initial condition, and in the coefficients F,G,H.

J. Martinlingsay and G. Adam [59A] established and proved the existence and unique-
ness theorems for QSDE with nontrivial initial conditions for coefficients with com-
pletely bounded columns. Applications are given for the case of finite-dimensional
initial space or, more generally, for coefficients satisfying a finite local condition.
Necessary and sufficient conditions are obtained for a conjugate pair of quantum
stochastic Cocycles on a finite dimension operator space to strongly satisfy such a
QSDE. This gives an alternative appoach to quantum stochastic convolution cocycles
on co-algebra.

The theory of quantum stochastic differential equations, which are non commutative
generalizations of classical stochastic differential equations, have undergone rapid de-
velopments in recent times [15 - 18, 34, 43-46, 61, 68-70, 98]. The recent work done
by Ekhaguere and Ayoola [6 - 9, 30, 31] have been of immense contribution to nu-
merical solutions of Stochastic differential equations (SDEs) and quantum stochastic
differential equations (QSDEs). Some underlying principles present in many of these

papers, will be of immense contribution in extending the solution space of QSDEs to
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solutions that do not necessarily depend on the Lipschitz condition.

Ekhaguere [30] approach in the study of quantum stochastic differential inclusion
(QSDI) within the frame work of Hudson and Parthasarathy formulation of quan-
tum stochastic differential equations(QSDESs) is a major contribution in simplifying
QSDEs (1.1) to the form (1.3). Results concerning the existence of solution of a
Lipschitz QSDI and the relationship between the solutions of such an inclusion and
those of its convexification were studied. This result also represents a generalization
of the Gronwall Filippov existence theorem and the Filippov - Wazewski theorem for
classical differential inclusions. A quantum stochastic differential equation is a special
case of quantum stochastic differential inclusion.

In the paper [31], Ekhaguere studied quantum stochastic differential inclusions of hy-
permaximal monotone type, under very general conditions. Using a nice choice of the
partitions of time interval, Ekhaguere introduced discrete schemes which approximate
the quantum stochastic differential inclusions. Results of how the solutions of two
such schemes compare was established alongside some proofs on uniform convergence
of the sequence of approximating schemes. Lastly, existence of an evolution operator
corresponding to each such inclusion was proved. However as mentioned earlier there
have been corresponding developments in their numerical solutions. Unique and uni-
tary analytic solutions of some of these equations are known to exist but are difficult
to come by.

Ayoola in [6 - 8], has contributed immensely to the development of numerical schemes
which is a major breakthrough in SDEs and QSDEs. Discrete schemes that
approximate matrix elements of solution of the form (1.3) were established. This was
accomplished by assuming some smoothness conditions on the map t — (n, X (¢)£),
Lipschitz and continuity conditions on the map (n,&) — P(t, X)(n,§).

Questions of convergence and consistency in respect of discrete schemes that

approximate matrix elements of solutions of QSDE (1.3) were also addressed.
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The introduction of these schemes was facilitated by the differentiability of the matrix
elements (1, X (t)¢) of solution X of problem (1.3) since they have the advantage of
being differentiable.

In [7], as an appendix, the existence and uniqueness of solution of equation (1.3)
introduced in chapter one was established by supposing that the coefficients E.F,G H
appearing in (1.3) belong to L? (I x A) and are Lipschitzian. Also the map (1, £) —
P(t,z)(n,&) is a sesquilinear form for fixed (¢,z). The explicit form of this map
is given by equation (1.6). Ayoola [8] also established the Lagrangian quadrature
scheme. Although this scheme produced better results than the Euler scheme but
subject to the Lipschitz condition and some other conditions.

However in [6], the equivalent form of an inclusion, which is a first order non classical
initial value ordinary differential equation(1.5) was studied. The Kurzweil equation
(1.7) associated with quantum stochastic differential equation (1.5) was introduced
and studied. It was established that equations (1.5) and (1.7) are equivalent. And
hence existence of solution of QSDE (1.5) imply existence of solution of the associated
Kurzweil equation (1.7) and conversely. The results were used to obtain a reasonably
high accurate approximate solution for QSDEs which is better than the Euler scheme
and other multistep schemes considered in [7, §].

This scheme is applicable to a wide class of equations that satisfy the Lipschitz and
Caratheodory conditions. To the best of our knowledge, no other significant contribu-
tions have so far been reported in the literature concerning existence of solution for a
class of quantum stochastic differential equation that satisfy a more general Lipschitz
condition.

In analogy to ordinary differential equations, where existence of solution for a class
of equation that fails to satisfy the Lipschitz condition were studied and established,
in this thesis, we shall establish existence of solution for a class of quantum stochas-

tic differential equation that satisfy a more general Lipschitz condition especially for
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those class of equations that will fail to satisfy the Lipschitz condition. Thereby,

making the results in [6] a special case of the results established here.

2.5 Stability of Solution

The theory of qualitative properties of solutions of ordinary differential equations
and generalized ordinary differential equations such as stability, convergence, bound-
edness, etc. have received series of attention in recent years [2, 13, 50, 59B, 63, 66,
67,72, 73,79, 83, 74 - 78].

Stability means insensitivity of the state of the system to small changes in the initial
state or parameters of the system. For a stable system the trajectories which are
close to each other at a specific instant should therefore, remain close to each other
at all subsequent instants.

Lypunov [59B] introduced the concept of stability of a dynamical system. Two
methods for dealing with stability problems were introduced. While the first method
is of a special nature, the second method (direct method) has developed into an extra
ordinary useful tool. The method is based on a real- valued Lyapunov function V,
which can be viewed as a general distance from the origin. Lyapunov established
sufficient conditions for stability. However, Perestjuk [71A, 71B] showed that
Lyapunov’s conditions are not only sufficient but necessary as well. Sufficient condi-
tions for uniform stability in terms of a certain Lyapunov function were also formu-
lated.

In [35], Lyapunov’s second method was employed to establish integral and integral
asymptotic stability of ordinary differential systems with respect to impulsive pertur-
bations. The objective of this investigation was to obtain sufficient conditions for the
integral and integral asymptotic stability of the trivial solution of the given equation.

The proofs of these results crucially depend on almost everywhere differentiability of
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the function U, and this property is guaranteed because U is a function of bounded
variation.

Again in [79, 81, 83, 92, 98, 99], the concept of variational stability was also intro-
duced and studied. by H. Okamura. T. Vrko¢ [99] considered Caratheodory equations
and pointed out that Okamura’s variational stability is equivalent to his concept of
integral stability. There is an improvement of the results in [99] given in [23].

In the case of stochastic differential equations, it turns out that there are at least three
different types of stochastic stability: stability in probability, almost sure stability and
moment stability. Bucy recognized that stochastic Lyapunov function should have
the super-martingale property and gave sufficient criteria for stability in probability
and moment stability. Almost sure stability was considered by Has'minskii for linear
stochastic differential equations. Stochastic stability has been one of the most active
areas in stochastic analysis and many mathematicians have devoted their interest to
it.

In [2, 13, 24, 48, 50, 56,], the Lyapunov’s method was used to establish stability re-
sults for the given solution. Continuity and positive-definite conditions were assumed.
However, in [7] the stability of the quantum stochastic differential equation was es-
tablished using the simple process (X,,(¢)) as an iterate to the initial conditions.
There are other methods of establishing stability of a stochastic differential equation
as explained above but the closest and most applicable to our approach is the result
due to [59B, 87] where a Lyapunov function is used with some conditions imposed
on it. Aside from the Lyapunov method, there are also other methods such as the
Lagrange method, but Lyapunov method has proved very effective in establishing sta-
bility results for most differential equations [41A, 41B, 74, 75, 83, 91]. In summary,
Lyapunov stability of ¥ = 0 means that if a solution y(t) starts near y = 0 it remains
near y = 0 in the future (¢ > 0); and Lyapunov asymptotic stability of y = 0 means

that, in addition y(t) — 0 as t — oo [40, 73, 100].
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The contributions on existence and uniqueness of solution of Kurzweil equations and
the associated QSDEs made by Ayoola, Ekaguere [6, 30] and contributions made by
other authors cited above will be generalized here. The equations have been developed
using Fock space stochastic calculus introduced by Hudson and Parthasarathy [44],

and are non-commutative generalizations of classical stochastic differential equations

[46, 68 - 70].
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Chapter 3

Methodology

3.1 Introduction

In this chapter, we shall discuss the methods we used to establish the major results
on existence of solution, variational stability and continuous dependence of solution
on parameters. This chapter will consist of three sections. Section 3.1 shall concern
the method of establishing our result on existence and uniqueness of solution of the
Kurzweil equation (1.7) associated with QSDEs (1.5). In section 3.2, we shall discuss
the method employed in establishing results on variational stability and lastly, we
shall discuss the method of establishing results on continuous dependence of solution
on parameters in section 3.3.

For existence of solution,we adopt the method of successive approximation employed
in [30] to establish the main result on existence of solution. Since the equivalence of
the quantum stochastic differential equation and the associated Kurzweil equation has
been established in [6], we shall establish the existence of solution of equation (1.5)
using the equivalent quantum stochastic differential equation (1.3). The existence of
solution of the QSDE (1.5) will then imply the existence of solution of the associated
Kurzweil equation (1.7).

The methods we shall discuss in sections 3.3 and 3.4 are extensions of the methods
employed in [3, 4, 87] to the present noncommutative quantum setting. The discussion

shall follow the outline bellow:
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(3.2) Method of proof on Existence and Uniqueness of Solution.
(3.3) Method of proof on Variational Stability of Solution.

(3.4) Method of proof on Continuous Dependence on Parameters.

3.2 Method of proof on Existence and Uniqueness
of Solution

We consider the map (z,s) — P(x, s)(n,&) which is of class

C(A x [to, T],W),W(t) # t. The existence of solution of the QSDE (1.3) will be
established as follows:

by constructing a 7, - Cauchy sequence {®,(t)},>¢ of the successive approximations
of ® with the property that the sequence {-(n, ®,(7)¢)},>0 is also Cauchy in C for
arbitrary n,¢ € DQF.

We Define

O,.1(t) = Xo+ / (E(®n(s),s)d Ar (5) + F(Pr(s),5)dA7 (s)

to
+G (P, (s), s)dAs(s) + H(D,(t),t)ds).

for n > 0 and establish the convergence of these successive approximations. This is
possible since ®,, is a cauchy sequence in A and must surely converge uniformly to
some ® in A since the space A is complete. Lastly we show that ® satisfies the given
quantum stochastic differential equation. This is also possible since the sequence of
stochastic processes ®,, are simple processes whose limit exists.

To establish uniqueness of solution, we adopt the most common technique to proving
uniqueness. That is, assume that there exist two solutions say x and y that satisfy
the given conditions, and then logically deducing their equality by applying the Gron-
wall’s inequality. The solution of the QSDE (1.3) will then imply the solution of the

Kurzweil equation (1.7) associated with the QSDE (1.5). This is also possible since
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the equivalence of equations (1.5) and (1.7) has been established in [6].

3.3 Method of proof on Variational Stability of
Solution

In this section we discuss the method of establishing variational stability and asymp-
totic variational stability of solution of equation (1.7). Since equation (1.5) is
equivalent to equation (1.7), the results will also hold for equation (1.5). Because it is
difficult to explicitly write the solution to the given equation, we employ Lyapunov’s
method to establish results on all kinds of variational stability of the trivial solution
x = 0 of equation (1.7). Lyapunov’s method enables one to investigate stability of
solution without explicitly solving the differential equation by making use of a real-
valued function called the Lyapunov’s function that satisfies some conditions such as
positive definite, continuity, etc.

In this case, we assume that the maps, (X, t) — P(z,t)(n,¢) and (z,t) — F(x,t)(n,§)
are of class C(A x [to, T], W), W (t) # t and F(A x [to, T], hye, W) respectively. The
stochastic processes considered here are also of bounded variation as in [13, 87].
Assume that for every initial value z(t) = zo € A, there exists a unique solution

which is denoted by x(t). Assume further that
F(0,t)(n,§) =0 forall t >t

So equation (1.7) introduced in section 1.1 has the solution x = 0 corresponding to
the initial value z(ty) = 0. This solution is called the trivial solution.

To establish variational stability, it is only needful to assume that the function
V(z,t)(n,§) is real-valued, bounded and achieves its minimum at # = 0. The func-
tion V' (z,t)(n, £) has the guaranteed property that as the trajectory moves, the value
of this function along the trajectories strictly decreases. Since V(z,t)(n,§) is lower

bounded by zero and is strictly decreasing, it must converge to a nonnegative limit
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as time goes to infinity. Indeed all the conditions imply that V(x,t)(n,£) — 0 as
t — oo. Since x = 0 is the only point in space where V (z,t)(n, ) vanishes, we can
conclude that z(t) goes to the origin as time goes to infinity.

Once again we emphasize that the significance of Lyapunov’s meyhod is that it al-
lows stability of the system to be verified without explicitly solving the differential
equation (1.7). Lyapunov’s method, in effect, turns the question of determining sta-
bility into a search for a so-called Lyapunov function, a positive definite function of
the state that decreases locally along trajectories. The type of theorems that prove
existence of Lyapunov functions for every stable system are called converse Lyapunov
theorems. This we shall establish by assuming knowledge of variational stability of

the solution of equation (1.7).
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3.4 Method of proof on Continuous Dependence
on Parameters

For continuous dependence of solution on a parameter we adopt the method of con-
vergence employed in [87] to our present noncommutative quantum setting. Since
the solution of equation (1.5) belongs to an infinite dimensional locally convex space,
a sequence {X,} in A converges to an element X in A if and only if the sequence
{(n, X,,£) } converges to {(n, X&)} in the complex field for all 7, € IDRE. Also since
the stochastic process z : [a,b] — A lie in Ad(A)yee N BV (A), by theorem 1.9.6 the

integrals
b
/ DF(x )(n,€) and / P(z,t)(n,&)dt exist
where

F(a,t)(1,€) = / P, £)(1,€)dt

Again by theorem 1.9.6 we show that the integrals

/DFk t)(n,§) and /DFo 7),t)(n,€)

exist and by taking the limit as k¥ — oo we can show that the two integrals are equal
to each other. This is also possible since the stochastic process xy, o, ...,z are sim-

ple processes and lie in Ad(j)wac N BV(.[I) and hence when k — oo, Fj, — Fj.
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Chapter 4

Existence and Uniqueness of
Solution of Kurzweil equations
associated with Quantum
Stochastic Differential Equations

4.1 Introduction

In this section, we establish existence and uniqueness of solution for the equivalent
form of the quantum stochastic differential equation (1.5) introduced in chapter one.
We consider the case of QSDE where the coefficients satisfy a more general Lipschitz
condition of which the Lipschitz condition considered in [6] will be a special case of
the results here.

On this occasion, we consider the case when the map (x,t) — P(z,t)(n,§) is of
class C(A x [to, T],W) and W (t) # t. This generalizes the lipschitz case considered
in [6] where W (t) = t. The results here consequently widens the process for which
the theory of quantum stochastic differential equation is applicable.

We adopt the method of successive approximations as in [7, 30] to establish the results
here. We also use the notations and definitions of the spaces and concepts presented

in chapter 1.
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4.2 Existence of Solution

We consider the following quantum stochastic differential equation introduced in

chapter one.

dX(t) = E(X(@),t)dN: (t)+ F(X(t),t)dA,(t)

HFG(X (), 8)dAs () + H(X (1), t)dt), X(to) = Xo,t €T (4.2.1)

We establish the existence and uniqueness of solution of equation (4.2.1) under the

conditions of the following definition.

4.2.1 Definition A map P : A x [to,T] — sesq[IDQE] is said to be of class
C(A X [to, T], W), W (t) # t if for arbitrary 7,£ € IDQE

(i) P(z,.)(n,€) is measurable for each = € A

(ii) There exists a family of measurable functions M, : [to,T] — R, such that

i Mye(s)ds < oo and |P(x, )(n,€)| < Mye(s), (x,5) € A x [to, T]

(iii) There exists measurable functions K,¢ : [to, 7] — Ry such that for each ¢t €

[to, T7, fti Ke(s)ds < oo, and
| Pz, 5)(n, &) — Py, 5)(n, )] < K ()W ([l = yllne)
For (z,s), (y,s) € A x [to, T] and

hre(t) = /t: M (s)ds + /t: K e (s)ds

4.2.2 Definition For (z,t) € A x [ty, T] and P belonging to class C'(A x [to, T], W),
with W (t) # t, we define for arbitrary n,§ € DQFE},

Fle.t)(n, ) = / P(x, 5)(1,€)ds (4.2.2)

to
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Next we present and establish a major result.

4.2.1 Theorem
(i) Let P(z,t)(n, €) be of class C(A x [to, T], W), W (t) # t.

(ii) Assume that the coefficients E, F, G, H appearing in equation (4.2.1) satisfy the

general Lipschitz condition and belong to L2 (I x A).

loc

Then for any fixed point (Xo,%,) € A x I there exists a unique adapted and
weakly absolutely continuous solution ® of the quantum stochastic differential

equation (4.2.1) satisfying ®(ty) = Xo.

Proof. We start by constructing a 7,,— Cauchy sequence {®,(t)},,>¢ of successive ap-
proximations of ® in A. All through except otherwise stated 7, £ € IDRFE is arbitrary.
Fix T > tg, t € [to, T]. Define ®¢(t) = Xo, and for n > 0

Byo(t) = Xo+ / (B(@4(3), 5)d Ay (5) + F(®@u(s), 5)dAH (s)

to

+G (P, (s),s)dAs(s) + H(D,(s), s)ds).

We let each ®,(t),n > 1 define an adapted weakly absolutely continuous process in
LQ

loc("i>'
By hypothesis, F(Xy, s), F(Xo, s), G(Xo, s), and H(Xy, s) belong to A, for s € [to, T

and FE(Xy,.), F(Xy,.),G(Xy,.), and H(Xy,.) lie in L2 (A). Therefore the quantum

loc

stochastic integral which defines ®,(t) exists for ¢ € [to, T
By equation (1.3.2), ®(¢) is weakly absolutely continuous and hence locally square
integrable.

Assume now that ®,(t) is adapted and weakly absolutely continuous, then each

E(®,(s),s), F(®,(s),s), G(P,(s),s) and H(P,(s),s) is adapted and lie in L2 (A).

loc

Thus ®,,.1(t) is adapted and well defined.

Again by equation(1.3.2), ®,,,(¢) is a weakly absolutely continuous process in L (A).

loc
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Hence we have proved our claim by induction. We consider the convergence of the
successive approximations.

By equation (1.3.2) and the definition of the map P in section 1.6 we have,
| @ri1(t) = Pult) |lne=] (0, (Pry1(t) — Pu(t))§) |=
|/‘ 0.6) ~ P(®ucr(5). )0, )| (423)

Remark. The hypothesis (ii) of proposition 1.6.1 holds in this case but with the
general Lipschitz condition W (t) # t.

Hence since the coefficients E, F, G, H are Lipschitzian, by proposition 1.6.1(ii), the
map (z,t) = P(X,t)(n,§) also satisfy the general Lipschitz condition with Lipschitz

function K7, : [to, T] — (0, 00) lying in Ly, ([to, T]) and is also of class
C(A X [to, T], W), W(t) # 1t ie,

|P(z,t)(n, &) = Py, 1) (0, &) < K OOW ([ # =y llne)
forall zye A te [to, T'.

Hence substituting the last inequality in (4.2.3), we get

| () — M</Kp W ®a(s) — Bur(s) [lpe)ds (4.2.4)

Since the map s — ||®1(s) — Xo||,¢ is continuous on [to, T'], we put

Rye = sup || ®1(s) — Xolye, s € [to, T

s€[to,T)

this implies that [ @1(s) — Xollye < Rye and = W(|®1(s) — Xofls¢) < W(Rye) since

W(t) # t.
Also let

From (4.2.4) we have

| @ria(t) = Balt) e S n=12,. (4.2.5)



This we prove by induction as follows.

For n = 1, inequality (4.2.5) holds by considering (4.2.4). Assume that (4.2.5) holds

forn ==~k
i.e.
M k
| Beca(t) — e(t) < MO,y (426
then by (4.2.4)
[Deralt) = Brar (B¢ < / K25 W ([9141(5) — Bi(5) )
Rye) (Mg (s))"
/ o ds
”f / c(s))Fds by (4.2.6)
By applying integration by parts, we obtain
t k41
r_ (Mye(t))
J O (127)
Therefore,
W<Rn£)(Mn£(t))kH

W@ pa(t) — Prpa(t)[] e < (k+1)!

So that (4.2.5) holds for n = k + 1 and so holds for n = 1,2, 3, ....

Therefore, for any n > k,

| Pryr(8) = Prsr () [lne= [z (Prnsr () = P ()l

S E;Ln:kJrl“q)m—&-l (t) - q)m(t)”ﬂf

W(RnE) (Mnﬁ(T))m

<3yn
m)!

m=k+1

It follows that ®,,(t) is a cauchy sequence in A and converges uniformly to some ®(t).
Since ®,,(t) is adapted and weakly absolutely continuous, the same is true of ®(¢).

Next we show that ®(t) satisfies the quantum stochastic differential equation (4.2.1).
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Surely (I)(to) = X(to) = Xo.

By equation (1.3.2)

/t [E(®n(s), 5)d Ar (5) + F(Prn(s),5)dA; () + G(Pr(s),5)dAs(s) + H(Pn(s), 5)ds]

né

/t [E(®(s), 5)d Ax (5) + F(D(s), s)dAT (s) + G(P(s), s)dAs(s) + H(P(s), s)ds]

né

/(P(q) (s),8)(0,€) = P(®(s),5)(n,€))ds

/Kp W (|| ©.(s) — D(s) ||lpe) — 0 as n — o0

Since ®,,(s) — ®(s) in A uniformly on [to, T7].
Thus

O(t) = lim P,y (t)

n—oo

n—o0

+G(D,(s),s)dAr(s) + H(D,(s), s)ds)
_ X+ /t (B(@(s), $)d Ay (5) + F(®(s), s)dA (s)

+G(D(s),5)dAs(s) + H(P(s), s)ds).

= X+ lim(/t (E(®n(s),s)d Ax () + F(Pn(s), s)dAS (s)

That is ®(t),t € [to, T] is a solution of equation (4.2.1).
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4.3 Uniqueness of Solution

Suppose that Y (t),t € [to, T] is another adapted weakly absolutely continuous solu-

tion with Y'(ty) = Xo. Then, by equation (1.3.2), we obtain again

190 =Y ()l | | (P)9)06) = POV 9 s

/Kﬁ Wl @(t) — Y(5) [lc)ds

Since the integral j;z K7:(s) exists on [to, T], it is also essentially bounded on the

given interval. Hence, there exists a constant C,¢; such that
esssup K (s) = Cuer, s € [to, T1.

Thus
t
190) =Y (0) he= Coea | WU B0 = V(o) lye)ds
0
By the Gronwall’s inequality, we conclude that ®(t) = Y(¢),€ [to,T]. Hence the
solution is unique.
4.3.1 Remark
The results on existence and uniqueness of solution of quantum stochastic differential
equation established here implies existence of solution of the associated Kurzweil

equation (1.7) for a class of equation that satisfy the general Lipschitz condition

W(t) £ t.

70



Chapter 5

Variational Stability of Kurzweil
Equations associated with
Quantum Stochastic Differential
Equations

5.1 Introduction

Most differential equations, deterministic or stochastic, cannot be solved explicitly
[37-40, 48, 63, 91, 94, 4, 7'], nevertheless we can often deduce a lot of useful informa-
tion by qualitative analysis about the behaviuor of their solutions from the functional
form of their coefficients. The long term asymptotic behaviour and sensitivity of the
solutions to small changes is of great interest. This is very important especially in
measurement errors, initial values and many more.

In this section, we study variational stability of the unperturbed equation (1.5) and
variational stability with respect to perturbations of the quantum stochastic differ-
ential equation (1.5) introduced in chapter one. Variational stability is a generalized
concept which is suitable for the class of generalized nonclassical ordinary differential
equations studied in chapter 4 because of the local finitness of the variation of a so-
lution.

We employ the Kurzweil equation associated with this class of quantum stochastic

differential equation(QSDE) to establish results on variational stability, variational
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attracting, variational asymptotic stability and converse variational stability.

It is important to mention here, that results on variational stability are not only re-
stricted to the general case considered here but are applicable to the case studied in
the literatures with the Lipschitz condition W (t) = t.

The next section will be divided into three sections 5.2, 5.3 and 5.4. Section 5.2 will
be devoted to the concept of variational stability of the Kurzweil equation associated
with QSDE. Here, results on variational stability, variational attracting, relationship
between variational attracting and asymptotic variational stability will be established
using their definitions and the converse method.

In section 5.3, we shall establish some auxiliary results which will be used to estab-
lish the main results on variational stability and asymptotic variational stability. We
shall use Lyapunov’s method to establish the major results on variational stability
and asymptotic variational stability of the Kurzweil equations associated with
QSDEs.

Lastly, in section 5.4, the converse of the theorems on variational stability and
varaitional asymptotic stability will be discussed. It is worth mentioning that con-
verse variational stability is more like a search for a Lyapunov’s function [39, 52, 72,

87]. It gaurantees the existence of a Lyapunov function.

5.2 Concepts and Definitions of Variational
Stability

We introduce the concept of variational stability of quantum stochastic differential
equations driven by the Hudson - Parthasarathy integrators A, (t), A;(t), Ay(t)
dX(t) = E(X(t),t)d As (t) + F(X(t),t)dA; (t)
+G(X (), t)dAs(t) + H(X(t), t)dt
X(ty) = Xo, t€][0,T] (5.2.1)
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We shall consider the Kurzweil equation associated with the equivalent form of (5.2.1).
As in the references [6, 7, 30] solutions of (5.2.1) are A - valued processes where A is

a locally convex space defined previously. We adopt the definitions and notations of

the following spaces defined in chapter one Ad(A), Ad(A)yee, LV (A), L2 (A) and

loc loc

BV (A). For arbitrary n,¢ € IDRFE, the equivalent form of (5.2.1) is given by

—(n, X(@®)§) = PX(t),t)(n,¢)
X(0) = Xo, tel0,T] (5.2.2)

where the map (z,t) — P(z,t)(n,€) is as defined by equation (1.6). We employ the

associated Kurzweil equation introduced in chapter one given by

L X(r)E = DFX(),H(0.)
X(0) = Xo telo,T), (5.2.3)
where
F(X.)(n,€) = / P(X,5)(1,€)ds (5.2.4)

In chapter four, it has also been shown that the map (z,t) — F(z,t)(n,&) is of class
F(A x [0,T], hye, W) and the map (x,t) — P(z,t)(n,€) is of class C(A x [0, T], W)
respectively.

Existence of solution has been established. Consequently, existence results enables
one to investigate the variational stability of solution. This investigation is made
possible since solutions of equation (5.2.3) (and therefore of (5.2.2)) are quantum
stochastic processes of bounded variations. Variational stability deals with the mea-
surement of the distance between solutions in the space of stochastic processes of
bounded variation using the seminorms defined by their bounded variations.

Since the solution X € Ad(A)ya of equation (5.2.3) are stochastic processes of
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bounded variations, we introduce and study the issue of variational stability of (5.2.3)
in analogy to the case of generalized ordinary differential equation of classical type
[87].

In addition to other assumptions, assume that the map (z,t) — F(z,t)(n, §) satisfies

F(0,t2)(n,8) — F(0,t1)(n,§) =0 (5.2.5)

For every t1,t, € [0,T] and for arbitrary n,{ € DQE.

This assumption evidently implies that
52
| DPO.8)0.6) = FO.5)(1.) ~ F0.50)(0.6) =0
s1

_ / P(0,)(n,€)ds = 0, s1,55 € [0,T]

S1

and therefore the trivial process given by X(s) = 0, for s € [0, 7] is a solution of the
Kurzweil equation (5.2.3).
Next we introduce some concepts of stability of the trivial solution X (s) = 0,s € [0, T]

of equation (5.2.3).

5.2.1 Definition: The trivial solution X = 0 of equation (5.2.3) is said to be
variationally stable if for every e > 0, there exists §(n, &, €) := d,¢ > 0 such that

if Y : [0,7] — A is a stochastic process lying in Ad(A)wac N BV (A) with
Y (0)llne < One

and
Var (Y9~ [ DFOG1.00.6)) < b
then we have

Y (@)lle <€

For all ¢te€[0,7] and forall n,{ec DQF.
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5.2.2 Definition: The trivial solution X = 0 of equation (5.2.3) is said to be
variationally attracting if there exists dp > 0 and for every ¢ > 0, there exists

A= A(e),0 < A(e) < T and B(n,&,€) = B > 0 such that if

Y € Ad(A)ae N BV (A) with [[Y(0)]l¢ < and

Var (@6 - [ DFY).00.9) <

then

Y (t)]le <€, forall te[AT]

5.2.3 Definition: The trivial solution X = 0 of equation (5.2.3) is called variationally
asymptotically stable if it is variationally stable and variationally attracting.

Together with (5.2.1) we consider the perturbed QSDE

dX(t) = E(X(t),t)d As (t)+ F(X(t),t)dAS(t)
+G(X(t),t)dAs(t) + (H(X(t),t) + p(t))dt
X)) = X, (5.2.6)

where p € Ad(A)wee N BV (A) The perturbed equivalent form of (5.2.6) is given by

d

2 X086 = PX(E),)(1.€) + (0, p(t)E)

X(0) = X, (5.2.7)

The Kurzweil equation associated with the perturbed QSDE (5.2.2) then becomes

d

27 (0, X(7)€) = DIF(X(7),)(1,€) + Q(t)(n, )] (5.2.8)

where @ : [0,7] — A belongs to Ad(A)we N BV (A) as well.
We remark here that the map given by equation (5.2.7) is of class C(A x [to, T], W)

where

F(X.1)(n,€) = / P(X, 5)(n,€)ds

to
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and

(n,p(t)€) == Qt)(n, &)

It follows that
[F(z,t2)(n, ) + Qt2)(n, §) — F(x,t1)(n,§) — Q1) (n, )]
< Jhne(tz) + Varpp Q1) — hye(t) — Varp, Q(1)]
For ze€ A, and ty,t, €[0,7)
and
‘F(l‘,tg)(??,f) + Q(tQ)(naf) - F(%h)(%@ - Q(tl)(%f)
—(F(y,t2)(n,€) + Q(t2)(n, &) — F(y,t1)(n, ) — Q1) (n, §))]

< W(llz = yllye) [Pe(t2) — hae(t1)]

S W(llz = yllne) | hne(t2) + Varp, @ — hne(tr) — Varip, Q)

and therefore the right hand side F(z,t)(n,&) + Q(t)(n, &) of equation (5.2.8) is of
class F(A x [0, T, hye, W) where

iln&(t) = hnﬁ(t) + Var[o,t]Q(t)(n, £),

and all fundamental results (e.g. the existence of solution) hold for equation (5.2.8)

and hence (5.2.7).

5.2.4 Definition: The trivial solution X = 0 of equation (5.2.3) is said to be varia-
tionally stable with respect to perturbations if for every e > 0 there exists § = d,¢ > 0
such that if |Yp|l,e < dye, Yo € A and the stochastic process Q belongs to the set

Ad(A)wee N BV (A) such that

Var(Q(t)(n,€)) < dye, then [[Y(t)]lye < e
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for ¢ € [0,T] where Y (¢) is a solution of (5.2.8) with Y (0) = Yj.

5.2.5 Definition: The solution X = 0 of (5.2.3) is called attracting with respect to
perturbations if there exists dg > 0 and for every € > 0, there is a A = A(e) > 0 and

B(n,&,€) = B > 0 such that if

Yollne < o, Yo € A

and @ € Ad(A)ya N BV (A) satisfying Var(Q(t)(n,§)) < B,
then

1Y (0)llne < e,

for all ¢ € [A, T, where Y(¢) is a solution of (5.2.8).

5.2.6 Definition: The trivial solution X = 0 of equation (5.2.3) is called asymptot-
ically stable with respect to perturbations if it is stable and attracting with respect

to perturbations.

5.2.7 Notation: Denote by BV (A) () Ad(A)uqe the set of all adapted stochastic
processes ¢ : [0,T] — A that are weakly absolutely continuous and of bounded vari-

ation on [tg, T'.

Remark: In analogy to the case of generalized ordinary differential equation [87],
the concept of variational stability introduced in this section concerning QSDE(5.2.1)
comes from the following idea.

If a certain stochastic process Y : [0,7] — A is such that the initial value Y (0) lies
in some small neighbourhood of the trivial process X = 0 in the locally convex space

A and the variation of the complex valued function

(1Y ()€) = (.Y (0)€) — / DF(Y(r),1)(n.6)
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on [0,T7] is small enough for all n,& € IDRF, then Y () also lies in some small neigh-
bourhood of the trivial process for all ¢ € [0, T].

However, the stability with respect to perturbations is occasioned by the desirability
that the solutions of the perturbed associated Kurzweil equation (5.2.8) be close to
zero on the given interval [0,7] whenever the initial value Y (0) is close to zero and
the variation of the perturbation term Q(t)(n, &) of equation (5.2.8) is small enough.
The next results shows the equivalence of these concepts of stability given by the

above definitions.

5.2.1 Theorem:

(a) The trivial solution X = 0 of the Kurzweil equation (5.2.3) associated with the
equivalent form (5.2.2) of QSDE (5.2.1) is variationally stable if and only if it

is stable with respect to perturbation.

(b) The trivial solution X = 0 of (5.2.3) is variationally attracting if and only if it

is attracting with respect to perturbations.

Proof (a)(i) Assume that the trivial solution of (5.2.3) is variationally stable.

For a given € > 0, let 0, = d,¢(e) > 0 be given by Definition 5.2.1, assume that Y € A
such that [|Yo|,e < 0pe and Var(Q(¢)(n,€)) < 0, V 1n,§ € IDRF and Y (t),t € [0,
is a solution of (5.2.8) satisfying Y (0) = Yy. Since Y is a solution of (5.2.8) and hence
of (5.2.7), then Y € Ad(A) e N BV (A) and satisfies for any s, s, € [0,7]

(.Y (2)6) — ¥ ()6 = | " DEY (), 0)(1,€) + Qs2) (1, €) — Q(s1)(n, )

1

Hence, by the additivity of the Kurzweil integrals

(1, Y (55)6) — / CDEY (), 0(0.€) — (0. Y (51)€)

+ / " DEY(1),0)(1,€) = Q(52)(1,€) — Q1)1 )
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for any sy, 9 € [0, 7.

Consequently,

Varn (0.Y(6)6) = [ DFOY(0.000.9) = Varon(@r)(0.6) < b

By the assumption of variational stability of the trivial solution, we have
1Y (£)]lne <€, t€[0,T].

This implies that the trivial solution x = 0 of (5.2.3) is stable with respect to pertur-
bations.

(ii) Assume that the trivial solution of (5.2.3) is stable with respect to perturba-
tions. For € > 0, let § > 0 be given by definition (5.2.4). Suppose that the process
Y :[0,T] — A lying in the set Ad(eA)uq. N BV (A), is a solution of (5.2.8) such that
[(0)]l¢ < by and

Varpm ( / DF(Y ) (1, f)) < e

for s1,s9 € [0, 7], we have

(Y ()~ Y (09 = [ DY )00+ Y (s2)6) -
- [ PPE 000 - (1Y (509 +
+ [ PP (.00
— [ DPY®).00.9 + Q). ~ Q)8 (529)

S1

where
Qs)(n, &) = /DF HLE), for 5 € [0,7]

Since Q € Ad(A)yee N BV (A) and (5.2.9) shows that the stochastic process Y is a

solution of equation(5.2.8) on [0, 7] with this @ and ||Y(0)],¢ < d,¢. Moreover

Var,r ( / DF(Y )1, f)) < One



Hence by the assumption of stability with respect to perturbations we get ||Y (¢) ||, < €
for t € [0,7] and X = 0 is variationally stable.

(b)(i) Assume that the trivial solution of (5.2.3) is variationally attracting. Then
there exists a dg > 0 and for a given € > 0 also A > 0 and B > 0, by the Definition
5.2.2. If now Y € A is such that ||[Y(0)||, < do, Q belong to the set

Y € Ad(A)yae N BV (A) where VarQp s < d,¢ and y(t) is a solution of (5.2.3) then

Varr (0¥ (906~ [ DFY.00.6)) = VarQ().) < 5

Hence by Definition 5.2.2 we have ||Y(¢)||,e < e Vt € [A,T] and X = 0 is
variationally attracting with respect to perturbations.
(ii) If X = 0 is attracting with respect to perturbations, for ¢ > 0, let §5 > 0,
A= A(e) >0, B= B(e) >0 be given by Definition 5.2.5 such that ||Y(0),¢ < do.
Assume that Y : [0,7] — A lies in the space
Ad(A)yae N BV (A), such that ||Y (0)]],¢ < do, Y(0) € A and

Varpm ( / DF(Y )(n, §))

€ [0, T], then for sy, s9 € [0, T], we have

(.Y (2)8) - /;DF H,€)
/‘DF Hn,€)
/‘DF Hin.€)

/lDF H0,6) + Qsa)(1,€) — Qs1)(n,€)

Hence, we can set

Q(s)(n,&) = / DFE(Y(7),t)(n,€) (5.2.10)

for s € [0, 7]

So that from Definition 5.2.5, since Y is a solution of (5.2.8) on [0, 7] with this @ and
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1Y (0)||¢ < o such that
Var(Q(t)(n,€&)) < B, then from (5.2.10) we get

Var(Q(s)(n.€)) < B = Var (<n, v - [ Drre) t><n,£>) <B

and by the assumption of attracting with respect to perturbation we get
Y (@)llne <€ Vitel[AT]
and X = 0 is variationally attracting.

The following result is a consequence of Theorem 5.2.1, Definition 5.2.3 and 5.2.6.

5.2.2 Theorem: The trivial solution X = 0 of equation (5.2.3) is variationally
asymptotically stable if and only if it is asymptotically stable with respect to pertur-

bations.
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5.3 Variational Stability and Asymptotic Variational
Stability using the Lyapunov’s Method

The following auxiliary results will be used to establish the main results in this section.

5.3.1 Proposition: Assume that [a,b] C [0, 7] and that there exists family of func-
tions fye, gne © [a,b] — R defined and continuous on [a, b]. If for every o € [a, b] there

exists d(o) > 0 such that for every 5 € (0,0(0)) the inequality

fog(o + B) = fre(0) < gne(o + B) — gne(0)

holds, then
foe(8) = fae(a) < gne(s) — gne(a)

for all s € [a, b].

Proof. Let us denote

Mye = {s € [a,b]; fe(0) — fre(a) < gne(o) — gpe(a), o € [a, s] C [0, TT}

and set ¢ = sup M,,. Since

foe(a+ B) = fre(a) < gne(a+ B) — gye(a)

for € (0,0(a)) and 9(a) > 0, the set M, is non-empty, ¢ > a and

fre(s) = fre(a) < gne(s) — gne(a) for every s <.

Using the continuity of f,¢ and g, we have also that

fne(€) = fre(a) < gne(C) — gne(a).

If { < b then by assumption we have

fn&(C +8) — fn&(o < gnS(C +B) — 9n£<<)~

82



for every 8 € (0,0(¢)), 9(¢) > 0 and therefore also
foe(C+8) = fre(a) = fue(C+ B) — fue(Q) + [1e(C) + fre(a)

< 9ne(C+ B) = 9ne(C) + gne(€) — gne(a) = gne(C + B) — gne(a)
This implies that ¢ + 5 € M,¢ for 5 € (0,0(¢)), i.e. ¢ < sup M, and this contradic-

tion yields ¢ = b and M,¢ = [a,b] and the proof is complete.

5.3.2 Lemma Since C = R? we assume the following:
(i) the map (z,t) — V(z,t)(n,€) is real-valued such that for every z € A | the

real-valued map t — V(z,t)(n, &) is continuous on [0, 7.

(i) V(z,t)(n,&) = V(y,)(n,8)] < Kllx —yllne (5.3.1)

for every z,y € A,t € [0,T] with a constant Ky := K > 0.

(iii) there is a real valued map @, : A — R such that for every solution

z:[0,T] = A of equation (5.2.3), we have

. V(z(t+8),t+ B)(n,€) — V(x(t),t)(n,§)
ﬁli%sup 5

for t € [0, 7

(iv) If Y :[0,t1] = A, [0,£,] € [0,7] belongs to Ad(A)ya. N BV (A),
then the inequality

VX(t),0) (0 €) < V(X(O%U)(?%f)+KV6”“[0¢1}( " / DF(Y nf))

+Mye(ty —0) (5.3.3)

83



holds, where M, = sup @,¢(Y(¢)).

te[0,61]

Proof. Let y : [0,¢1] — A belong to Ad(A)uyee N BV(A) be given and let o €
[0,t1] C [0,T] be an arbitrary point. Hence the real-valued function V (y(t),t)(n, ) is
continuous on [0, t1].

Assume that = : [0,0 + B1(0)] € [0,T] — A is a solution of (5.2.3) on the interval
[0,0 + B1(0)], Bi(0) > 0 with the initial condition z(0) = y(¢). The existence of
such a solution is guaranteed by the existence results established in chapter 4. By

the assumption (5.3.1) we then have

Viylo+6),0+B)n,§) — V(z(o+B),0+5)1n,¢)
< Klylo+8) —z(o+ B)llxe
o+p
= K|ov(o + 59 - a0~ [ DFGn0m.6)] ()
for every § € [0, 51(0)].
Remark the last inequality is obtained from the following
K‘(n y(o + B)E) / DF(x nﬁ)‘

= Klly(o +8) —y(o) — (o + B) + x(0)[lpe, where (o) = y(o)

and

o+
/’ DF(a(r),t)(n,€) = 2(0 + B) — 2(0)

By this inequality (**) and by (5.3.2) we obtain

Vy(o +8),0 4+ B)(n,&) — V(x(a),0)(n,§)
=V(y(o+B),0+B)(n,8) — V(z(o+ B),0+ B)(n,§)
+V(z(o+B),0+ B)(n,§) = V(x(0),0)(n, &) <

o+
< K |(nylor+9)6) — (n.u(e)e) — [ Dﬂﬂmwmﬁ+m@@@>

o+
gKkmmc+m®—wmmw@—/° DF@@%&@@ﬂ+ﬁM%+&
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where € > 0 is arbitrary and § € (0, 52(0)) with Sy(0) < p1(0),
B2(0) > 0 is sufficiently small.

Setting
(1, Q(s)6) = (n. p(s)e /’DF

for s € [0, t4].
As (,€) — Q(s)(n,€) is a sesquilinear form, there exists Q : [0,#;] — A lying in
Ad(A)uae (V BV (A), such that Q(s)(n, €) = (1, Q(s)¢)-

The last inequality can be used to derive the following estimates

Viy(o +8),0 + B0, &) — Vialo), o)(n. )
Kknmc+ﬁ /’ DF(y ﬂ

+K

- <<>¢xm®ﬂ+ﬂMﬁ+ﬁe

< K|Q(o + B8)(1n,€) — Q(o)(n,§)] + fM,e + fe

+K

- <<xwmfﬂ
S K (VCLT[O,UJrB]Q(t)(na 5) - VaT[O,U]Q(t) (777 6)) + BMHE

+ef+ K

F@ﬁ%ﬂ@é%—F@U%ﬂmﬁﬂ‘ (5.3.)

for every 5 € (0, B2(0)).

Considering the last term in (5.3.4), since the map (x,t) — F(z,t)(n,§) is of class
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F(Ax 0, T] hye, W) we obtain by Theorem 1.9.4 and Theorem 1.9.5 (iii) the estimate

- F<x<r>,t><n,s>1]
< / W (ly(r) = £(7) ) dhne ()

o+

= lim {/U QW(H@/(T) — &(7)||ne ) dhue (1) + W (lly(r) — 2(7)[lne)dhye (T)

a—0 oto

o+
= W(lly(o) = 2(0)llne) (hye(0) = hye(0)) + lim /+ W (lly(r) = 2(7)llne) dhne (1)

o+8

= lim X W(lly(r) — 2(7)|lne) dhye(7)

< Bhi W(lly(s) = x(s)llne) lim (hye(o + B) = hye(o + a))

= E[SUIimW(lly(S)— 2(8)lne) (hne (0 + B) — hye(0)), (5.3.5)

because y(o) = 2(o) and W([y(0) - 2(0),¢) = 0

For s € [0,0 + [(2(0)] we have

(n,y(s)€) — (m, 2()) = (n, y(s / DF(

and therefore

lim ((n,y(s)§) — (n,2(s)€)) = (M, y(01)§) — (0, y(0)§) —

S—01

lim (F(z(0),s)(n,§) = F(z(a),0)(n,£))

S—01

= ,y(01)€) — (0, y(0)8) — (F(x(0), 01)(n,§) — F(x(0),0)(n.¢))
= <77a Q(01)§> - <77a Q(U)§>a g1 >0

and also
1 [ly(5) — 2()]lg = 1Q(02)(0,€) — Qo)1 ) (5.2.6)

For every € > 0 we define

= Rle(t) )+ 1) (5.37)

and assume that 7 = r(a) > 0 is such that W (r) < a. Further, we choose

v € |0, 5] C [0,T].
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Since (5.3.6) holds, there is an f3(0) € (0, B2(0)) such that

[y(s) — x(s)[lne < [Qo1)(n,€) — Qo) (n, )|+~ (5.3.8)

for s € (0,0 + B3(0)) and also

W(lly(s) = (9)lhe) < W(IQE@)(.E) = QA O +7)  (5:39)
for s € (0,0 + B3(07)).
Setting:
N(a) = N(o.n.&) = {o1 € 0.1 Qo) (n.€) ~ Qo)(n. ) = 3 |
since @ lies in BV (A), the set N(«) is finite and we denote by I(a) the number of

elements N(«).

If o € [0,7\N(«) and s € (0,0 + f5(0)) then by (5.3.9) we have

r

W(ly(s) —a(s)lae) < W (5+7) <W(5+5)
= W(r)<a

and by (5.3.5) also

/ DIF &) = Fla(r).)(n 5)]] allhe(o+ B) - helo))  (5.3.10)

whenever 5 € (0, B3(0)).
If 0 € [0,7] N N(«) then there exists S4(0) € (0, B3(0)) such that for 8 € (0, B4(0))

we set

hoe(B + o) = hye(o1) = [hye(o + B) — hye(o1)]

= @) + DW (R .8 — Q) (m ) +7)

o1 €1[0,T], 04 >0 > 0.

Hence (5.3.5) and (5.3.9) yield
o+
/ DIF(y(r), 1)(n,€) — Fa(r), t)(n, €]

< Wle@).8) = Q@) O+ ) e T W10 1.0 — Q@) m el +7)

= a1 (5.3.11)
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for every 8 € [o,0 + B4(0)].

Since the function hye o : [0, 7] — R is nondecreasing and continuous on [0, T, we set

l(a) +1

Vary, p)lea(t) = hnga(tz) = hnga(ty) = l(o) <a (5.3.12)

for every ty,ts € [0,7] and from (5.3.7) and (5.3.12) we have

haga(t2) = haga(tr) < alhye(ta) = hue(tr) +1] = & (5.3.13)

and by (5.3.10), (5.3.11) and by the definition of h,¢, we obtain the inequality

o+p
/ DF(y(7),t)(n,€) — DF (x(7),£)(1,€)| <

< Nhpealo + B) — hyga(o)]

for 5 € [0,0(0)] and (5.3.4) gives
V(y(o+8),0+8)(n, )=V (x(0),0)(n,§) < K (Varp+sQ(o + 8)(1,) — VarpQ(a)(n,¢))

+8Mye + B + K(hye.a(0 + B) = hye.a(0)) = gne(0 + 5) = gne(0) (5.3.14)
for all 0 € [0,7] and 5 € [0,0(0)]
where

ne(t) = KVarpnQt)(1n,€) + Myg(t) + () + Khyeo(t), t € [0, 7]

The function g,¢ is of bounded variation on [0, 7] and continuous on [0, 7.

From Proposition 5.2.3 and (5.3.13) we obtain by (5.3.14) the inequality
v<y(t2)7 t2)<7]7 5) - V(y<t1)7 tl)(na é) S gn£<t2> - gnf(tl)
= K Vary, 1, Q(t)(n,§) + Mye(to — t1) + et — t1) + K(hyg,a(t2) — hpea(t1))

<K Var[tl,tz]Q(t)O%g) + Mn&(t2 — tl) + 6(t2 — tl) +e€
for t1,ty € [0.T], since € > 0 can be arbitrary, we obtain from this inequality the

result in (5.3.3) and the proof is completed.
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The following definition will be used in the next theorem.

5.3.1 Definition: The real valued map (x,t) — V(z,t)(n,§) is said to be posi-

tive definite if

(i) There exists a continuous nondecreasing function b : [0,00) — R such that

b(0) = 0 and
(i) V(x,t)(n,€) > b(||z|l,e) for all (z,t) € Ax [0,T]
(iit) V(0,t)(n,€) =0, for all (z,t) € A x [0,T]

The next theorems are the Lyapunov type theorems on the variational stability of
solution of equation (5.2.3). As usual, 7,£ € IDRQF are arbitrary.

5.3.3 Theorem Suppose that the following conditions hold:

(i) the real valued map t — V(z,t)(n, £) is continuous on [0, T] for every z € A.

(ii) the map (z,t) — V(x,t)(n,&) is positive definite in the sense of definition
(5.3.1) above.

(iil) V(0,t)(n,€) = 0 and |[V(z,t)(n,§) — V(y,t)(n, &) < K|z —yllpe V 2,y €

.,ZL K¢ == K > 0 being a constant.

(iv) the map (z,t) — V(z,t)(n,&) is non-increasing along every solution z(t) of

equation (5.2.3)

then, the trivial solution X = 0 of (5.2.3) is variationally stable.

Proof: Since we assumed that the map (z,t) — V(z,t)(n,€) is non-increasing

whenever = : [0,7] — A, is a solution of (5.2.3)
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we have from equation (5.3.2) in Lemma 5.3.2

limsup L EE B+ 6)(775) — V.08 _
B—0

(5.3.15)

for t € [0, 7.

To establish the theorem, we shall show that the conditions of variational stability
according to definition (5.2.1) are fulfilled under these assumptions.

by lemma 5.3.2 the map (z,t) — V(z,t)(n, &), satisfies the following.

(i) Let € > 0 and let y : [0, ;] — A lie in Ad(A)ye. N BV (A) be given.

Then we have

lmsup W(”ﬂ),thnﬁ,f) V(). 008 _

for every t € [0, 7.
by replacing ®,¢z(t) in (5.3.2) with ®,cz(t) = 0.

(ii) Again since the map (x,t) — V(x,t)(n, &), is continuous, we obtain the relation

[V (z,8)(n,8) = V(y,t)(n, )| < Kyellr — yllye

for every z,y € At € [0, 7] with a constant K > 0.
Hence we obtain by (5.3.3) in Lemma 5.3.2, (iii) in definition (5.3.1) and hypothesis

(iii) the inequality

V() r)(n.€) < v<y<o>,o><n,£>+KVarM( / DF(y(r), 1), @)
< K[ly(O) e + K Varp, ( / DF(y(r).8)(n, s>)
(5.3.16)

which holds for every r € [0,1] C [0,T], s € [0, 7.
Setting a(€) = inf, <. b(r). Then a(e) > 0 for € > 0 and lir% ale) = 0.
e—

Further, choose d,¢ > 0 such that 2K, < a(e).

If in this situation the function y is such that

1(0)lne < e
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and
Varoa (.90 = | DFGL00.6)) <

then by (5.3.16) we obtain the inequality
V(y(r),r)(n,&) < 2K 0 (5.3.17)

provided r € [0, t1].
If there exists a ¢ € [0,#;] such that ||y(#)||,¢ > € then by(ii) of definition (5.3.1) we

get the inequality

V@), H0.6) 2 blu(@)le) = infb(r) = a(e)
which contradicts (5.3.17). Hence [|y(t)||,e < € for all ¢ € [0,¢;] and by Definition

(5.2.1) the solution X = 0 of equation (5.2.3) is variationally stable.

5.3.4 Theorem: Suppose that the following conditions hold:

(i) the map (z,t) — V(z,t)(n, ) satisfy the hypothesis of Theorem 5.3.3.

(m(t+6),t+5)(néﬁ)—V(ﬂf(t)vt)("’@ < Ppe(2(t)

(ii) limsupg v holds for every solution z € A

of equation (5.2.3)
(iii) @, : A — R is continuous with ®,(0) = 0, ®,¢(x) > 0 for = # 0.

Then the trivial solution X = 0 of (5.2.3) is variationally asymptotically stable.

Proof: From hypothesis (ii) above, the map V(z,t)(n,£) is non-increasing along
every solution X(t) of (5.2.3) and therefore by Theorem 5.3.3 the trivial solution
X = 0 of (5.2.3) is variationally stable. By Definition (5.2.3) it remains to show
that the solution X = 0 of equation (5.2.3) is variationally attracting in the sense

of Definition (5.2.2). From the variational stability of the trivial solution X = 0 of
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equation (5.2.3) there is a dy > 0 such that if 3 : [0,7] = A € Ad(A)ye N BV (A)

and such that ||y(0)]],¢ < do,

Varp ( / DF(y ) (7, 5)) <y,

then set ||y(t)|l,e < a, a>0fortec|0,T], ie y:[0,T] — Ais continuous on [0, T].
Let € > 0 be arbitrary. From the variational stability of the trivial solution we obtain
that there is a d,¢(€) > 0 such that for every y : [0,7] — A € Ad(A)yee N BV (A) on
[0,7] and such that

[9(0)[lne < Gne(e) (5.3.18)
and
Vargr ( / DFE(y(r),t)(1, g)) 5(e), (5.3.19)
we have
[y(8)llne <€ (5.3.20)
for t € [0,77].

Again set B(e) = min(d,¢(0), d,¢(e)) and

where
Mye = sup{—®ye(2); Be) < lallye < €} = —nf{®,e(2); B) < [lz]le < ¢} <0

and assume that
y:[0,7] = A € Ad(A)ye. N BV (A)
and such that

1y(#)llne < do,

Varypm ( / DF(y )(n, f)) B(e) (5.3.21)
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Assume that 0 < A(e) < T. We show that there exists a t* € [0, A] C [0,7T] such
that ||y(t*)|l,e < B(e). Assume the contrary i.e., ||y(s)|,e > B(e) for every s € [0, A].

Lemma 5.3.2 yields

V(y(A), A)(n, &) — V(y(0),0)(n,§)

S

< KVaro. (<n, y(s)E) - / DF(y(t), t)(n,@) T MyeA(e) <
< KB(e) + My -2 (5]()\; BE) _ ks,
né

Hence,
V(y(A), A)(n,€)) < V(y(0),0)(n,&) — Kdo < K|ly(0)||ne — Ko < Ko — Ky =0

and this contradicts the inequality

V(y(A), A)(n,8) = bllly(A)llne) = b(B(e) > 0.

Hence necessarily there is a t* € [0, A] such that

ly(#)llne < B(e)

and by (5.3.21) we have ||y(t)|l,e < € for t € [t*,T] C [0,T] because (5.3.18) and
(5.3.19) hold in view of the choice of B(e) and (5.3.20) is satisfied for the case t* = 0.
Consequently, also [|y(t)]|,e < e fort € [0,T], T > A, because t* € [0, A] and therefore
the trivial solution = = 0 is a variationally attracting solution of (5.2.3).

Therefore, by Definition 5.2.3, the trivial solution of (5.2.3) is variationally asymp-

totically stable and thus the result is established.
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5.4 Converse Variational Stability Theorems

This section is devoted to the converse of the stability results, namely

Theorems 5.3.3 and 5.3.4. The main goal here is to show that the variational stability
and asymptotic variational stability imply the existence of Lyapunov functions with
the properties described in Theorems 5.3.3 and 5.3.4. First we establish some auxil-
iary results. We introduce a modified notion of the variation of a stochastic process

to suit the concept of converse variational stability.

5.4.1 Definition Assume that ® : [a,b] — A is a given stochastic process. For

a given decomposition
Dia=qgy<a; <---<ap=0b

of the interval [a,b] C [0, 7] and for every A > 0 define

k
ux(®,D,1,6) =Y e 7 [6(ay) — D(aj1) e

j=1
and set

exVarpy®pe = sup ux(®, D, n, &)

where the supremum is taken over all decompositions D of the interval [a, b].

5.4.2 Definition The number e)\Vary, @, is called the ey-variation of the map

t — (n, ®(t)€) over the interval [a, b].
5.4.3 Notation Denote by BV (A) () Ad(A)uee := A the set of all adapted stochas-

tic processes ¢ : [0,T] — A that are weakly absolutely continuous and of bounded

variation on [to, 7.
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5.4.1 Lemma: If —co < a < b < 400 and ® : [a,b] — A is a stochastic

process,then for every A > 0 we have
e*A(b*“)Var[avb]Q)ng S 6)\Va7"[(17b}q)n£ S V(I’F[a’b]q)ng (541)
If a <c<b, A >0 then the identity

A(b—c

exVaryn®ne = e~ )e,\Va'r’[a,dq)ng +exVaryy®e (5.4.2)

holds.

Proof. For every A\ > 0 and every decomposition D of [a, b] we have

e—)\(bfa) < 6*>\(b*aj*1) < 60 =1 for ] = 1; 27 sy k

Therefore
e_A(b_a)u()((I)7 D7 n, 5) S U)\((I), D7 n, f)
k
< UO((I)v Dana g) = Z |<I>(043)(777€> - (I)(O'/j—l)(nvgﬂ
=1

and passing to the supremum over all finite decomposition D of [a,b] we obtain the

inequality (5.4.1)
e"\(b_“)Var[a,b](I)ng < exVarpPpe < Varp Pne

The second statement can be established by restricting ourselves to the case of

decomposition D which contain the point ¢ as a node, i.e.

Dia=agpy<qgy<---<og1<g=c<qy <---<aq=2>b
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then

U)\<(I), D) (777 g)

where

and

D eIy B(ay)E) — (n, ®(ay_1))]

=
E;e O (a;) (0, €) — P(ay-1)(n, )]
+ lel A |D () (0, €) — ®(aj-1) (1, €))
j=tt
e M) z; e MDD () (1, €) — (1) (1, €]
- zk: M| () (1, €) = @(aj-1) (0, €)]
e]’\T;Jri)u,\(CI), Di,1,€) +ux(®, D, 1, €) (5.4.3)

Di:a=qgp<ag<---<og_1<q=c

Dy:c=q<qy <---<ap=2»b

are decompositions of [a, ¢] and [c, b], respectively. On the other hand, any two such

decompositions D; and Dj form a decomposition D of the interval [a, b].

The equality

exVaryy®pe = e_’\(b_c)e)\Var[a,c}CI)ng +exVaryy P

now easily follows from (5.4.3) when we pass the corresponding suprema.

5.4.2 Corollary: Assume that the following hold.

(i)If a < ¢ <band A >0 then

exVary,,qg®pe < exVarpyPpe (5.4.4)
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(ii) Let ¢(0) =0, (t) =z and set sup [|¢(s)|pe <afora>0, t>0, pcA.

s€la,t]
(iii) For A >0, s > 0 and x € A set

VON0(w5) = o)) = inf feavanes (. 60)8) - [ DFG.00.9) |

if s> 0and

Wiz, s)(n, &) == ||z|l,e if s=0 (5.4.5).

Note that the definition of V) (z, s)(n,£) makes sense because for ¢ € A the integral

/ DF(p )(n,€) is a function of bounded variation in the variable o and therefore

/DF (,)

is of bounded variation on [0, s] as well and the e,-variation of this function is bounded.

the function

The trivial process ¢ = 0 evidently belongs to A for x = 0 and therefore we have
VA(0,5)(n,§) =0 (5.4.6)
for every s > 0 and A > 0 because

/DF H(1,€) = 0

for ¢ > 0.

Since

exVary ( / DF(y ) (1, f))

for every ¢ € A, we have by the definition (5.4.5) also the inequality

Va(z,s)(n,€) 2 0 (5.4.7)

for every s > 0 and z € A.

5.4.3 Lemma: For z,y € A, s € [0,7] and A > 0 the inequality

VA(z,5)(1,€) = Valy, s)(0,€)| < |z — yllne (5.4.8)
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holds.

Proof. Assume that s >0 and 0 < 8 < s.
Let ¢ € A be arbitrary. Let ¢z3(0) = ¢(0) for o € [0,s — 3], and set

1
FW—elo=F)o—s+p)

ps(0) = (o = B) +
for o € [s — B, s].
The process @z coincides with ¢ on [0, s — 5] and is linear with ¢z(s) =y on [s— 3, s].

By definition ¢z € A and by (5.4.2) from Lemma 5.4.1 we obtain

Wa(y,8)(n,&) < exVarpy (77 wp(o / DF(p )
= e MeyVarp, g ( 1,¢(0)€ —/ DF((7), t)( ,f)
+exVary_g. ( 1, 0p(0 / DF (¢p(T ))

< ei/\ﬁekvar[o,s—ﬂ} ( 777()0 U _/ DF ()0 T 7t 777 )
0

Vary g (0. 23(0)E) + Vary s ( [ pre.om 5))

< Fearnn (600 - [ DRG0, 00.9)

+ly — o(s = B)llne + hoe(s) — hue(s — B),p(s) = y.

Since for every S > 0 we have

eVaran (60)) - [ DFG).00.0)
—cwWares (609 = [ DFe(.00.6))
~esvaraa (1 410)6) - [ DRG0, 00.9))

< ewVarny (:610)6) = [ DFGet0).00.))
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by (5.4.6), we obtain for every § > 0 the inequality

Va(ys $)(1,€) < exVarps (<n, oo~ | DF(som,t)(n,s))

Hly = @(s = B)llng + hng(5) = hye(s = 5)
The function A, is assumed continuous on [0, 7] and the stochastic process ¢ is such

that t — (1, ¢(7)&) is continuous on [0, 7] and therefore we have

lim (n, o(1)&) = (n, (s)€) = (n, x§);

T—S

moreover the last inequality is valid for every g > 0 and consequently we can pass to

the limit 8 — 0 in order to obtain

Va(y, s)(n,€) < exVarp,y ((n, p(o)§) — /OU DF(@O(T),t)(n,ﬁ)) + 1z = yllne

for every ¢ € A. Taking the infimum for all ¢ € A on the right hand side of the last

inequality we arrive at

Va(y, s)(1,€) < Va(z, 8)(10,€) + |2 — yllne (5.4.9)

Since this reasoning is fully symmetric with respect to z and y we similarly obtain

also
VA(Iv 3)(7775) < V)\(ya 3)(7175) + ||$ - y”ﬂf

and this together with (5.4.9) yield (5.4.8) for s > 0.

If s = 0, then we have by definition

[Va(y, 0)(n,€) = Va(a, 0)(m, )| = [lyllng — llzllng| < llz = yllne

this proves the Lemma.

5.4.4 Corollary: Since V,(0,s)(n,§) = 0 for every s > 0, we have by (5.4.6) and
(5.4.8)
0 < Va(z,5)(n,8) < |[lne (5.4.10)
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5.4.5 Lemma: Fory € A, s,r € [0,7] and A > 0, the inequality

Va(y, ) (1,€) = Valy, 8) (0, €)| < (1 — e M) @ + [l (r) — hye(s))] (5.4.11)

holds.

Proof. Suppose that 0 < s < r and ¢ € A is given. Set |ly|l,¢ < a. Then by

Lemma 5.4.1 we have

waran ((.60)€) = [ D). 00.9)

= esVary (o)) - [ DFG).00.9)

resvarie, (w6 - [ DFG@.00.0)

> I, 0 + erVarien ({00006~ [ D). 0006))

> 0 [V (5.9 008) + Vi (enton) = Vari ([ DF (ot 00.0) )]

> e M VA (0(5), 8)(0,€) + 11y — 0(8) lne + (Pye(r) — hue(s))]

> e M Valy, 8)(0,€) + (hye(r) — hg(s))] (5.4.12)
The inequality (5.4.9) from Lemma 5.4.3 leads to

Va((),5)(0,€) + Ily = ¢(5)llne = Valy, s)(n,€)
Taking the infimum over ¢ € A on the left hand side of (5.4.12) we have
Valy, ) (0,€) = e [Vay, )1, €) + (hye(r) = hye(s)]
> eIV (y, 5)(1,€) + (hye(r) = hye(s)) (5.4.13)

Now let ¢ € A be arbitrary. We define

©*(0)(n,8) = ¢(o)(n, &) for o €0, ]
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and

©*(0)(n,€) = y(n,§) for o€ s,

We then have ¢*(s)(n,€) = ¢(s)(1,€) = y(1,€) == y, ¢ € A and by (5.4.1), (5.4.6)

we obtain

Valy,m)(n,€) < eAVCLTOr]( )(1,8) — /DF né))
= X eVar (slo)ne) - [ DF(@O(TH)(%&))

e Varg, < )(n, &) — / DF(p )1, 5))

< X evara, (w009 - [ DF.00.0)
+Vare'(0) + Varie | " DE( (), 1)1, 6)
< e—W—s)eAvarm( )(n,€) — / DF(p n§)>

+hpe(r) — hn&(s)-

Taking the infimum over all ¢ € A on the right hand side of this inequality we obtain

VA(:% 7”)(7% 5) < e_A(T_S)V)\(ya 3)(% 5) + (hﬂf(T) - hﬂf(s))

Together with (5.4.13) we have

VA, r)(1:€) = € 2 IValy, ) (0, )] < hye(r) — hye(s).
Hence, by (5.4.10) we get the inequality
Va(y, ) (1.€) = Valy, s) (0, €)] < [Valy, ) (1.€) — e " Va(y, 5)(n, )]
+H1 = e MIVa(y, 5)(,€))
< hye(r) = he(s) + (1= e [yl e
< hye(r) = hye(s) + (1 — e A=)

because ||y||,e < a. In this way we have obtained (5.4.11).

Assume that s = 0 and 7 > 0. Then by (5.4.10) and by the definition given in (5.4.5)
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we get

V/\(y> T) (777 5) - V/\(y> S) (na 5) = V)\ (yv 7")(777 5) - V)\ (yv 0)(777 5)

= Valy,r)(0,€) = [[yllpe <0 (5.4.14)

We derive an estimate from below. Assume that ¢ € A. By (5.4.1) in Lemma 5.4.1

and Lemma 1.9.9, we have

wara (¢@)0.9) - [ DF(on.00.))
> esVarps — exVaras ([ DF(o(n.00.0))

> e”\rVar[o,ﬂ(P — Varp,, (/ DF(¢(7), t)(777§))
0

> e V(o) (1,€) — 0(0) (7, &)] — (hne(r) — hye(0))

= e Vlyllge = (hye(r) — hue(0))
Passing again to the infimum for ¢ € A on the left hand side of this inequality we

get
Va(y, ) (1,€) = € |[yllye — (g (r) — hue(0))

and
VA(yvr)(nvg) - V)x(yv O)(nvg) = VA(CU>7’)(77>€)||?J||776

> (e = Dllyllne — (e (r) — hue(0))

= —(L=e)yllne = (g (r) = hae(0))
This together with (5.4.14) yields

Va(y. 1) (1,6) = Valy, 0) (. O < (1 = e ") [yllne — (rue(r) — hye(0)),

and this means that the inequality (5.4.11) holds in this case too. The remaining case

of r = s = 0 is evident because

‘VA(Z/:T)(%@ - V/\(y7 5)(777 £)| =0= (1 - e*)\|7“*5\) a -+ ‘hﬂfOn) - h775<$)|
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For the case when r < s we obtain

Vay, )(0,6) = Valy, )0, €)1 < (1= ) [llyllye — (hye(s) — he(r))

because the situation is symmetric in s and r. We have thus established results for
the case when s > 0, s and r
By the previous Lemmas 5.4.3 and 5.4.5, we immediately conclude that the following

holds.

5.4.6 Corollary: For 2,y € A, r,s € [0,T] and X > 0 the inequality

Va(z,5)(0,6) = Valy, 1) (1. €)] < llz = yllng + (1=t [hyg(r) — hye(s)| (5.4.15)

holds.
Next, we shall discuss the behaviour of the function V) (z,t)(n, &) defined by (5.4.5)

along the solutions of the Kurzweil equation

d

o (0. X(7)€) = DF(X.4)(1.€) (5.2.3)

We still assume that the assumptions given at the beginning of this chapter are sat-
isfied for the right hand side F'(x,t)(n,§).

The next result will be employed in what follows.

5.4.7 Lemma: Assume that ¢ : [s,s 4+ 3(s)] — A is a solution of (5.2.3), s > 0,

B(s) > 0, then for every A the inequality

o VAL T 8).5+ )0, = VAW (5),5)(0.6)
fimysup 5

< —AVA((s),8)(,€) (5:4.16)

holds.

Proof: Let s € [0,7] and z € A be given. Let us choose a > 0 such that

a > ||| e +hye (s+1) —hye(s). Assume that ¢ € Ais given and let 1 : [s, s+6(s)] — A
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be a solution of (5.2.3) on [s,s + ((s)] with ¥(s) = x where 0 < 5(s) < 1. The exis-
tence of such a solution is guaranteed by the existence theorem in chapter 4.

For 0 < 8 < B(s) define

ws(0)(1,€) = p(o)(n,§) for o €0, ]

and
ps(0)(n.€) = ¢(o)(n,§) for o € [s,s+Bl.

we have ¢(s) = ¢¥(s) = pp(s) = x. Then gz € A, for § € [s,s + ] and since ¢ is

weakly absolutely continuous and by the definition of a solution we have

[, b(0)€)]| = \<n,x<s>§> [ DF(@/J(T),t)(mé)‘

<z llne + hye(o) = hpe(s) < [2[lge + hpe(s +1) — hye(s) < a

for o € [s,s+ (] and

VA(ls + s+ 8)0.8) < exVarioers (l0)(1.8) = [ DF(aalr). 0.
— e eVara (0.6~ [ DRG0 00.6))

tesVariaens (¢@0.9) - [ DRG0, - [ DFOGLO0.0)
= Ve (¢0)n) - [ DF00.6))

resVariueen (106 - [ DRG0, 00.))

= VeVary (w009 - [ DFG).00.9).

Taking the infimum for all ¢ € A on the right hand side of this inequality we obtain

VA((s + B), s + B)(n,€) < e Vi, 5)(n,§) = e Va((s), 5) (1, €)
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This inequality yields

VA((s + B), s + B)(1,€) — Va(t(s), 8)(n,€) < (€7 = VA (s), 5) (1. €)

and also

VA(¢(5 + /B)v 5+ 5)(7%5) B VA(¢<S)7 5)(777 g) < 6/\;— 1VA(¢(3); 8)(77, §>
for every 0 < 5 < B(s).
Since /131&(1) G_M}T_l = —\ we immediately obtain (5.4.16).

Now we establish the converse theorems to Theorems 5.3.3 and 5.3.4.

5.4.8 Theorem: Assume that the trivial solution z = 0 of equation (5.2.3) is vari-
ationally stable then for every 0 < a < ¢, there exists a real-valued map V' (z,t)(n, §)

satisfying the following conditions:

(i) for every x € A the function t — V(z,t)(n, €) is of bounded variation in ¢ and

continuous in ¢t

(i) V(0,£)(n.&) = 0 and |V (z,t)(n,&) = V(y,)(0,€)| < ||x — yllye for x,y € At €
[O7T]7

(iii) the function V(z,t)(n,&) is non-increasing along the solutions of the equation

(5.2.3),

(iv) the function V(z,t)(n, ) is positive definite if there is a continuous nondecreas-
ing real-valued function b : [0, +00) — R such that b(p) = 0 if and only if p =0

and
b([|z][5e) < V(z,8)(n, &)

for every z € A,t € [0,T7.

Proof: The candidate for the function V(z,s)(n,€) is the function Vy(z,s)(n,&)
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defined by (5.4.5).

For A =0, i.e. we take Vy(z,s)(n,&) = Vo(z,s)(n,&) = V(z,s)(n, ). Hypothesis (i) is
established by Corollary 5.4.9. Hypothesis (ii) follow from (5.4.6) and from Lemma
5.4.3 i.e. The trivial process ¢ = 0 evidently belongs to A for x = 0 and therefore we
have

V(0,5)(n,&) =0 (5.4.6)

for every s > 0 and A > 0, because

/ DF(p(r),£)(n,€) = 0
for o > 0. The inequality [V (z,t)(n,§) — V(y,t)(n,§)| < [|x — yll,¢ follows from the

proof of Lemma 5.4.3.

By Lemma 5.4.7 for every solution ¢ : [s, s + 0] — A of equation (5.2.3) we have

%g%sup (s + B), s+ ﬁ)(ﬁﬁaf) — WVa(¥(s),8)(n, §) <0

and therefore (iii) is also satisfied.
It remains to show that the function V(x,t)(n, £) given in this way is positive definite.
This is the only point where the variational stability of the solution x = 0 of equation
(5.2.3) is used.
Assume that there is an €, 0 < € < a and a sequence (xg,tx), k=1,2,...,
€ < ||zkllye < a, ty = oo for k — oo such that V(zg, t)(n,§) — 0 for k — oco. Let
d(€) > 0 correspond to € by Definition 5.2.4 of stability with respect to perturbations
(the variational stability of z = 0 is equivalent to the stability with respect to per-
turbations of this solution by Theorem 5.2.1). Assume that & € N is such that for
kE > 0 we have V(xg, tx)(n,§) < 6(¢). Then there exists ¢, € A such that for every
tr € (0,77

Varp,y, ( k(o) (m,§) — / DF(¢r(7), t)(n,ﬁ)) < d(e)

We set
(n, Q(a)&) = (n, pr(c / DF(pr(7),t)(n,§) for o € [0, 1]

106



<777Q(0->§> 7]7xk / DF on )(7775) for o € [tlﬁT]’tk >0

We then have

Varypr(n, Q(a)§) = Varpy, (%(0)(7775) - /OU DF(SOk(T),t)(%ﬁ)) < d(e)

and the function (n, Q(.)§) is continuous on [0,7]. For o € [0, t], we have

(. ou(0)) = /zww% D) + (. u()6)
- [ PP 00.6)
- /'Dka D) + (1. Q@)E) — (0. Q0)E)
= (.08 + [ DIFGr). 001, 6) + .Q(0))

because ¢ (0) = 0. Hence, ¢y is a solution of the equation

%@wmazDWMﬂﬁm@+Q@m@]

and therefore, by the variational stability we have || (s)||,¢ < € for every s € [0, t].
Hence we also have ||y (tk)|lye = ||2k]lne < € and this contradicts our assumption. In
this way we obtain that the function V(x,t)(n,§) is

positive definite and (iv) is also satisfied.

The next statement is the converse for Theorem 5.3.4 on variational asymptotic sta-

bility.

5.4.9 Theorem: Assume that the trivial solution x = 0 of equation (5.2.3) is varia-
tionally asymptotically stable then for every 0 < a < ¢ there exists a real-valued map

Uz, t)(n,€) : A x [0, 7] — R satisfying the following conditions:

(i) For every & € A the map t — U(z,t)(n, ) is continuous on [0, 7] and is locally

of bounded variation on [0, 77,
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(i1) U(0,t)(n,&) = 0 and
U (2, t)(n, &) = Uy, t)(0,&)] < llw — yllne for z,y € A, t€10,T],

(iii) For every solution (o) of the equation (5.2.3) defined for o > ¢, where 9(t) =

r € A the relation

o U+ B). 5 B)(0. ) = Ula, )0, ©
pmysup g

S —U(l’, t) (na g)
holds,

(iv) the function Uy¢(z,t) is positive definite.

Proof: For x € fl, s > 0 we set

U(‘r7 S) (7]’ 5) = V(JI, 5)(777 5)

where Vp(z, s)(n,€) is the function defined by (5.3.5) for A = 1. In the same way as
in the proof of Theorem 5.4.8 the map U(z, s)(n, &) satisfies (i), (ii) and (iii). (The
item (iii) is exactly the statement given in Lemma 5.4.7).

It remains to show that (iv) is satisfied for this choice of the function U(z,s)(n,§).
Since the solution & = 0 of equation (5.2.3) is assumed to be variationally attracting
and by Theorem 5.2.1 it is also attracting with respect to perturbations and therefore
there exists 6y > 0 and for every € > 0 there isa A = A(e) > 0 and B = B(e) > 0

such that if ||yol[ne < do, 1o € A and Q € BV (A) N (A)wae 0n [to, t1] C [0,T], and
Vary,s1p = Vary,1Q < B(e)

then
ly(@)]le <€

for all t € [to, t1] N [to + A(€), T] and ¢y > 0 where y(t) is a solution of

d

o (n,2(7)§) = DIF (2, t)(n,€) + Q1) (1, €)] (5.2.7)
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with y(to) = o

Assume that the map U is not positive definite then there exists ¢, 0 < € < a = dy,
a > 0 and a sequence (xy, 1), k = 1,2, ..., assume also that € < ||z, < a, tp = 00
for k — oo such that U(xg,t;) — 0 for k — oo. Choose kg € N such that for k € N,

k > ko we have ¢, > A(e) + 1 and
Uy, tr) (1, €) < Ble)e” O 0 e A
According to the definition of the map U we choose ¢ C A such that

elvar[oﬂfk] ( 77 5 / DF 7) 5)) ( )e—(A(E)-H).

Define ty = t, — (A(e) +1). Then ty > 0 because t; > A(e) + 1 and also t, =
to + A(E) + 1>t + A(E)

Therefore,

elVar( 4, ( )(n, &) — / DF(p )(n, f)) Ble )6—(A(e)+1)7

by inequality (5.4.1) in Lemma 5.4.1 also

e~ ATV ary ( )(n,€) — / DF(p(1),t)(n, f))

:e*%4MVmMmu( )(1,6) — /‘DF an Be)e AT,

and therefore, we get

Vary, 4] ( (n,&) — / DF(p ) (7, §)> B(e). (5.4.17)

For o € [to, tx] define

1, Q(0)€) = /’DF (0. )

The function Q : [to, tx] — A evidently lie in BV (A) ((A)wee and by the inequality
(5.4.17) we have

Vary, 1)@ = Vary, . ( / DF(p )1, 5)) B(e)
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Var[to,tk]Q < B(G)

Moreover,
(9@)) = [ DFGe(n). 0.6+ .60~ [ DR 0.6 =
= [ DRt 00, + .0l
and also
(1, 9(s)6) — (n, olto)é / DF(p(r),)1,€) + (1, Q(s)€) — (1, Q(t))
/ DIF(e(7),)(n, ) + (n, Q).

and this means that the function ¢ : [to, tx] — A is a solution of the equations (5.2.7)

and (5.2.8) with

lp(to)lle < a=do

because ¢ € A for each t; € [0,7]. By the definition of variational attracting the
inequality ||¢(to)|/ne < € holds for every t > ¢y + A(e). This is of course valid also for

the value t =t > to + Ale), i.e

le(ti)llne = llzrllpe < €

and this contradicts the assumption ||xy||,¢ > €. This yields the positive definiteness

of the real-valued map U. And the result is established.
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Chapter 6

Continuous Dependence on
Parameters of Kurzweil Equations
associated with Quantum
Stochastic Differential Equations

6.1 Introduction

This chapter is devoted to the investigation of continuous dependence on parameters
of solutions of Kurzweil equations associated with the quantum stochastic differen-
tial equations. Continuous dependence of solution on parameters has been used by
some authors to establish general results on existence of solution especially for the
Kurzweil equations associated with the classical differential equations and to derive
other special results such as averaging for generalized ordinary differential equations
[47, 51, 87].

The motivation for studying continuous dependence of solutions on parameters for
this class of noncommutative quantum stochastic differential equation (1.5) is to in-
clude in the theory of non classical ordinary differential equation and the associated
Kurzweil equation the convergence effect of equations (1.5) when it depends on a
parameter.

The next section will consist of two sections: section 6.2 and section 6.3. In section

6.2, we shall first establish some preliminary results. The main results will be estab-
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lished in section 6.3. The main results will be establised under two conditions: When
the stochastic processes are simple processes of bounded variation and when they are

just stochastic processes of bounded variation.

6.2 Preliminary Results

Through out this chapter, n,{ € IDQF is an arbitrary pair of elements. In what
follows, we consider the sequence of coefficients Ej, Fy, Gy, Hi, : A % [to,T] — A

belonging to the appropriate space as in equation (1.3) giving rise to a sequence of

QSDEs of the form (1.3) given by
dX(t) = Ep(X(t),t)dAs(t) + Fr(X(t),t)dA; (t)
FGL(X (1), ) dAn(t) + Hy(X (1), t)dt
X(tg) = Xo,t€to,T),k=0,1,2,.. (6.2.1)

The equivalent form of equation (6.2.1) is the following sequence of nonclassical or-

dinary differential equation

d

Sla€) = Pulr,0)(n,€)

X(t)) = Xo, t€ [to, T] (6.2.2)

Where the sequence of sesquilinear forms (X, t) — Pi(X,t)(n,&), k=0,1,2, ...
is assumed to be of class C'(A x [to, T], W).
By equation (1.6) in chapter one, the map P, appearing in equation (6.2.2) has the

form

Pi(z,t)(n,§) = (pEy)(z,t)(n,8) + (VL) (2, 1) (0, €) + (0Gr)(z, 1) (1, )

+Hy(z,t)(n,€), (x,t) € A x [to, T] (6.2.3)

where Hy(z,t)(n,&) := (n, Hp(z,1)E).

The map P, may some times be written as Py(z,t)(n,€) = (1, Prag(z,t)§) where
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Piog: Ax T — AT = [to, T] is given by
Pk,ag(l‘,t) = uaﬂ(t)Ek(x, t) + ’Yg(t)Fk(l’,t) + O'a(t)Gk(l’,t) + Hk(l’,t)

for (x,t) € A x I.
6.2.1 Definition
(i) Let the sequence of maps Py : A x [to, T] — sesq(IDQF) be given by equation
(6.2.3), define
RO 00,6 = [ BOG),9)0n. s

to

Then we refer to the equation

d

00, X(1)€) = DE(X(),1)(n,) (62.4)

as the Kurzweil equation associated with equation (6.2.2).

let the space A and the functions hype, W be given as in chapter one.
6.2.1 Lemma: Assume the following hold:
Fi : G — sesq(IDRF) is of class F(G, hye, W) for k= 0,1,... and that

Jim Fy(2,8)(n,€) = Fo(z,)(1,€) (6.2.5)

for (z,t) € G,G = A x [to, T].
If 2 : [a,b] = A, [a,b] C [to, T], z € BV(A) then

k—00

b b
iin [ DFa(r).001.8) = [ DEya(r).00.) (6.2.6)

We shall proof this Lemma when X is a simple process of bounded variation and also
the case when X is only of bounded variation.

Proof: Let € > 0 be given. Assume that §,¢ := > 0 and

WS e ®) — Iea@) + 1)
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Since z : [a,b] — A lie in BV(A) for every 8 > 0, there is a stochastic process
¢ : [a,b] — A such that
[2(7) = @(7) e < Bye for 7 € [a, D] (6.2.7)

Therefore,

| Fi(2(7), t2)(n,€) — Fi(a(7), 1) (n,€) — Filo(7, t2)(n, ) + Fi(e(7), t1) (1, 8)]
< W([|2(1) — @(7)[lne) [hne (t2) — hye(t1)]
< W(5)|hn§(t2) - hnf(t1)|

for 7 € [a,b],t1,t2 € [a,b] and £ =0,1,... because Fj is of class F(G, hye, W).

By Theorem 1.9.8 the integrals

AZMMﬂ 0.) /zwz Hn.6)

exist and yields the estimate

/D& B (1,) — Fu(p(r), ) (0, €)]

S/W@MMWﬂWW%@—WW> (6:28)
for every K =0,1,...
Again since Fy, € F(G, hye, W) we have,
| Fi(,t2)(n,§) — Fi(@,t1) (0, §)| < |hae(ta) — hye(t1)],

for every = € A and t1,t, € [to, T] and this leads to the conclusion that

lim Fy(2,t + p)(n,§) = Fi(,1)(n,§)
p—0
for every (z,t) € G,k =0,1,.... Hence by (6.2.5), we obtain

lim Fi(x,t)(n,€) = lim lim Fy(x,t + p)(n, )

k—o0 p—0
= lim lim Fi(z, ¢+ p)(n, )
= lim Fy(a, ¢+ p)(n. )
= Fo(z,t)(n, ).
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Using this equality and assuming that ¢(s) : [a,b] — A is a simple process then
there is a partition a = s; < sy < ... < s = b of [a, b] such that p(s) =¢; € A for
s € (sj-1,85),7 = 1,2,...,k where ¢;,j = 1,2,..., k are finite number of elements of

A, 51 <sjp1 <09 <01 <0y <0j41 <0, € (sj_1,5;), we obtain by Theorem 1.9.7

| PRG.O0O = Files, 50016 = Fuler.o0)0.€) = Fulelsy), 5-0)(0.)
- +Eu(p(s5),55) (0, €) + Er(cj, 00)(0,€) = Frlcj, 5541) (0, €)
P55 2)5500)00.€) = Fililsy-1),55-1) (0.8
= Bl 00.€) = ey s500)00.6) +
HE((85-1), 8550) (1,€) = Fie((8-1), 85-1) (1, €) —

—F(0(85),55-1) (0, &) + Fi(w(s5), 55) (1, ).

Repeating the above for the case when k is replaced with 0 and taking the limit of
the above as k — 0o, we therefore,have
S5

lim D[Fi(e(7),t)(n.§) — Fole(7),£)(n,§)] = 0 (6.2.9)

k—o0
Sj—1

Since ¢ is a simple process, we obtain from (6.2.5) using the additivity of the integral

the relation
b

lim [ D[Fy(p(7),t)(n, &) — Fo((7), 1)(n,§)] =0 (6.2.10)

k—oo a

Next, we consider the stochastic process ¢ satisfying (6.2.7) which is not necessarily

a simple process but of bounded variation.
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We get the following estimate by using (6.2.8) as follows:

/ DFy(x(r),t)(n, €) — / DFy(x ‘
Mo - [ DFk«o(T),t)(n,f)]
+ / DFy((r), 8)(n, €) — / DFy(y '

/DFk £)(n,€) — /DFO '

by the choice of 8. By taking the limit as k& — oo on both sides of this inequality we

[ PEG.00.0 ~ [ DREE),00 s)\
/DFk £)(n,€) — /DFO '

and since € can be taken arbitrarily small we obtain the result

obtain

lim
k—o0

< e+ lim

k—o0

lim DFk )(n, &) = / DFy(p

k—o0

6.3 Major Results

6.3.1 Theorem: Assume that the following hold:
(i) Fi : G — Sesq(IDRF) is of class F(G, hye, W) for k=0,1,....

(ii) k:lggo Fk<x7t)<77>€) = Fo(x>t)(77a€)> (.%,Zf) G (631)
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(iii) = : [a,b] = A, k=1,2,... is a solution of the Kurzweil equation

d%@w(ﬂf) = DFy(x,t)(n,&), on [a,b] C [to,T] (6.3.2)
(iv) kh_)Iglo zr(s) = z(s), s € [a,b] (6.3.3)

Then
z : [a,b] = A is of bounded variation on [a,b] and it is a solution of the Kurzweil

equation

d

- (n,2(1)€) = DEy(z,4)(1,€) on [a, ] (6.3.4)

Proof. By (1.9.12) of Lemma 1.9.10, we have

|2x(s2) — 2x(s1)[lne < [hye(s2) — hye(s1)]

for every k =1,2,... and sq, $2 € [a, b].

Hence,

[2k(8)llne - < r(a)llng + hne(s) — fine(a)

< ||xk(a)||n§ + hnf(b) — hye(a)

The last inequality is a consequence of the following statement.

Remark. Since z lie in BV (A), we have from definition that
Var[a,b]Xk(nag) = sup (Z ||X(tj) - X(t] - 1)”775)
T ]:1
then the above inequality holds.

and

varyp (1, §) < hpe(b) — hye(a) (6.3.5)

By (6.3.3) we have zi(a) — z(a) for k — oo and therefore the sequence (zy) of simple

processes on [a, b] is bounded and by (6.3.5) of bounded variation on [a, b]. By Helly’s
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choice Theorem [87 there exists a subsequence of (z;) which converges uniformly to
a function

x € Ad(A)ye. N BV (A).

Hence we conclude by (6.4.3) that z : [a,b] — A € Ad(Aye. N BV (A), and Theorems

1.9.7 and 1.9.8 lead to the conclusion that the integral

/ DFy(x )(n,€) exists.

By definition of a solution of the Kurzweil equation (6.3.2) we have

(1, 2 (52)€) — (a1 /’mau £)(.€) (6.3.6)

for every s, 89 € [a,b] and k= 1,2,....

The aim here is to show that

lim / " DB (an(r), ) (1, ) = / DEy(a(r), 1)(n, €) (6.3.7)

k—o0 51

for any sy, s9 € [a, b] because passing to the limit £ — oo in (6.3.6) we obtain

(n,2(s2)&) — / DFy(x(7),t)(n,€)

for every sy, so € [a, b] provided (6.3.7) is true, and this means
that = : [a,b] — A is a solution of (6.3.4) on the interval [a, b].

To prove (6.3.7), consider the difference

/82 DF,(x4(7),8)(n, €) — / DFy(x(7),t)(n, )
:/”mﬂ@WmMm@—&Mﬂﬁmﬂ]

+/MMnMﬂwmo—%mmwmm
for a < s; <59 <b.

By lemma 6.2.1 we have

52

lim [ D[Fy(x(7),t)(n,§) — Fo(x(7),)(n,£)] = 0 (6.3.8)

k—o00 1
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Since the map Fj, : G — sesq(IDRF) is of class F(G, hye, W) for k =0,1,... we have

| Fi(2k(7), 12)(1,€) = Fi((7), 1) (0, €) = Fr(w(7), t2) (1, €) + Fi(x(7), t1) (1, §))|

< Wllea(r) = 2(r)llye) e (t2) — hoe(tr)] (6.3.9)

for 7,t1,t5 € [a, b].

The stochastic processes xy — 2,k = 1,2,... lie in Ad(A)ye. N BV (A) and therefore

the functions W ({|zg(7) — 2(7)]|4¢) also lie in Ad(A)yec N BV (A). Hence by Theorem

1.9.8 and Lemma 1.9.9 the integrals

| W) = )l o)

exist for every k =1,2,....

2 (A) of bounded variation is the uniform

loc

Because every process X : [to, T] — Ain L

limit of finite simple processes, by (6.3.9) and Theorem 1.9.7, we obtain the inequality

/$M&@Aﬂﬁm£%JMﬂﬂﬁM£ﬂ

1

< [ Wlnts) = ) he)atng(s) (6:3.10)

for every sq1,$5 € [a,b] and k=1,2,...

Moreover, (6.3.3) implies
T W (Jlzg(s) — 2(s)le) =0, s € [a. )

and we also have 0 < W (||zg(s) — z(s)|le) < Cyes a constant for every s € [a,b].
Hence by Theorem 1.9.2 of convergence theorem we obtain

52

T [ W ([e(s) = () ) dhog(s) = 0.

and by (6.3.10) also

52

lim [ D[F(2x(7),)(n, ) — Fi(x(7), 1) (n,§)] = 0.

k—o00 51
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This relation together with (6.3.8) yields (6.3.7) and this concludes the proof.

Remark. Theorem 6.3.1 is in a certain sense a weak form of continuous dependence
results for the Kurzweil equation associated with the quantum stochastic differential
equation introduced in chapter one. The most important assumption is the relation
(6.3.1) which ensures that if a sequence of simple processes x;, : [a, b] — A of solutions
of (6.3.2), k =1,2,.... Converges absolutely to a certain function z : [a, b] — A then
the limit is a solution of the equation (6.3.4). There are different additional condi-
tions on the right hand sides Fj of (6.3.2) and Fj of (6.3.4) in Theorem 6.3.1. Now
we present a result with an additional uniqueness condition for the “limit” equation
(6.3.4).

6.3.2 Theorem. Assume that the following hold:

(i) Fr : G = Sesq(IDRF) is of class F(G, hye, W) for k=0,1,....

() lim Fe.0)0.6) = oo 00,6, (r.1) € (6.3.1)
(iii) = : [a,0] = A, [a,b] C [to, T is a solution of the Kurzweil equation

0, X(r)e) = DE,0)(n.€), on [a,1] € [t5,T] (6.3.4)

which has the following uniqueness property:

(a) If = : [a,d] — A, [a,c] C [a,b] is a solution of (6.3.4) such that y(a) = z(a) then
y(t) = z(t) for every t € [a, ].

(b) e > 0 such that if s € [a,b] and |||y — 2(s)||,¢ < e then

(y,5) € G = A x [a,b]

(¢) ye € A,k =1,2,... satisfy

lim y, = z(a).
k—o0

Then for sufficiently large k € N there exists a solution z; of the Kurzweil equation

d

o (1. X(1)€) = DE (2, 4)(1.€) (6.3.2)
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on [a,b] with x(a) = y, and

lim zx(s) = z(s), s € [a,b].

k—o00

Proof. By assumption we have (y,a) € G provided

Iy = w(@)lle < 5
ly = x(@lle = 1,56) — (3.2(0)€) = Fo(a(a), 1) (n,€) + Fole(a), a)(n, )] < o=

where a; > a.

Since (1, yx&) — (n, z(a)&) for k — oo, we have by (6.3.1) also

(1, yx&) + Fie(yr, a1)(0,€) — Filyw, a)(n,§) —

= (1, 2(a)€) + Fo(x(a), ar)(n, §) — Fo(z(a), a)(n,€)

for k — 0o because
| Fr (Y a1)(1,€) = Fro(x(a), a1)(n,§) = Filye, a) (0, €) + Fi(z(a), a)(n, &)
< Wllye = 2(a)|lne) (hne(ar) — hye(a))
and
Fy(x(a), a1)(n, €) = Fi(x(a), a)(n, §) — Fo(x(a), a)(n,§) + Fo(z(a), a)(n,§) = 0

for k — o0o. Hence we can conclude that there is a k; € N such that for £ > k; we

have (yg,a) € G as well as

(Y + Fr(yr, a1) — Fr(yx, a)) € G.

Similarly
(<7]’ yk§> ’ <777 a§>> eC
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as well as

((m, yx&) + Fr(yw, a1)(n,§) — Fir(yr, a)(n,€)) € C.

Let d > a, such that t € [a, b], and

[(n, 7€) — (0, ykE) + Fi(yr, a1)(0,€)) — Fi(yr, a)(10,€)| < hye(t) — hye(ar)

then (z,t) € G for k > k.
Using the result on existence of solution in chapter 4, we obtain that for k£ > k; there
exists a solluiton zy, : [a,d] — A of the Kurzweil equation (6.3.2) on [a, d] such that

zi(a) = yg, k > k1. We claim that

lim z(t) = x(t) for t € [a,d].

k—00
Note that the solution z, of (6.3.2) exist on the interval [a,d] and that this interval
is the same for all k& > k.
By Theorem 6.3.1, if the sequence {z\} of simple processes contain absolutely con-
vergent subsequence on [a, d] then the limit of this subsequence is necessarily x(t) for
t € [a,d] by the uniqueness assumption on the solution x of (6.3.4). By lemma 1.9.10
the sequence {x}, k > k; of simple processes on [a, d] belongs to BV (A). Therefore,

by Helly’s choice Theorem the sequence contains a convergent subsequence and x(t)

is therefore the only accumulation point of the sequence x(t) for every ¢ € [a, d], i.e.

lim z(t) = x(t) for t € [a,d].

k—o00
In this way we have shown that the theorem holds on [a,d], d > a. Assume that
the convergence result does not hold on the whole interval [a,b]. Then there exists
d* € (a,b) such that for every d < d* there is a solution xj of equation (6.3.4) with
zr(a) = yg on [a,d] provided k € N is sufficiently large and limy_,o 24 (t) = z(t) for
t € [a,d] but this does not hold on [a,d] for d > d*.

By Lemma 1.9.10 we have

|2k (t2) — 2i(ts)|lne < [hne(ta) — hae(tr)], tots € [a,d”]
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for k € N sufficiently large. Therefore the limits x(d*) exist and since the solution z
is continuous on [a, b], [a,d] C [a,b], we obtain limg_,o zx(d*) = x(d*) and this means
that Theorem 6.3.2 holds on the closed interval [a, d*] too. Using now d* < b as the
starting point we can show in the same way as above that the theorem holds also
on the interval [d*,d* + A] with some A > 0 and this contradicts our assumption.

Therefore the theorem holds on the whole interval [a, b].
Remark: Theorem 6.3.2 is derived from the result given in Theorem 6.3.1

Next, we use theorem 6.3.1 above to establish continuous dependence of solution
for the quantum stochastic differential equation (QSDE) introduced in chapter one.
The relationship between equation (6.2.2) and equation (6.2.4) is summarized as

follows. If Fj(x,t)(n,&) is a sequence of sesquilinear form and

t
Fk(a:,t)(n,g):/ Py(z,s)(n,&)ds (6.3.11)
to
since the integrals fti Py(z,5)(n,€&)ds and the maps (x,t) — Fj(z,t)(n, ) are almost
identical for every z € A,s,t € [ty,T] we have from Theorem 1.10.3 that every

solution of

d

20 2(t)€) = Pul, 1)(n.€)

is at the same time a solution of

d

E(U,x(ﬂ@ = DFy(x,t)(n,€)

and conversely.

Assume that [to, 7] x Q is a compact neighbourhood of [ty, T] x A, where
[to, T] x Q C [to, T] x A,

and zp is an accumulation point of ). Assume further that the map (z,t) —

P(z,t)(n,€) is of class C([to, T] x A, W), for (z,t) € [to,T] x A and 1,& € DRE
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is arbitrary.

6.3.1 Definition Assume that the

map P : A x [tg,T] x Q — sesq[IDRE)] for arbitrary n,¢ € IDQFE satisfies the

following conditions:
(i) P(x,.,2)(n,€) is measurable for (z,2) € A x Q,

(ii) There exists a family of measurable functions M, : [to,T] — R, such that

j;i M,e(s)ds < oo and |P(x, ., 2)(n,€)| < Mye(s), (x,5,2) € Ax [to, T] x Q

(i) There exists measurable functions K¢ : [to, 7] — Ry such that for each ¢t €

[to, T7, ftz Ke(s)ds < oo, and

|P(x,5,2)(n,€) — Py, s, 2)(n,§)| < K7 (s)W([[x — yllne)

For (z,s,2), (y,s,2) € A X [to, T] x Q and where from (i) - (iii) W (t) # t and
t t
hn&(t) = / Mn&(s)ds +/ Kn5<5)d3
to to
6.3.2 Definition We define

Fk(x,t,z)(n,f):/ Py(z,s,2)(n,€)ds (6.3.12)

to

for (z,t,2) € A x [to,T] x Q
6.3.3 Theorem. Assume that for some ¢ € [a, b] we have

(i) lim..., / ' Ple.s. 2)(n. €)ds = / Pl s, 20)(n. £)ds (6.3.13)
for (z,s,2) € A x [a,b] x Q
(i) Let z(t 2):[a,b] x @ — A, z # z be a solution of

d

S 2(t)€) = Pz, t,2)(n, €) (6.3.14)
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on [a,b] C [ty,T], such that

(iii) lm, ., z(t,2) =y(t), t € [a,b], ye A (6.3.15)

Then y : [a,b] — A is a solution of

< tn.2(0)€) = Pla, 1, 2)(n,) (63.16)

on [a,b].

Proof.
By the hypothesis above, Theorem 1.10.1 yields that the map
(x,t) — F(x,t,2)(n, ) given by (6.3.12) is of class F(A x [tg, T, hye, W) for all z € Q
where
t t
he(t) = / KP,(s)ds + / Mge(s)ds
s,t € [a,b].

The relation (6.3.13) can be written in the form

hmz—moF(mvtv Z)(%f) = F(ZE,t, ZO)(T],&)

when (6.3.12) is taken into account. By Theorem 1.10.3, equation (6.3.14) has the

same set of solutions as the Kurzweil equation

d

S (na(r)&) = DE(x,t,2)(n, €) (6.3.17)

for all z € Q,t, 7 € [a,b] C [to, T].
Consequently, using (6.3.15) and Theorem 6.3.1 we obtain that the stochastic process

y : [a,b] — A is a solution of the Kurzweil equation

d

%@7"%‘(7)5) = DF(%@ZO)(?%@-

Therefore by theorem 1.10.3 again y is a solution of (6.3.16) on [a, b] and this proves

the theorem.
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Remark. Theorem 6.3.3 is a corollary of continuous dependence results for the
Kurzweil equation associated with QSDE. It represents, continuous dependence the-
orem for the non classical ordinary differential equation introduced in chapter one
under the relatively weak ”integralcontinuity” assumption represented by equation

(6.3.13).
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Chapter 7

Summary, Conclusion and
Recommendations

7.1 Introduction

In this chapter, a summary on the findings of the rearch work is presented. The
outstanding contributions to knowlegde are also discussed. Recommendations on the
proposed application of the technique of topological dynamics to the study of QSDEs

and further research are suggested.

7.2 Summary and Conclusion

The main objective of this research work is to establish existence and uniqueness
of solution of Kurzweil equation associated with the quantum stochastic differential
equations (QSDEs) that satisfy a more general Lipschitz condition and to establish
a basis for the application of the technique of topological dynamics. Hence, we also
studied several kinds of stability viz; variational stability, relationship between varia-
tional attracting and variational asymptotic stability, converse Lyapunov type results
and continuous dependence of solution on parameters. The motivation for studying
this class of equations is to create a frame work for the technique of topological dy-
namics to be applicable in quantum stochastic differential equations as in the classical

setting [4, 51-53, 87].
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For existence of solution, we reviewed several results on QSDEs within the frame
work of the Hudson and Parthasarathy formulation of QSDEs [3, 11, 12, 14, 15-18,
30, 44]. This is very important since we are extending the results in [6, 30] to a class
of equation that satisfy a general Lipschitz condition. For variational stability and
continuous dependence of solution on parameters, we reviewed several other results
within the context of classical Kurzweil equations associated with ordinary differential
equations (ODEs). This allows for extension of these methods to the present non-
commutative quantum setting and therefore the background knowledge is necessary
for investigating other qualitative properties of solution of QSDEs.

We have established the existence of a unique solution for a class of equation that
satisfy a general Lipschitz condition. The technique of investigation involves the ap-
plication of the method of successive approximations used in Ayoola and Ekhaguere
[7, 30]. This method guaranteed the study of existence and uniqueness of solution for
the map P that satisfy the conditions of the class C'(A x [to, T], W), with W (t) # t
instead of W (t) = t.

The existence of solution for the Kurzweil equation associated with the QSDE was es-
tablished using the equivalent form of the Hudson and Patharsarathy’s formulation.
This is possible since the equivalence of the Kurzweil equation and the associated
QSDE has been established in [6] independent of the Lipschitz condition W (t) = t.
The result on existences of solution generalizes the result in [6], so that the result in
[6] becomes a special case of this result.

We also established results on all kinds of variational stability of solution of the per-
turbed and unperturbed differential equation. Although, unlike variational stability
of ordinary differential equations which have been investigated by various authors,
not much has been done in quantum stochastic differential equations concerning vari-
ational stability atleast within the consulted literatures. Hence this is quite a new

approach for stability of solution of non commutative QSDE (1.5) introduced in chap-
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ter one. The study of variational stability is very effective when studying dynamical
systems. The Lyapunov method was employed to investigate the stability of the so-
lution without knowing the exact solution of the given differential equation. The
Lyapunov’s method makes use of a real- valued function to establish stability results.
This is guaranteed here, since the complex field C = R2?. Every other conditions
such as continuity of the Lyapunov function is also guaranteed because the stochastic
processes are adapted, weakly and absolutely continuous.

Variational stability guaranteed that any solution of the Kurzweil equation that starts
near x = 0 remains close to it in the future, while variational asymptotic stability
implies that the solution converges to zero in the future. The converse variational
stability guaranteed the existence of a Lyapunov function when the solution is varia-
tionally stable. Lastly we established results on continuous dependence of solution on
parameters. These results show the convergence effect of QSDE (1.5) when it depends
on a parameter. With This method, we were able to obtain results on existence of
solution independent of any Lipschitz condition. This we were able to achieve because
the stochastic processes are simple processes and also of bounded variation.

The conclusion is that existence of solution will not only depend on the Lipschitz
condition W (t) = t but on a more general condition W (t) # t. Also the results on
variational stability and continuous dependence of solution on parameters have pro-
vided a basis for the application of the technique of topological in quantum stochastic

differential equation and the associated Kurzweil equations.

7.3 Outstanding contribution to knowledge

(1) Existence of solution of Kurzweil equation associated with quantum stochastic
differential equations has been extended to a class of equation that is not restricted

to the Lipschitz condition. This will subsequently widen the solution space of quan-
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tum stochastic differential equation especially for the class of equations that will fail
to satisfy the Lipschitz condition.

(2) The results on variational stability, asymptotic variational stability and continu-
ous dependence of solution on parameters of equation (1.5) have not been considered
before now. This is the first time such results will be establihed.

(3) The theory of Kurzweil equations associated with quantum stochastic differen-
tial equation provides a basis for future application of the technique of topological

dynamics to the study of quantum stochastic differential equation as in classical cases.

7.4 Practical applications of QSDEs

The nature of occurrence of events in the world is chaotic, unpredictable hence the
need to use stochastic differential equations to model real life problems becomes
imperative [60, 64, 89]. Stochastic differential equations have found many real life
applications viz: medicine, engineering, psychology, economics, stock markets, con-

flict management, etc. See the references [11,34] for more on practical applications.

7.5 Recommendations

The following are possible areas for further investigation of quantum stochastic dif-

ferential equations and the associated Kurzweil equation.

1 The possibility of investigating the existence of solution of the Kurzweil equa-
tion independent of the associated QSDE as in the case of classical differential

equations.

2 The possibility of investigating other analytical properties of solution of the

Kurzweil equation associated with QSDE, such as averaging for generalized
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QSDEs, Maximal solutions, etc.

3 Investigating the convergence effect that occurs when the right hand side of the
equations converge to other functions that are not necessarily QSDEs like in

the case of classical ODE where it converges to a Dirac function.

4 Extending the concept of measure differential equations to the present non
commutative quantum setting for systems that exhibit discontinuous solutions

caused by the impulsive behaviour of the differential system.

5 Establishing convergence schemes for QSDEs that will depend on the general

Lipschitz condition established here.
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7.6 Appendix A

Statement of Helly’s selection theorem

Let X be a separable Hilbert space and let Reg([0, T]; X') denote the space of regulated
functions f : [0,7] — X, equipped with the supremum norm. Let (f,).en be a
sequence in Reg([0,T]; X) satisfying the following condition: for every € > 0, there
exists some L. > 0 so that each f,, may be approximated by a w, € BV([0,T]; X)
satisfying

[ frn = tnlloe <€

and

|un(0)] + Var(u,) < Le,

where |.| is defined to be the norm in X and Var(u) denotes the variation of u, which

is defined to be the supremum
Sup XU Julty) — ulty—)|

over all partitions

M=0=ty<t1 <..<tp,=T,meN

of [0,T]. Then there exists a subsequence

(fn(k)) C (fn) C Reg([0,T7]; X)

and a limit function f € Reg([0,T]; X) such that f,u(t) converges weakly in X to

f(t) for every t € [0,T]. That is, for every continuous linear functional A € X*,

AMfuwy) = Af(2))

in R as k — oo.
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7.7 Appendix B

Statement of Gronwall’s inequality

Let I denote an interval of the real line of any of the form [a, ), [a,b], [a,b) with
a < b. Let a and u be measurable functions defined on I and let p be a local finite
measure on the Borel o-algebra of I( we need p([a,t]) < oo, for all ¢ in I). Assume

that u is integrable with respect to p in the sense that

/t lu(s)u(ds) < oo, tel,

and that u satisfies the integral inequality

u(t) < aft) —i—/ u(s)u(ds), tel.

[a,t)
If, in addition,

(i) the function « is non-negative or

(ii) the function t — «(]a,t]) is continuous for ¢ in T and the function « is integrable

with respect to p in the sense that

/ lu(s)p(ds) < oo, tel,

then u satisfies the Gronwall’s inequality

ut) <a®)+ [ als)esp(u(L)u(ds)

[a,t)

for all ¢ in I, where I, denotes the open interval (s,t).
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