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STABILITY FOR SOME LINEAR STOCHASTIC FRACTIONAL
SYSTEMS

ALLAN FIEL*, JORGE A. LEONT, AND DAVID MARQUEZ-CARRERAS?

ABSTRACT. We obtain a closed expression for the solution of a linear Volterra
integral equation with an additive Holder continuous noise, which is a frac-
tional Young integral, and with a function as initial condition. This solution
is given in terms of the Mittag-Leffler function. Then we study the stability
of the solution via the fractional calculus. As an application we analyze the
stability in the mean of some stochastic fractional integral equations with a
functional of the fractional Brownian motion as an additive noise.

1. Introduction

There is a wide range of applications of fractional calculus to different areas of
human knowledge, as in engineering, physics, chemistry, etc. (see, for instance,
[10], [26] and [6]). Among these we can mention applications on viscoelasticity [3],
analysis of electrode processes [11] and Lorenz systems [8]. Therefore, currently
fractional systems (i.e., equations involving fractional derivatives and/or integrals)
have been studied by several authors, among them we can mention Hilfer [10],
Kilbas et al. [13], Miller and Ross [20], Podlubny [26], Samko et al. [30], etc. In
particular, the stability of fractional systems with constant initial condition has
been considered.

In the deterministic case, the stability of fractional linear systems has been
analyzed by Matignon [19] and the stability of non-linear fractional systems has
been studied by several authors via Lyapunov method (see for example Li et al.
[15] and references therein). In particular, non-linear fractional systems with a
function as initial condition using also the Lyapunov technique have been consid-
ered in the Ph.D.Thesis of Martinez-Martinez [18]. Moreover, Junsheng et al. [12]
give the form of solution for a linear fractional equation with a constant initial
condition in terms of the Mittag-Leffler function by means of the Adomian decom-
position method. We observe that Lemma 3.1 below is an extension of the results
established in [12].
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The stability of stochastic systems driven by a Brownian motion has been ex-
amined too. For instance, Applebay and Freeman [2] have gotten the equivalence
between almost sure exponential convergence and the p-th mean exponential con-
vergence to zero for integrodifferential equations with an It6 integral noise. To do
o, the solution is given in terms of the principal matrix or fundamental solution
of the system. This method is similar to Adomian one. The Lyapunov function
techniques have been used to deal with stability in probability for Ito-Volterra in-
tegral equation (see Li et al. [16]), with some stochastic type stability criteria for
stochastic integrodifferential equations with infinite delay (see Zhang and Li [35])
and with conditional stability of Skorohod Volterra type equations with anticipa-
tive kernel (see Zhang and Zhang [36]). The mean square stability for Volterra-It6
equations with a function as initial condition has been established by Bao [4] by
means of Gronwall lemma.

On the other hand, the fractional Brownian motion (fBm) B = {B,};>0 is a
Gaussian process with stationary increments and is the only one which is self-
similar (with index H € (0,1)). Its covariance function is

1
E(B:B;) = 5(f"H + 2 |t —s]?H), t,5>0.

Since B is not a semimartingale for H # 1/2, we are not able to apply the classical
1t6 calculus. Thus, we need another approach to deal with it, such as Young
integration (see Nualart and Ragcanu [25], and Le6n and Tindel [14]), or Malliavin
calculus (see Nualart [23]). The fractional Brownian motion has many applications
due to its properties; for instance it has long range memory for H > 1/2 and
intermitency for H < 1/2 (see Nualart [23]), B has Holder continuous paths for any
exponent less than H because of Kolmogorov continuity theorem (see Decreusefond
and Ustiinel [7]). Hence, the analysis of stochastic differential equations driven by
fBm is considered by several authors these days for different interpretations of
stochastic integrals (see, e.g. Lyons [17], Quer-Sardanyons and Tindel [27], Ledn
and Tindel [14], Nualart [23], and Nualart and Résgcanu [25]). In this paper we
use the Young and Skorohod integrals (see Young [32] and Nualart [24]).

Zeng et al. [34] have stated the stability in probability and moment expo-
nential stability for stochastic differential equation driven by fractional Brownian
motion with parameter H > 1/2 utilizing the Lyapunov function techniques. Also,
Nguyen [22] has established the exponential stability for linear stochastic differ-
ential equations with time-varying delays and with an additive noise of the form
Joo(s)dWH . Here H > 1/2,

t
wH :/ (t —s)A=12aw (s),
0
W is a Brownian motion and o is a deterministic function such that
oo
/ o?(s)e*ds < oo,
0

for some A > 0. Towards this end, the author uses that the solution can be repre-
sented in terms of the fundamental solution.
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In this paper we apply the Adomian decomposition method to obtain a closed
expression for the solution, also in terms of the Mittag-Leffler functions, of frac-
tional systems with additive noise that could be a functional of fractional Brownian
motion and with a function as the initial condition. Then the stability of these
systems (that may be random) is analyzed applying the techniques of stochastic
integration based on Young and Skorohod integrals. Namely, we study the stability
of the solution of equations of the form

1 t
X(t):{t—i-—/ (t —s)P"TAX (s)ds + Z;, t>0. (1.1)
I'(8) Jo
Here 8 € (0,1), A < 0, £ is the initial condition and Z is the Young integral
1 t
Zy == [ (t—s)*"'db,
t F(O[) /O ( S) )

where « € (1,2) and 6 is a Holder continuous process that may represent the paths
of a functional of fBm (even £ may be random), as it is done in Theorem 4.3 below.

Unlike some papers, where the initial condition is a constant, we think that
is important to have a process as the initial condition because of the memory of
the system. Consequently, Z in (1.1) can be considered as a correction of the
unknowledge of the initial condition that we could have.

The paper is organized as follows. The framework needed to prove our results
is introduced in Section 2. In particular, we establish some properties of the
Young integral that we need in the remaining of this paper. In Section 3 we
obtain the form of the solution for the underlying equation and study its stability
when the noise is null. Finally, in Section 4 we also consider the stability of
stochastic fractional-order systems with a process as an initial condition and with
a random noise that could be a fractional integral in the Young sense with respect
to fractional Brownian motion.

2. Preliminaries

In this section we introduce the framework that we use to prove our results.
Although some results are well-known, we give them here for the convenience of
the reader.

2.1. The Mittag-Leffler function. An important tool of fractional calculus is
the Mittag-Leffler function. The reader is refered to Podlubny [26] in order to see
a more detailed exposition about this function. Here we state the properties that
we use through this paper. This function is defined as

oo k
z
Eap(2) =S —2— a,b>0, and z € R.
b(2) lg)l"(ka—i—b) a,b>0, and z €
A function f with domain (0, c0) is said to be completely monotonic if it pos-
sesses derivatives f(") for all n € NU {0}, and if
(=" (t) =0

for all ¢ > 0 (see [21] and [31]). A useful property of the Mittag-Leffler function
is that, for z > 0 and a,b > 0, E, (—2) is completely monotonic if and only if
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a € (0,1] and b > a (see Schneider [31]). In Podlubny [26] (Theorem 1.6), it is
proved that if a < 2 there is a positive constant C' such that

C
< — <0. 2.1
STty S (2.1)

We will also use the next fact of differentiability for this function (see (1.83) in
[26]):

Eaﬁb(z)

% (" ' Eap (M) =" 2Eqp-1(At*), a,b>0, and A € R. (2.2)
2.2. Algebraic Young integration. We need to introduce some definitions on
an algebraic integration scheme, specifically, the Young integration. Here we do
it briefly, but if the reader needs a more detailed exposition on this integral, we
refer to Young [32] and Gubinelli [9]. In the following, we use the approach used
in Gubinelli [9] for the Young integral.

For an arbitrary real number T > 0 and k = 1,2, 3, we denote by Ci([0,t],R)
the set of continuous functions g : [0, 7]* — R such that g;,..,, = 0if t; = t;11
for some ¢ < k — 1. Sometimes we denote Cy([0,T],R) by Cx(R) to simplify the
notation.

An important tool for Young integration is the following operator: For g €
C1(R) and h € C3(R), let 0 : Cx(R) = Cr+1(R), k = 1,2, be the operator defined
by

(09)st = gt — gs, and  (6h)sut = hst — hsy — hut, for each s, u,t € [0,T].

We need to introduce the norms for the functions in the spaces C;(R) and
C2(R). For 0 < a1 < a2 <T and f € Cy([a1,a2]; R), let

|frt|

[t — 7|

1 flfar,as) == SUp

rt€[al,az]

and

Cy (a1, a2l R) = {f € Ca([ar, azl; R) : [|f]lu.fay,a2) < 00}
Note that an analogous definition can be extended for C{', thus, this space con-
sists in the one-parameter Holder continuous functions g with finite norm ||g||, =
|6g]|,.. That is, g € CY' (a1, az]) if and only if g is a p-Holder continuous function
on [a, az]. Analogously, for a function h € Cs([a1, az]; R) we have

|hsut|

Ally.p.far.a2) = Sup |u — sVt —ulp

s,u,t€lar,az]

and

1Al o) = 08 { 3 il 1= 3 his0 < i < pu

where the infimum is taken over all the sequences {h; € C5([a1,a2]; R)} such that
h =3, h; and for all the choices of the numbers p; € (0, u). Thus, || - |, [a1,as] 18
a norm in C3([a1, as]; R), and write

C% ([ar, a2]; R) := {h € Cs([ar, az];R) : [[hl] 4, [a1,a0] < 00}
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With this definitions, we introduce the space
Cit(lar, a2; R UC la1,a2];R),

pu>1
and we use the notation ZC. " ([a1,a];R) = CLT N Ker 6, k = 2,3.
The next result will be usefull because it provides several properties of § and
its inverse operator denoted by A (see [9]).

Proposition 2.1. Let 0 < ay < ag <T. Then we have:
1. There exists a unique linear map A : ZC37 ([a1, az); R) — C37 ([a1, az); R)
such that A = IdZC§+([a1,a2];R)' In addition, for any p > 1 and h €
ZC% (Ja1, az]; R) we get

||Ah||u [1117112] = on _ || ||u la1,a2]"

2. For g € Ca([ay, as),R) such that g € C3T, set h = (Id— Ad)g. Then there
is f € C1(R) such that h = ¢ f. Moreover

hst = (5f st = hm th tit1s

St

where the limit is over any partition Mg = {tog = s,...,t, = t} of [s, 1],
whose mesh tends to zero.

The interpretation for Statement 1 is that, for any h € C§+([a1,a2];R) such
that 0h = 0 there exists a unique 1 = A(h) € C37 ([a1, a2]; R) such that 51 = h.

In view of Proposition 2.1, we note that A can be related to the limit of some
Riemann sums, which gives a link between an algebraic developments and some
kind of generalized integration. Also we will use this result in order to give a
Fubini theorem for a class of integrals with Holder continuous integrators.

The following theorem will determine our notion of integral, whose proof can
be found in [9] (see also [14]). Sometimes we write Js:(fdg) instead of fst fudguy.

Theorem 2.2. Let f € C#([0,T];R) and g € C{([0,T];R), with k +~v > 1. Set
jst(fdg) = fs((sg)st'i_Ast(éfég)u O§S§t§T7

with (6f09)sut = (0f)su(0G)ut, w € [0,T]. Then

1. Whenever f and g are smooth functions, Js:(fdg) coincides with the usual
Riemann integral.
2. The generalized integral J(fdg) satisfies:

| Tat(£dg)l < || fllocllglly [t = sI” + eyl £llkllglly [t = 5|77,
where ¢y = (2777 —2)7 L
3. We have J(fdg) = [Id — AS](fdg) and

n—1

jst(fdg> = ‘HlsitHLO ; fti5gtiti+17
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where the limit is over any partition g = {tog = s,...,t, = t} of [s,t],
whose mesh tends to zero. In particular, Js:(fdg) coincides with the Young
integral as defined in [32].

Note that Statement 3 is a direct consequence of Proposition 2.1. This theorem
is fundamental in our analysis because we have an estimation for the Young inte-
gral, and thus we are able to control its convergence, as we do it in some proofs
below. It is important to point out that this integral has been extended by Z&hle
[33], Gubinelli [9], Lyons [17], etc.

The following result is a version of Fubini theorem for the Young integral.

Lemma 2.3. (Fubini type theorem) Let {0s,s < t} be a ~vy-Hélder continuous
function and 8 > 0. Then for o > 1 such that o+ v — 2 > 0, we obtain

1 /t . 1 t . T .
— [ (t—s)tPldh, = 7/ (t—r)? / (r—s)°7"dlsdr. (2.3)
I'(e+8) Jo L'(0)T(8) Jo 0

Remark. Note that the integrals in (2.3) are well-defined because g — 1+ > 1.

Proof. Let Iy = {sg =0, 5s1,...,8, =t} be a finite partition of the interval [0, ¢]
such that |IIp;| — 0, then Theorem 2.2 yields

- t e+h-1 i RS +A-1
N dgs = 1 T L R\ —5)° Os, 1 — Os;
(e +8) /0 E=s) IHolr,IIILO T'(o+ B) ;(t si) G )

1 n—1 t
- im T(NT(R) =T A-1 T — 5 e-1 r ) — U5,
= |H£t|*>0 <F(Q>F(ﬁ) Z ‘/5 (t ) ( z) d (951+1 951)>

i=0 v Si

= lim 71 t — )Pt
_|H£t|e0<F(@)F(ﬁ)/o(t :

n—1
X (Z l[si,t] (T)(T - Si)971(95i+1 - 951)> dT>
=0

1 t
= lim 7/ t— )81 r—s;) (0, ., — 0, )dr
|H0t|—>0 F(Q)F(/B) 0 ( ) Sl;r( ) ( 41 1)
Using Proposition 2.1 and Theorem 2.2 we have that, for some iy € {0,...,n—1}
Z (T - Si)g_1(05i+1 - 951) = jOT((T - ')Q_lde)

s <r

—

3 (85— 91 86)uiprer e
i=0

+ (T - Sio)gil(95i0+1 - HT)1(8i0,8i0+1](T)'

Let us analyze the last two summands in the previous equality. Since p —1 > 0
and the conditions over 6 we have

|(T‘ - Sio)g_l(esmﬂ - 9T)1(5i015i0+1](r)| —0
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as |Ip;] — 0. Note that the properties of the operators A and § (see Proposition
2.1) allow us to write

n—1

S (R6((r = )27 180) 0100

=0

n
< CONlOllyj0. D Isivr — sileHH,

for some C' > 0, since p — 1 + v > 1 this quantity is bounded and converges to
zero as |IIp;| — 0. Thus, the dominated convergence theorem implies that (2.3)
holds. O

We will also need the following lemmas.

Lemma 2.4. Let f € CT([0,t]), g € C{([0,t]) and 6 € C](]0,t]), where T, A,y €
(0,1) and T+, A+~ € (1,2). Also let 0 = [, g(s)d0s on [0,t]. Then

/0 F(s)dd, = / 7()g(s)do

Proof. Let Ho: = {s9 =0, 51,...,8, =t} be a finite partition of the interval [0, ¢].
Then by Theorem 2.2 (Statement 2) there is a constant C' > 0 such that

n—1 n—1
Z f(Sk)(ésk+1 - ésk) - Z f(sk)g(sk)(95k+1 - Gsk)
=0 =0
Sk41 n—1
(s / (9(5) — g(50))d05 | < ClIflloe 3 Isnss — k7 — 0
k=0

as |Ho¢| — 0. Therefore this is an immediate consequence of Theorem 2.2 (State-
ment 3). O

Lemma 2.5. Let 0 be a y-Holder continuous function on [0,t], A€ R, o € (1,2)
and B > 0 such that o+~ — 2 > 0. Then we have

i - A t _ g)kBte-1 - ' _g)et —3)P
) T [ = aprretan, = [ M= setm a0 - 0" 24

Remark 2.6. Note that the last integral in the right-hand side of (2.4) is well-
defined. Indeed, let ky € N U {0} be such that k5 4+ o0 —1 < 1 for k < ko, and
kB+0—1>1for k > ko. Then for s,5 € [0,t], we have

|t - )"_1E5 (A(t = 5)7) = (t = 3)°7 Ep o (At - 5)°)|

- Z |A| |Sk_ﬁs—|fﬁ;+g 1 i |A|k|(t _ S)kﬁ;r(zﬁl—;;; _ §)kﬁ+971|
k=ko+1
= Il + Is. (2.5)
Note
I <|s—3le7t Z (1AI") < s — 517 Eg ,(|Alt?). (2.6)
(kB +o) ~ e
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Now, the mean value theorem gives

o JAF(RB 4 o — 1)tRite2 S
L<|s—3 > < s — 3t 2 Ep -1 (JAI).
it (kB + o)

Hence (2.5) and (2.6) implies our claim due to v+ 09— 1 > 1.

Proof of Lemma 2.5. Write, for m € N, the function
f Z T(t — S)kﬁJrg 1 S € [O, t]

In order to prove our result, we only need to observe that, for m large enough

im ( A¥ (t— S)kﬁ-ﬂ)—l

sup | fm(s)| = sup
s<t

s<t b r kﬁ + Q)
oo kik
< o1 Z | AJF kP
- e Tkt

as m — 0o, and analogously

sup |frln(8)| = sup i M(f _ S)k,@-{-g_z

s<t s<t k—m F(k6+ Q)
Alktk,@
< o2 _ A 0
Z ThBto—1)

as m — oo. This procedure, the definition of the Mittag-Leffler function and
Theorem 2.2 implies the result. O

We need the following lemma in order to prove stability for some equations
driven by fractional Brownian motion (see Theorem 4.3 below).

Let I an interval. Set C*(I) the class of continuously differentiable functions
on I.

Lemma 2.7. Let 7,7 € (0,1) be such that 7 +~ > 1. Suppose that 6 € C]([0,1])
and h € C*((0,t)) N CT([0,1]) is such that h € L'([0,t]) and h(0) = 0. Then

[ e sy = [[itoyon-. - s

Proof. Set Ilot = {so = 0,...,s, =t} a finite partition of the interval [0, ] such
that its mesh tends to zero. Using the hypotheses on 6 and h, and the fundamental
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theorem of calculus, we obtain

t n—1
/ h(t — s)dfs = lim h(t — sx)(0s 0 — Os,)
0

|H0t|*>0 k=0
n—1 t—sk .
= 1 h d 95 - 95
|H01tI|ri’0kZ0/0 (5)ds(Boers 2
t n—1
= 1. h 1 — 95 - 05 d
|H01r,1|11>0 ; (s) kZ:O 0,t—s](8K) (0541 p)ds

:/ (5)(0r_s — 00)ds.
0

Here in the last equality we have used the dominated convergence theorem. O

3. Linear Volterra Integral Equation

In this section we consider the linear Volterra integral equation

X(t)=£t+ﬁ/o (t—s)ﬂ_lAX(s)ds—i—ﬁ/o (t—s)*dhs, t>0. (3.1)

Here the initial condition £ = {&;,t > 0} is bounded on compact sets and measur-
able, 8 € (0,1), A € R is an arbitrary constant, o € (1,2) and § = {s,s > 0} is a
~v-Hélder continuous function with v € (0, 1). Since £ is bounded and measurable
on compact sets, the existence and uniqueness for the solution of this equation
is an immediate consequence of the Picard iterations and the properties of the
Mittag-Leffler function (see, for example, the book of Podlubny [26]).

Now we deduce a closed expression for the solution to (3.1).

Lemma 3.1. Let 8 € (0,1), Ae R, a € (1,2), {0s,s > 0} a y-Holder continuous
function with v € (0,1) and v+ o — 1 > 1. Then equation (3.1) has the solution

X(t) =&+ A/O (t —s)P " Eg s(A(t — 5)?)¢qds
+ /t(t —8)* T Eg o (At — 5)%)db,, t>0.
0

Proof. Recall that (see (1.1))

_L ! _Sa—l
Zt—r(a)/o(t Jo=Ldg,.

Iterating equation (3.1), using Lemma 2.3 and Fubini’s theorem we are able to
write
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X(t) = §t+%/ (t—s)°~ 1§sds+Zt+Fé3)/O(t—s)ﬂ_lsts

// (t— )1 (s — 1)1 X (51)ds1ds

— i _5)f1 A [T gpre
= {}—l—r(ﬂ)/o(t s) fsds—i—Zt—i-F(ﬂ_'_a)/O(t s) df

A2 t
+m/0 (t — 5)2P~1X (s)ds. (3.2)
Now we use induction on n. So, we assume that
_ — AF ' kB—1 A* ! kB+a—1
@»—&+ng@$y/t—s> 5ﬁ5+§:rk5+a>/<ﬁ—@ @,
4 7’4”“ t(t _ g)(nthB-1
TR, ¢

holds. Therefore, one more iteration provides

X f)=§t+iA—k/t t—s)M-1e ds-f—zik/t(t_s)kﬂﬂy—lde
— I'(kp) ° T(kB + ) s

Artt ' (n+1)B-1
_ t— )" d
+NMHW/(8) Gt
An+1 (n+1 B—1 a—1
e NORCEDLE (s —$1)* "dbs,ds
An-l—l (n+1 ps—1
+ N(CEL / / (s — 1)1 X (51)ds1ds.
Proceeding as in (3.2) (1.e., applying Lemma 2.3 and Fubini’s theorem) we get
n+1 t n+1 Ak t
t _ \kB-1 sd / t— k5+a71d95
&+ZF K PO 6ds 3 gy [ 6=9)
Ant2 ! (n42)8—1
_ t—s)\" X (s)d t>0.
+nmwmﬁ(s) (s)ds. 1>

Finally, the fact that X is a bounded function on [0, ] gives that the last sum-
mand converges to zero as n goes to infinity. Thus, the result is an immediate
consequence of Lemma 2.5. O

Remark. Note that in view of the iterative procedure in the proof of this lemma
we have a slight generalization of the Gronwall inequality in this context. For
example, suppose additionally that A > 0, and that

X(t)g{}—i—ﬁ/o (t—s)ﬁ-lAX(s)dHﬁ/o (t = 5)*1dd,.

Consequently, in this case, we can also apply the scheme in the previous proof.
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3.1. Stability of linear Volterra integral equations for several initial con-
ditions. This part is dedicated to study equation (3.1) when 6 = 0. Here we
analyze the stability of such an equation considering various different kinds of
initial conditions. This development is the basic tool to establish the stability of
stochastic fractional integral equations of the form (3.1) (see Section 4 below).

In the remaining of this paper, we suppose that all processes are defined on a
complete probability space (2, F, P).

Definition 3.2. The solution X to equation (3.1) is said to be asymptotically
stable if X (t) goes to zero as t — oo.

Proposition 3.3. Set
1 t
X(t) = +—/ t—s)PTAX (s)ds, t>0. 3.3
=6+ 575 | -9 1Ax() (33)

Assume that the constant A is negative, 8 € (0,1) and the initial condition satisfies
one of the following properties:

1. It is continuous, and there is oo € R such that, given € > 0, there exists
to > 0 such that |&s — Exo| < €, for any s > to.
2. We have that £ € CH(Ry),

tgm &1 /tP =0 and || < tl%’ for some v € (0, B). (3.4)

3. It is bounded on compact sets and can be written as

1 ¢ p—1
&= 75 /O (t— 5 g(s)ds,

with n € (0,84 1), g € L*([0,00)) N LP([ty,00)) for some p > % V1 and
to > 0.
Then the solution of (3.3) is asymptotically stable.

Remark. Let A and £ be random. Note that if A(w) and &(w) satisfy the conditions
of Proposition 3.3 pathwise, then the solution of (3.3) is asymptotically stable w
by w (i.e., X(w,-) is asymptotically stable for any w € Q).

Proof. We divide the proof into three parts.

Step 1. Here we assume that £ is as in Statement 1. Lemma 3.1 leads to write

X)) = |6+ A / (t — )P By p(A(t — 5)°)Euds

= ‘&+A/O (t — )P Es s(A(t — 5)°)(& — &)ds

+ A&, /0 (t —s)P 1Bz s(A(t — 5)°%)ds

Now, using (4.8) in [12], we obtain

1+ A/t(t — S)B_lEﬂ)B(A(t — S)B)ds = E,@)l(At’Q), (3.5)
0
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thus
| X ()| < |&Ep1(A)] + ‘A/O (t— )" Ep p(A(t — 5)") (& — &)ds| .

Let € > 0 be arbitrary and fix ¢y > 0 such that |{; — &| < ¢, for s,¢ > tg. Then
for t > to,

X (@) < Ii(t) + I2(t) + I3(),

with

L(t) = |&Bsa(AP)], Do(t) = ‘A/O O(t — )" Bp p(A(t — 5)7)(& — &)ds

and

A / (t— 8 By p(Alt — 5)7) (€, — €)ds

to

I(t) = ‘

Using that £ is bounded by hypothesis and (2.1), we have

[
Il(t) = ’&Eﬁ,l(Atﬁ)‘ S Cw, for some C' > O, (36)

and this quantity converges to zero as t tends to +oo.
Let M > 0 be such that |£s] < M/2, for any s > 0, and therefore

(t— 3)5’1

T3 Al =P

L(t) < M|A|/O "t = 8P By s(Alt — 5)P)ds < CM/O '

thus I converges to zero as t tends to +o00, due to dominanted convergence theo-
rem.
Finally, using the property of the limit of &, we obtain, by [26] (equality (1.99))

Ls(t) §5|A|/t (t — )P By s(A(t — 5))ds

t
< ¢lA] / (t— s)ﬁflEgﬁﬁ(A(t —5)%)ds
0
= ¢|A[tP Ep 511 (At%) < £C.
This finishes the proof of Step 1.

Step 2. Now £ is as in Statement 2. As in Step 1 we get
t

X ()] < |&Bp1(AP)] + ’A/ (t— )" Ep p(At = 5)°)(& — &)ds
0

< |&Es 1 (A)| + C|A] /O (t —8)PEg p(A(t — 8)P)sv " ds = I, (t) + Lx(t).
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The first term goes to zero as t — oo due to (3.6) and (3.4). For the second one
we use the definition of Mittag-Lefller function:

Ak(t_s)kﬁ vfl
C|A|/ t—s)° TG+ 8) ds

t
C|A|Z kﬂ+ﬂ /(t_s)(k-i-l)ﬂsv—lds

- AF I'((k+1)8+1)I(v) v
=M Z DT RS

A*(k +1)BT(v)
_ A t(k+1)5+v
=l |Zl—‘ (k+1)B+1+v)

i Ak[(k-l-l)ﬂ-l-v—v] (k+1)5+v
= ClAIT(v) ];) (F+ DA+ o (kL DB +0) "
O Akt B+ > Ak(k+1)B+v
= C|AIl ————— — C|AvI'(v
14 (U)kgor((k-i-l)ﬂ-i- v) A I;)F(kﬂrl )B+v+1)
Ak+14(k+1) B+ o Ak+14(k+1)B+v
=-CT ———— +CI'(v+1)
(U)k:OF((kJrl)ﬂJr v) et kz:%r (E+1)B+v+1)
CT(v)t¥
= —CT(v)t"Eg,(At?) + % + CT (v + 1)t"Eg 41 (At?)
_ CT(v+1)tY
Fv+1)

= t'CT(v) [vEg,11(At°) — Eg ., (At%)], t >0,
and this quantity converges to zero if v < S.

Step 3. Finally we consider Statement 3. Proceeding as in Lemma 3.1, the
solution is

X() = [ (0= B Al = 5) o)

t

:/ s" 1 Eg ,(As?)g(t — s)ds
0

=0L(t) + L(t), t>0,

where

to ¢
L(t) = / sT 1 Eg ,(As?)g(t — s)ds and Iy(t) = / s" 1 Eg ,(As®)g(t — s)ds.
0

to

In the second case we obtain

() = /0 (£ = ) B (A(t — 8)%)g(s)ds.
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Since (t — s) € [to, t], given € > 0 there exists to such that
|(t = 8)" 1 Ep (At = )7)] <,
by (2.1). So,

(1)) = / Ut 8 B (Al — 5)P)g(s)ds

and g € L(]0, 00)).
Holder’s inequality implies that

If n > 1 the proof is trivial by the dominated convergence theorem. Therefore we

assume that n < 1. If p = %—i—p for some p > 0, then g < ﬁ, since %—i—% = 1. So,
using the dominated convergence theorem again, since g € LP([tg, 00[) we have

<e / lg(s)ds,
0

nwi<c|[ * lgtt las| o | (o s " g

as t tends to infinity. (I

Remark. In Step 3, if ¢ is continuous and limy,, ., g(t) = 0, as g is bounded, by the
dominated convergence theorem I; tends to zero. Thus, in this case, hypothesis
g € LP([tp,00)) can be omitted.

In the following of this section £ = {&,t > 0} is a measurable and bounded
stochastic process.

Now we introduce the second concept of stability that we study.

Definition 3.4. The solution X to equation (3.1) is said to be stable in the mean
it E|X(t)] = 0 ast— oo.

As an immediate consequence of Proposition 3.3 we have.

Corollary 3.5. Assume that A is a negative constant and 8 € (0,1). The initial
condition £ is a stochastic process which is measurable and bounded over compact
sets, and satisfies one of the following properties:

1. It is LY(Q)-continuous, and given € > 0, there exists to > 0 and a random
variable £o such that Bl — €| < €, for any s > to.
2. We have that £(w) € CY(Ry) for all w € Q, limy, o0 B|&|/t? =0, and

1€ < tli_u, for some v € (0,) and C € L*(Q).

3. It can be written as
1t _
& = W/o (t—s)" 1g(s)ds,

with n € (0,8+1), g € LY(Q x [0,00)) N LP(Q x [tg,0)), p > % V1 and
to > 0.
Then the solution of (3.3) is stable in the mean.
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4. Stability of Random Linear Volterra Integral Equations

We consider the equation

X(t)=§t+ﬁ/o (t—S)B_lAX(s)ds—Fﬁ/o (t — )7t f(s)dfs, t>0.
(4.1)

In the remaining of this section we suppose thst £ is a measurable function, 8 €
(0,1), A is a negative constant, o € (1,2), and {05, s > 0} is a y-Holder continuous
function with v € (0, 1) and 6y = 0. We also suppose that §4+1 > o and a+~ > 2.

We now analyze several stability criteria for the solution X of (4.1). Remember
that these criteria are given in Definitions 3.2 and 3.4.

Proposition 4.1. Let f € C'(Ry) be a Lipschitz function, to > 0 and p > 15

such that f € L([0,00)) N LP([ty,0)) and f € L([0,00)). Also assume that the
hypotheses of Proposition 3.3 (resp. Corollary 3.5) hold and that 6 is a bounded
function (resp. bounded process in the mean). Then the solution of equation (4.1)
is asymptotically stable (resp. stable in the mean,).

Remark. From Lemma 2.4 we are dealing with

X(t)_§t+ﬁ/0 (t—s)ﬁlAX(s)ds+%a)/O (t—s)* dh,, t>0,

where 0. = [; f(s)df,.

Proof. First of all, by Lemmas 3.1 and 2.4, the solution of (4.1) is
t
X(t) =& + A/ (t— s)ﬁflEﬁyg(A(t —5)P)eqds
0

+ /t(t —5) VB o (A(t — 5)) f(s)dfs, t >0,
0

due to f being Lipschitz. Now, from Proposition 3.3 (resp. Corollary 3.5), we only
need to study the convergence of the term

16 = [ (=9 Baa(Alt = ") f(5)00.

We observe that Proposition 2.8 in [14] is still true for this integral because of its
proof. So, Theorem 2.2 (Statement 3) implies

I(t) = LI (t) + I2(t),
with ,
1O = [ 0.0 =92 By 0ms(Al = ) ()
and .
I(t) = - / 0,(t — )7 Epa(Alt — 5)°) f(5)ds,

where we have used that 6, = 0.



220 ALLAN FIEL, JORGE A. LEON, AND DAVID MARQUEZ-CARRERAS

To fix ideas we suppose that 6 is bounded because the case sup,~q E(|0;|) < oo
is proven similarly. We first deal with I;. Using that sup,>[0:| < oo, we have

t
L] £ € [ (6= Eaanalt 5] F(5)ds
0
to
_ c/ 22 | Ep a1 (As™)| | £(t — 5))ds
0

¢
—I—C/ 592 |E51a,1(As'3)‘ |f(t—s)|ds
to

= L)+ hat).
Given € > 0 we fix tg such that for any s > tg
52 ’E@a_l(AsB)’ <e

Hence we have that

f1,2( t) <eC |f(t—s |ds < EC/ s)|ds.

Now, ¢ < 32— because p > So, using that |Eg . 1(As%)| < C, we can

write

Lai(t) = C/Ooso‘72|f(t—s)|ds

o{["swnw) ([ -ors) < ([ ors)

which converges to zero as t tends to infinity because of our hypotheses on f.
Next we study Io. For t > tg,

O <C [ (=9 Bya(Alt =) f(s)lds = C [Faa () + Faolt)]

L
a—1"

Q=
S

IN

with .
~ 0 .
I1(t) = / so‘flEg,a(Asﬁﬂf(t —s)|ds
0
and

Tpa(t) = /t By (AsP)f(t — )|ds.

Since . — 1 > 0,

~ t() . t .
L) <C / ft—slas=C [ |f(s)lds — 0,

t—to

as t goes to infinity since f € L1([0, 00)).
Finally, the fact that 5 > a — 1, leads to choose £y > 0 such that

La(t) < eC If(t _ §)lds < <C / 5)|ds < <C. (4.2)

Thus, the proof is ﬁnlshed. O
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Remark. Observe that, in view of the proof of last proposition, if the assumptions
of Proposition 3.3 are true and 6 is a bounded process with probability 1, then
equation (4.1) is pathwise asymptotically stable. Also note that, in the case where
B <a-—1, we get

d a— a—

s (s 1E51Q(ASB)) =5"2F541(45°) >0, s>0,

thus (4.2) could be false, and then equation (4.1) could be unstable.

4.1. Stability of random integral equations driven by a fractional Brow-
nian motion. Here we study stability for some stochastic integral equations
driven by fractional Brownian motion.

Remember that the fractional Brownian motion B¥ is a centered Gaussian
process with covariance law

1
Ry(s,t) = B(BEBH) = 5(52‘H + 27 — |t —s|?H), He(0,1),

s,t > 0. In particular, B has y-Holder continuous paths for any exponent v < H
on compact sets.

Let Cl'YO,C(RJr) be the set of locally v/-Hdlder continuous functions (i.e., the family
of all functions that are v’-Hélder continuous on any compact interval of Ry ). The

following is a consequence of Proposition 4.1.

Corollary 4.2. Suppose that hypotheses of Proposition 4.1 hold, with £ as in
Corollary 8.5. Let

t
9,5:/ z(s)dBY,
0

with v > L, 2 € LY7([0,00)) N cy

27 loc
equation (4.1) is stable in the mean.

([0,00)), v+~ > 1. Then the solution X of

Remark. Note that, for fixed ¢ > 0, 6, is well-defined. Indeed, we can choose
A € (1/2,7) such that ¥ ++' > 1, and remember that B” is 4-Holder continuous
on [0,¢]. So, 6 is defined pathwise.

Proof. We only need to note that Proposition 3 and Remark 1 in Alos and Nualart
[1], and Proposition 2 in Russo and Vallois [29] allow us to observe that the last
Young integral is also a Skorohod one. As a consequence, [1] (inequality (11))
implies
0 ' Y

supE|9t|§C</ |z(r)|Vdr> , C>0.

>0 0
Thus, the result follows from Proposition 4.1. O

Consider now the equation

X(t) =&+ ﬁ/o (t —5)P"LAX (s)ds + ﬁ/@ (t—s)*"t f(s)dBY, t>0.
(4.3)

Here v € (0,1).
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Theorem 4.3. For all w € Q, let f(w,-) € C1([0,00)) be such that

(T Y [E|f(r)|2} %) € L'([0,00)) N LP([t,0)) for some p > ﬁ

and ty > 0, and (T — 77 [E|f(r)|2]%> € L'([0,00)). Then the hypotheses of Propo-
sition 4.1 for the case that & is as in Corollary 3.5 imply that the solution of
equation (4.3) is stable in the mean.

Proof. As in the previous proposition, we only need to analyze

1(t) = / (t = )% By o(A(t — 5)°) f()dBY.

Using the property of differentiability for the Mittag-Leffler function (2.2), Lemma
2.7 and Remark 2.6 we get

I(t) = /0 Oy [ra_lEgﬁa(ATB)f(t — T)} By .dr

¢ t
- / ra72E67Ol—l(A'f'5)f(t - T)Bz—rdr - / railEﬂ)a(ATﬁ)f(t - T‘)Bg_"'dr
0 0

Given € > 0, there exists ty > 0 such that

t8‘72E37a_1(Atg)} < ¢. Take

L) =I11() + I 20t), t>to,

with
t
Ni(t) = / r* 2By oy (ArP)f(t — r)B)_ dr
to
and
to
La(t) = / r 2By o (AP f(E - 1) B dr.
0
Then

t e}
Elha(t) << [ Blfe-nBL |dr<e [ Elf0)B]dr
to 0

§5/OOO [E|f(r)|2f [E|B,7|2fdr_s/ooow [E|f(r)|2fdr.

Using that p > —L= (which implies ¢ < 51-) and Hélder’s inequality we have that

Binaoi<e ([ ’”““’C“‘)é ([ ([Buse=nr) o]z é)”dr)%

<C (/t {Elf(r)|2] : der); — 0.

On the other hand, we observe that
[Io(t)| < I21(t) + I 2(t),
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with ¢ > t¢ and

t
La(t) = / P By o (Ar®) | (6 = 1) BL, | dr
to
and
to .
La(t) = / P B o (Ar) | (0 = )BT, | .
0

From the fact that « — 1 — 8 < 0 and proceeding as before we obtain, for some
to > 0,

Lo (t) ga/ooE‘f(r)BZ dr
0

and

t
&r=C | E ‘f(r)BZ dr.

to .
La(t)<C [ EB|ft-nBL,
0 t—to

In the first case the choice of € is arbitrary, and in the other case the integral goes
to zero. O

Example 4.4. A class of (deterministic) functions f that satisfies assumptions
of Theorem 4.3 is the familly of all the Schwartz functions, since they have the
property of decreasing rapidly to zero as t goes to oo (see Rudin [28] for a wide
exposition).

Remark. We could deal with other type of stochastic integral to study the stability
of (4.3) using different conditions over f in Theorem 4.3. For instance, let f €
LY7([0,00)) be a Lipschitz function. Now, consider the Wiener integral (see [5]
or [23])

Te)= /0 (t—5)* " EpalA(t —)”)f(s)dB], t>0.

Using [1] (inequality (11)) again, and proceeding analogously as in the results of
this section

8
EIt)] < Cya /Ot(f—s)avl (Eﬁ,a(A(t—s)B))iIf(s)l%dsl
to . vy
< Gy /0 s (Eg,a(Asﬁ))ﬂf(t_s)Hds]
t vy
+Cha /t T (BpalAs)” |f<t—s)|ids]

= Gl + 1),
where C 1 > 0 is a constant. Then we have

a—1

a—1 to a—1 t
L(t) <Cty” / |f(t—s)|%ds:(7t07 / |f(s)|%ds—>0, as t — oo.
0 t—to



224

ALLAN FIEL, JORGE A. LEON, AND DAVID MARQUEZ-CARRERAS

Since a — 1 — 8 < 0, then given £ > 0 there is ¢y such that

L) < ac/oo 1f(s)|7ds < eC.
0

Thus, in this case, there is also stability in the mean.

Example 4.5. Proceeding as in the proof of Proposition 3.3 (Statement 1), we
can see that the solution of (4.3) with

¢ = -1 if t<1,
L I R A

is stable in the mean. Indeed, we only need to observe that, for t > 1 we get

1— A/l(t - s)ﬂ_lEBﬁ(A(t - s)ﬂ)ds + A/t(t — s)ﬂ_lEBﬁ(A(t - S)B)ds
0 1

1 t
=1- 2A/ (t— S)'B_lEﬁyg(A(t — S)'g)ds + A/ (t— S)'B_lEﬁyg(A(t — S)'@)ds.
0 0
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