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RANDOM DYNAMICAL SYSTEMS ON TIME SCALES

CRISTINA LUNGAN, VASILE LUPULESCU

ABSTRACT. The purpose of this paper is to prove the existence and uniqueness
of solution for random dynamic systems on time scales.

1. INTRODUCTION

The theory of dynamic systems on time scales allows us to study both continu-
ous and discrete dynamic systems simultaneously. Since Hilger’s initial work [10]
there has been significant growth in the theory of dynamic systems on time scales,
covering a variety of different qualitative aspects. We refer to the books [3, [4],
and the papers [I| 2 T4} 15]. In recent years, some authors studied stochastic dif-
ferential equations on time scales [0 [7, [13]. The main theoretical and practical
aspects of probability theory and stochastic differential equations can be found in
books [6, 12]. The organization of this paper is as follows. Section 2 presents a few
definitions and concepts of time scales. Also, the notion of stochastic process on
a time scale is introduced. In Section 3 we prove the existence and uniqueness of
solution for the random dynamic systems on time scales.

Preliminaries. By a time scale T we mean any closed subset of R. Then T is a
complete metric space with the metric defined by d(t, s) := |t —s| for t, s € T. Since
a time scale T is not connected in generally, we need the concept of jump operators.
The forward jump operator o : T — T is defined by o(t) := inf{s € T : s > t}, while
the backward jump operator p : T — T is defined by p(t) := sup{s € T : s < t}.
In this definition we put inf ) = sup T and sup® = inf T. The graininess function
p: T — [0,00) is defined by u(t) := o(t) —t. If o(t) > ¢, we say t is a right-scattered
point, while if p(t) < t, we say t is a left-scattered point. Points that are right-
scattered and left-scattered at the same time will be called isolated points. A point
t € T such that t < supT and o(t) = ¢, is called a right-dense point. A point t € T
such that ¢ > inf T and p(t) = ¢, is called a left-dense point. Points that are right-
dense and left-dense at the same time will be called dense points. The set T" is
defined to be T® = T\ {m} if T has a left-scattered maximum m, otherwise T* = T.
Given a time scale interval [a,b]r := {t € T : a <t < b}, then [a, bJ5 denoted the
interval [a,b]r if @ < p(b) = b and denote the interval [a,b)r if a < p(b) < b. In
fact, [a,b)r = [a, p(b)]r. Also, for a € T, we define [a,00)r = [a,00) NT. If T is a
bounded time scale, then T can be identified with [inf T, sup T]r.
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Ifto € T and § > 0, then we define the following neighborhoods of to: Ur(tg,d) :=
(to —0,tg + (5) N'T, Uv]lJ-r(to,(S) = [to, to + (5) NT, and U’JIT (to, (5) = (to -9, to] NT.
Definition 1.1 ([3]). A function f : T — R is called regulated if its right-sided
limits exist (finite) at all right-dense points in T, and its left-sided limits exist
(finite) at all left-dense points in T. A function f : T — R is called rd-continuous

if it is continuous at all right-dense points in T and its left-sided limits exist (finite)
at all left-dense points in T.

Obviously, a continuous function is rd-continuous, and a rd-continuous function
is regulated ([3, Theorem 1.60]).

Definition 1.2. A function f : [a,b]r x R — R is called Hilger continuous if f is
continuous at each point (¢, x) where ¢ is right-dense, and the limits

lim  f(s,y) and lim f(¢,y)
(s:9)—(t~ ) y—w

both exist and are finite at each point (¢, ) where t is left-dense.
Definition 1.3 ([3]). Let f: T — R and t € T*. Let f2(t) € R (provided it exists)
with the property that for every € > 0, there exists § > 0 such that

[f(0(t)) = f(5) = FA(@)[o(t) — s]| < elo(t) — s (1.1)
for all s € Urp(t,8). We call f2(t) the delta (or Hilger) derivative (A-derivative for

short) of f at t. Moreover, we say that f is delta differentiable (A-differentiable for
short) on T* provided f(t) exists for all ¢t € T*.

The following result will be very useful.

Proposition 1.4 ([3| Theorem 1.16]). Assume that f: T — R and t € T*".

(i) If f is A-differentiable at t, then f is continuous at t.
(ii) If f is continuous at t and t is right-scattered, then f is A-differentiable at

t with (ot )
Ay - Flo) — f(t)
f (t) - O'(t) —t :
(iii) If f s A-differentiable at t and t is right-dense then

30—t O = F)

s—t t—s
(iv) If f is A-differentiable at t, then f(o(t)) = f(t) + u(t) f2(t).

It is known [9] that for every > 0 there exists at least one partition P : a =t <
t; < --- <t, =0bof [a,b)r such that for each i € {1,2,...,n} either t; —t,_1 <o
ort; —t;—1 >0 and p(t;) = t;_1. For given § > 0 we denote by P([a,b)T, ) the set
of all partitions P :a =ty < t; < --- < t, = b that possess the above property.

Let f: T — R be a bounded function on [a,b)r, and let P:a =ty <t; <--- <
t, = b be a partition of [a,b)r. In each interval [t;_1,t;)r,where 1 < i < n, we
choose an arbitrary point & and form the sum

S = Z(tz —ti—1)f(&).
i=1

We call S a Riemann A-sum of f corresponding to the partition P.
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Definition 1.5 ([8]). We say that f is Riemann A-integrable from a to b (or on
[a, b)) if there exists a number I with the following property: for each £ > 0 there
exists 6 > 0 such that |S — I| < ¢ for every Riemann A-sum S of f corresponding
to a partition P € P([a,b)r,d) independent of the way in which we choose ¢ €
[ti—1,ti)T, © = 1,2,...,n. It is easily seen that such a number 7 is unique. The
number [ is the Riemann A-integral of f from a to b, and we will denote it by

J2 FB)AL.

Proposition 1.6 ([8, Theorem 5.8]). A bounded function f : [a,b)yr — R is Rie-
mann A-integrable on [a,b)T if and only if the set of all right-dense points of [a,b)
at which f is discontinuous is a set of A-measure zero.

It is no difficult to see that every regulated function on a compact interval is
bounded (see [3, Theorem 1.65]). Then we get that every regulated function f :
[a, bl — R, is Riemann A-integrable from a to b.

Proposition 1.7 ([I1 Theorem 5.8]). Assume that a,b €T, a<band f: T — R
is rd-continuous. Then the integral has the following properties.

(i) If T =R, then fab ft)At = fj f(t)dt, where the integral on the right-hand
side is the Riemann integral.
(ii) If T consists of isolated points, then

b
[ roat= 3w
a tela,b)r
If f,g: T — R are Riemann A-integrable on [a,b)r, then Af, f 4+ ¢g and |f| are

are Riemann A-integrable on [a, b)t, and the following properties are true [3]:

b b
/(Af)(t)At:)\/ FAL AER,
b b b
/ (f + 9) ()AL = / AL+ / o)A,
a b a . a
/f(t)At:—/b o (1.2)
b b
| / F(H)AL] < / F@)AL,
/bf(t)At:/Cf(t)At+/bf(t)At, a<c<b

Definition 1.8 ([3]). A4 function g : T — R is called a A-antiderivative of f : T —
R if g2 (t) = f(t) for all t € T*".

One can show that each rd-continuous function has a A-antiderivative [3] The-
orem 1.74].

Proposition 1.9 ([8, Theorem 4.1]). Let f : T — R be Riemann A-integrable
function on |a,b)r. If f has a A-antiderivative g : [a,bly — R, then fab f)At =

g(b)—g(a). In particular, fta(t) f(8)As = p(t) f(t) for allt € [a,b)r (see [3, Theorem
1.75])
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Proposition 1.10 (|8 Theorem 4.3]). Let f : T — R be a function which is
Riemann A-integrable from a to b. For t € [a,br, let g(t) = f; f()At. Then
g is continuous on [a,bly. Further, let ty € [a,b)r and let f be arbitrary at to if

to is right-scattered, and let f be continuous at ty if to is right-dense. Then g is
A-differentiable at to and g™ (to) = f(to).

Lemma 1.11. Let g : R — R be a continuous and mondecreasing function. If

s,t € T with s <t, then
t t
/ g(T)AT < / g(T)dr.

Stochastic process on time scales. Denote by B the o-algebra of all Borel
subsets of R. Let (2, F, P) be a complete probability measure space. A function
X(-) : © — Ris called a random variable if X is a measurable function from (£, F)
into (R, B); that is, X ~1(B) := {w € Q; X(w) € B} € F for all B € B. A time scale
stochastic process is a function X (-,-) : [a,b]T X © — R such that X(¢,-) : @ = R
is a random variable for each ¢ € T. For each point w € €, the function on T
given by ¢t — X(t,w) is will be called a trajectory (or a sample path) of the time
scale stochastic process X (-, -) corresponding to w. A time scale stochastic process
X(-,-) is said to be regulated (rd-continuous, continuous) if there exists g C 2 with
P(0) = 1 and such that the trajectory ¢t — X (¢,w) is a regulated (rd-continuous,
continuous) function on [a, b]y for each w € y. Let X(-) and Y () be two random
variables. If there exists 9 C Q with P() = 1 and such that X (w) = Y (w) for
all w € Qp, then we will write X (w) =p Y (w). Similarly for the inequalities. Let
X(-,-) and Y (-,-) be two time scale stochastic processes. If there exists Qg C
with P(€) = 1 and such that for each w € Qg we have X (t,w) = Y (¢,w) for all
t € [a,b]r, then we will write X (t,w) =p Y (t,w), t € [a,b]r. Similarly for the
inequalities.

Lemma 1.12. Let X(-,-) : [a,b]r x Q@ — R be a time scale stochastic process. If
there exists Qo C Q with P(Qo) = 1 such that the function t — X (t,w) is Riemann
A-integrable on [a,b)y for every w € Qq, then the function Y (-,-) : [a,b]r x Q@ = R
given by

t
Y (t,w) :/ X(s,w)As, t€[a,b]r
a
is a continuous time scale stochastic process.

Proof. From Proposition it follows that the function ¢ — fat X (s,w)As is
continuous for each w € y. Since the Riemann A-integral is a limit of the finite
sum S(w) = Y7 (t; — ti—1)X (&, w) of measurable functions, we have that w —

f; X (s,w)As is a measurable function. Therefore, Y'(-,-) is a continuous time scale
stochastic process. ([

2. RANDOM INITIAL VALUE PROBLEM ON TIME SCALES
In the following, consider an initial value problem of the form
X2(t,w)=p f(t,X(t,w),w), tE€[a,bf
X(a,w) =p Xo(w),

where X : © — R is a random variable and f : [a,b]f x R x @ — R satisfies the
following assumptions:

(2.1)
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(H1) f(t,z,-) : Q@ — R is a random variable for all (¢,z) € [a,b]F x R,

(H2) with P.1, the function f(-,-,w) : [a,b]F x R — R is a Hilger continuous
function at every point (¢, z) € [a,b]% x R; that is, there exists Q¢ C 2 with
P(Qp) = 1 and such that for each w € Qq, the function (¢,z) — f(¢, z,w)
is Hilger continuous.

Definition 2.1. By a solution of (2.1) we mean a time scale stochastic process
X)) : [a,b]f x Q — R that satisfies conditions in (2.1). A solution X(-,-) is
unique if X (t,w) =p Y (t,w), t € [a, b]% for any time scale stochastic process Y (-, ) :
[a,b]% x @ — R which is a solution of (2.1)).

Obviously, if there exists Q¢ C Q with P() = 1 and such that for each w € Qg
we have | X (t,w)—Y (t,w)| = 0 for all ¢t € [a, b]r, then X (t,w) =p Y (t,w), t € [a, bJ%;
that is, if |X(t,w) — Y(¢t,w)| =p 0 for all ¢t € [a,b]%, then X (t,w) =p Y(t,w),
t € la, bk
Remark 2.2. We can consider the random differential equation (2.1]) as a family
(with respect to parameter w) of deterministic differential equations, namely

X2(t,w) = f(t, X (t,w),w), tE€ a,bk

X(a,w) = Xo(w). (2:2)

Generally, is not correct to solve each problem ([2.2)) to obtain the solutions of
(2.1). Let us give two examples.

Example 2.3. Let (Q,F, P) be a complete probability measure space. Consider
an initial value problem of the form
X2(tw) = K(w)X%(t,w), te0,00)r
X(0,w) =1,

where K : 2 — (0,00) is a random variable. It is easy to see that, for each w € Q,
X(tw) = % is a solution of (2.3) on the interval [0,1/K (w)]. Since for each
a > 0 we have that P(1/K(w) > a) < 1, it follows that not all solutions X (-, w) are
well defined on some common interval [0, a).

(2.3)

Example 2.4. Let (2, F, P) be a complete probability measure space and let g ¢
F. It is easy to check that, for each w € Q, the function X (-,-) : [0,1]gr X @ — R,
given by
0 if Q
X(t,w): ” 1 w € g
32 if w e Q\ Q,
is a solution of the initial-value problem
3
XA(tw) = §X(t,w), t € [0, 00)Rr
X(0,w) =0.
But X(+,-) is not a stochastic process. Indeed, we have that
11
{we B X(1,w) e [—5, 5]} =0 ¢ F,
that is, w — X (1,w) is not a measurable function.

Using Propositions and and [I5, Lemma 2.3], it is easy to prove the
following result.
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Lemma 2.5. . A time scale stochastic process X (-,-) : [a,b]% x @ — R is the solu-
tion of the problem (2.1) if and only if X(-,+) is a continuous time scale stochastic
process and it satisfies the following random integral equation

X(t,w) =p Xo(w /stsw) w)As, t € [a,b]r. (2.4)

The following results is known as Gronwall’s inequality on time scale and will be
used in this paper.

Lemma 2.6 ([I4, Lemma 3.1]). Let an rd-continuous time scale stochastic processes
X('? ')7Y('a ) : [a, b]% X Q2 — R+ be such that
t

X(tw) <p Y(t,w)—i—/ 4(s)X(5,0)As, t € [a, b,

where 1+ p(t)q(t) # 0, for all t € [a, l;]']l‘. Then we have
¢
X(t,w) <pY(t,w)+ eq(t,a)/ q(s)Y(s,w)eq(a(lS)a)

Theorem 2.7. Let f : [a,b]% x R x @ — R satisfy (H1)-(H2) and assume that
there exists a rd-continuous time scale stochastic process L(-,-) : [a,b]5 x @ — R
such that

As, t€ [a,b]T.

|f(t,:c,w) _f(trva” < L(t’w)|$_y| (25)
for every t € [a,b)% and every x,y € R with P.1. Let Xy :  — R a random variable
such that

|f(t, Xo(w),w)| <p M, t€[a,b]f, (2.6)
where M > 0 is a constant. Then problem has a unique solution.
Proof. . To prove the theorem we apply the method of successive approximations

(see [I4]). For this, we define a sequence of functions X, (-,-) : [a,b]f x Q@ — R,
n € N, as follows:

Xo(t,w) = Xo(w)
t 2.7
X, (t,w) = Xo(w) +/ fls, Xp1(s,w),w)As, n>1, @7

for every t € [a,b)% and every w € Q. First, using (2.6) and the Lemma we
observe that

X0t w) — Xo(tw\<|/st0 As|</|st0 W), w)|As

/ (s, Xo(w),w)|ds <p M(t — a)
—a), tE€]la,br.
We prove by induction that for each integer n > 2 the following estimate holds

t a)™

| X (t,w) — X1 (t,w)| <p Mf(w)% < Mi(w)“’;i!, t € [a,blr, (2.8)

where L(w) = SUp[q 4, L(t, w). Suppose that (2.8) holds for n = k > 2. Then, using

(2.5), (2.6) and Lemma we obtain

X () — Xu(t,w)] < / (5, Xa(s,w), @) — F(5, Xer (5, 0), w)] As
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<p L(w)/ | Xk (s,w) — Xi—1(s,w)|As
a

<p Lw >?f,/<s—a>’ms

M

< E(w)H

(s —a)*ds

(t _ a)k+1
(k+ 1)
(b—a)k+!

(k+1)! 7
Thus, (2.8]) is true for n = k£ + 1 and so (2.8]) holds for all n > 2. Further, we show

that for every n € N the functions X,,(-,w) : [a,b]r — R are continuous with P.1.
Let € > 0 and ¢, s € [a, b]r be such that |t — s| < /M. We have

Xt w) — Xl(sw|—|/fTX0( AT—/fTXQ ), w)AT|

= ML(w)

< ML(w) € [a,b]T.

*I/fTXo w) AT

<p M|t —s|<e
and so t — X (t,w) is continuous with P.1. Since for each n > 2

| X0 (t,w) — Xn(s,w)]

= |/ fr, X1 (r,w),w) AT — /S fr, X1 (1, w), w)AT|

< / (7, X1 (7, w), w)| AT
< / (7. Xo(w),w)|Ar + / 1, Xt (ra0),0) — F(7, Xo(w), w)| A7

/ (7, Xo(w), w)|Ar
+ Z |f T, Xk T, w) (.«J) - f(Tan—l(T7w)7w)|AT

then, by induction, we obtain

n—1 7
L k—1 b— k
Xl ) — Xu(s,0)| <p M(1+ 3 DT CZOTy,
k!
k=1
as s — t with P.1. Therefore, for every n € N the function X,,(-,w) : [a,blr xQ2 — R
is continuous with P.1. Now, using Lemma and (2.7), we deduce that the
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functions X, (¢,-) : @ — R are measurable. Consequently, it follows that for every
n € N the function X,,(-,-) : [a,b]r x 2 — R is a time scale stochastic process.

Further, we shall show that the sequence (X, (¢,))nen is uniformly convergent
with P.1. Denote

Y, (t,w) = | Xpy1(t,w) — X, (t,w)|, neN.
Since

Yo (t,w) — Yo(s,w) <p L(w) / | X (7, w) — X1 (T, w)| AT

then, reasoning as above, we deduce that the functions ¢ — Y}, (¢,w) are continuous
with P.1. Now, using (2.8)), we obtain

n—1 n—1
L(w)* (b — a)F+!
sup | Xn(t,w) — X (t,w)| < sup Yi(t,w) <p M _—
te[a,b]qr‘ (6] (&) Z t€la,blr (t,0) ];n (k+ 1)

k=m

for all n > m > 0. Since the series >~ | L(w)" (b — a)™/n! converges with P.1,
then for each £ > 0 there exists ng € N such that

sup | X, (t,w) — Xpn(t,w)| <pe forall n,m > ny. (2.9)
tela,b|r
Hence, since ([a,bt,| - |) is a complete metric space, it follows that there exists

Qo C Q such that P(Qp) = 1 and for every w € Qp the sequence (X, (t,))nen is
uniformly convergent. For w € )y denote X (f,w) = lim X,,(¢,w). Next, we define
the function X (-,-) : [a,b]r X Q — R as follows: X(-,w) = X(-,w) if w € Qp, and
X (-,w) as an arbitrary function if w € Q\ Q. Obviously, X(-,w) is continuos with
P.1. Since, by Lemma and (2.7)), the functions w — X,,(-,w) are measurable
and X (t,w) = lim X, (¢t,w) for every t € [a,b]r with P.1, we deduce that w —
X(t,w) is measurable for every ¢t € [a,b]r. Therefore, X(-,:) : [a,blr x @ — R
is a continuous time scale stochastic process. We show that X(-,-) satisfies the
random integral equation (2.4]). For each n € N we put G,,(t,w) = f(¢, Xy (t,w),w),
t € [a, b, w € Q. Then G,,(t,w) is rd-continuous time scale stochastic process, and
we have that
sup |G(t,w) — Go(t,w)| <p L(w) sup |[Xn(t,w)— Xm(t,w)|, t€[ablr
t€(a,b]r t€(a,b]r

for all n,m > ng. Using (2.9)) we infer that the sequence (G, (-, w))nen is uniformly
convergent with P.1. If we take m — oo, then for each £ > 0 there exists ng € N
such that for every n > ng we have

sup [Gin(t,w) = f(t, X (t,w),w)| <p L(w) sup |Xn(t,w) = X(t,w)|, t € [a,blr
t€la,b]r t€la,b]r
and so limy, o |Gp(t,w) — f(t, X (t,w),w)| = 0 for all t € [a,b]r with P.1. Also, it
easy to see that

t t _ t

sup | / Gn(s,w)As—/ f(s, X (s,w),w)As| <p L(w)/ | X0 (s, w)—X(s,w)|As.

t€la,blr Ja a a

Since the sequence X (t,w) = lim, 00 Xp (¢, w) uniformly with P.1, then it follows
that

n—oo

t t
lim |/ Gn(s,w)As—/ f(s, X(s,w),w)As| =0 Vt € [a,b]r with P.1.
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Now, we have

t
sup |X(t,w) — (Xo(w) +/ f(s, X(s,w),w)As)|
t€la,blr a
S sup ‘X(ta w) - Xﬂ(ta w)‘

t€la,b]r

t
+osup |Xa(tw) — (Xo(w) + / £(5, X (5,), w)As)|
t€la,b]r a

t t
+ sup |/ f(s,Xn,l(s,w),w)As—/ f(s, X (s,w),w)As|.

t€la,b]r

Using the two previous convergence
t
|X(t,w) — (Xo(w) +/ f(s,X(s,w),w)As)| =0 for all t € [a,b]r with P.1;

that is, X (-, ) satisfies the random integral equation (2.4)). Then, by Lemma
it follows that X (-, ) is the solution of (2.1)).

Finally, we show the uniqueness of the solution. For this, we assume that
X(-,9),Y(-,) : [a,b]T x @ — R are two solutions of (2.4). Since

t
| X(t,w) =Y (t,w)| <p / L(w)|X(s,w) —Y(s,w)|ds, t€ la,blr,

from Lemma it follows that |X(t,w) — Y (¢t,w)| <p 0, ¢ € [a,b]r and so, the
proof is complete. O

Let T be an upper unbounded time scale. Then under suitable conditions we
can extend the notion of the solution of (2.1) from [a, b} to [a, c0)r := [a,00) N T,
if we define f on [a,00)r x R x Q and show that the solution exists on each [a, b]p
where b € (a,00)1, a < p(b).

Theorem 2.8. Assume that [ : [a,00)r X R x Q@ — R satisfies the assumptions
of Theorem [2.7 on each interval [a,bly with b € (a,00)r, a < p(b). If there is a
constant M > 0 such that |f(t,z,w)| <p M for all (t,z) € [a,b)r x R, then the
problem has a unique solution on [a,o0)T.

Proof. Let X(t,-) be the solution of which exists on [a, b)T with b € (a, o),
a < p(b), and the value of b cannot be increased. First, we observe that b is a
left-scattered point, then p(b) € (a,b)r and the solution X (¢,-) exists on [a, p(b)]r.
But then the solution X (¢,-) exists also on [a, b]t, namely by putting

X(b,w) =p X(p(b),w) + u(B) X (p(b), )
—p X (p(b),w) + u(b)F(p(B), X (p(b),w), w).

If b is a left-dense point, then their neighborhoods contain infinitely many points
to the left of b. Then, for any ¢, s € (a,b)r such that s < ¢, we have

| X (t,w) — X(s,w)| < /t |f (7, X(1,w),w)|AT <p M|t — s|.

Taking limit as s, — b~ and using Cauchy criterion for convergence, it fol-
lows lim;_,,— X (t,w) exists and is finite with P.1. Further, we define X;(w) =p
lim; ;- X (¢t,w) and consider the initial value problem

XA(t,w) =p f(r, X(1,w),w), telbblr, b > o),
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X(b7 w) =P Xb(w)'

By Theorem one gets that X (t,w) can be continued beyond b, contradicting
our assumptions. Hence every solution X (¢,w) of exists on [a,00)r and the
proof is complete. O

3. RANDOM LINEAR SYSTEMS ON TIME SCALES

Let a : Q — R be a positively regressive random variable; that is, 14+u(t)a(w) > 0
for all t € T and w € Q. Then, by Lemma [1.12} the function (t,w) = eq)(t,%0)
defined by

ea(w)(t, o) =p (/t log(1 +ul(L7(_;)a(w))AT>7 to,t €T,

is a continuous time scale stochastic process. For each fixed w € (), the sample
path ¢ — e (t, to) is the exponential function on time scales (see [3]). It easy
to check that the stochastic process (f,w) = eq(w)(t,to) is a solution of the initial
value problem (for deterministic case, see [3, Theorem 2.33])

XA(t,w) =p a(w)X (t,w), tE [to,b]E
X(to,w) =pP 1.
If a: Q@ — R is bounded with P.1 then, by the Theorems and it follows

that (3.1)) has a unique solution on [tg, 00)T.
Further, consider the following nonhomogeneous initial value problem

XA(t,w) =p a(w)X(t,w) + h(t,w), tE [to,b)}
X(to,w) =p Xo(w),

(3.1)

(3.2)

where a : 0 — R is a positively regressive random variable, Xy :  — R is a
bounded random variable, and A(, -,) : [a, b]f x @ — R is a rd-continuous time scale
stochastic process.

Theorem 3.1. Suppose that a : Q — R is a positively regressive and bounded
random variable, Xo : @ — R is a bounded random variable, and h(,-,) : [to, 00)T X
Q — R is a rd-continuous time scale stochastic process. If there is a constant v > 0
such that |h(t,w)| <p v for all t € [to,b)r with b € (to,00)T, to < p(b), then the
imitial-value problem has a unique solution on [tg, 00)T.

Proof. First, we observe that we put f(¢,z,w) := a(w)z + h(t,w), then f satisfies
the conditions (H;) and (Hsz). Moreover,

|f(t,x,w) - f(tay7w)| <p |a(w)||x - y|

for every t € [tg, 00) and every x,y € R. Therefore, by the Theorem [2.7] it follows
that has a unique solution on [t,b]4. Further, let X(¢,-) be the solution of
which exists on [tg, b)r with b € (to,00)T, to < p(b). Also, let N > 0 be such
that |a(w)] <p N. Then we have

| X (t,w)] < | X (to,w)] —l—/t \a(w)X(s,w)|As—|—/t |h(s,w)|As <p

¢
1+v(t—to) + N/ | X (s,w)|As.
to
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Then, by the [3, Corollary 6.8], it follows that

X(tw)| <p (14 Plen(tto) = 5 < (L+ en(b.to).

Hence |f(t, X(t,w),w)| <p M :=v+(1+F)en(b, to). Proceeding as in the proof of
the Theorem it follows that the unique solution of (3.2)) exists on [tg,00)r. O

Theorem 3.2 (Variation of Constants). A continuous time scale stochastic process
X(+,+) : [to,00)T X 2 — R is a solution of the initial-value problem (3.2)) if and only
if
t
X(t7 w) =P €q(w) (ta to)Xo(W) + / Ca(w) (ta O'(S))h(S, W)AS, te [t07 OO)T~

to
Proof. Multiplying X2 (t,w) =p a(w)X (t,w) + h(t,w) by e4(w)(to, o(t)), we obtain
that

XA(t,w)ea(w) (to,o(t)) — a(w) X (t,w)eq(w)(to, o(t)) =p h(t,w)eqw)(to, o(t));
that is,
(X (t,w)eqw) (to, )]* =p h(t,w)eq(w) (to, o(t)).

Integrating both sides of the last equality from ¢y to ¢, it follows that

t
X(t,w)eqw)(to,t) — X(to,w)eqw)(to, to) =p / €q(w) (to,a(8))h(s,w)As.
to

Multiplying the last equality by ey (t,t0), we obtain (3.2). O

Corollary 3.3. Let Xy : Q2 — R be a bounded random variable. If the positively
regressive random variable a : 2 — R is bounded with P.1, then the unique solution
of the initial-value problem

XA(t,w) =p a(w)X (t,w), tE€ [ty,o0)T
X (tg,w) =p Xo(w)
is given by
X(t,w) =p ea(w)(t; to)Xo(w),t € [to, 00)T.
Remark 3.4. Let X : 2 — R be a bounded random variable. If the positively

regressive random variable a : Q — R is bounded with P.1, then the unique solution
of the initial-value problem

XA(t,w) =p —a(w)X(t,w), t € [to,00)T
X(to,w) =p Xo(w)

is given by
X(t,w) =p egq(w)(t to)Xo(w),t € [to, 00)T,
where Sa(w) = 7% (see [3]) and X7 (t,w) = X(o(t),w). Indeed, we have
(see [3])
1 A a(w
X300 =1 () o) = it o
=p —a(w)ega(w) (a(t), t0) Xo(w) =p —a(w) X7 (t,w).
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Theorem 3.5 (Variation of Constants). Suppose that a : Q@ — R is a positively
regressive and bounded random variable, Xy : @ — R is a bounded random variable,
and h(,-,) : [to,00)T X © — R is a rd-continuous time scale stochastic process. If
there is a constant v > 0 such that |h(t,w)| <p v for all t € [to,b)r with b €
(to,00)T, to < p(b), then the initial-value problem

XA (t,w) =p —a(w) X (t,w) + h(t,w), tE€ [ty,00)r (33
X(to,w) =p Xo(w), ’
has a unique solution on [ty,c0)T given by
¢
X (t,w) =p ega(w)(t; to) Xo(w) —|—/ eoa(w)(t,s)h(s,w)As,t € [tg,00)T.  (3.4)
to

Proof. Multiplying the both sides of the equation in (3.3) by eq(.)(t,%0). Then we
have

(ea(w) (tv tO)X(tv w))A =P €a(w) (t> tO)XA (t7 w) + a(w)ea(w) (t> tO)XG (t7 w)
=P €quw(t, t0)[ X2 (t,w) + a(w) X7 (t,w)]
=P €a(w) (t,to)h(t,w).

Next, we integrate both sides from ¢y to ¢ and we infer that

t
€a(w) (ta tO)X(ta W) — €a(w) (th tO)X(t07 w) =P / €a(w) (57 to)h(S, M)AS;

to
that is,
t
Cato) (6 10) X () =p Xo(w) + / Cato) (5 fo) (s, ) As.
to
Since
1
to,t) = —— = t,t to,t t,tg) =1
ea(w)( 0, ) €a(w)(t,t0) e@a(w)( ) 0)7ea(w)( 05 )ea(w)( 3 0)

(see [l Theorem 2.36]), then multiplying the both sides of the last equality by
€a(w)(to,t), we obtain (3.4)). 0

Example 3.6. Let us consider 2 = (0, 1), F the o-algebra of all Borel subsets of
Q, P the Lebesgue measure on (), and the following initial-value problem

XA(t,w) =p wX(t,w) + e, (t,0), t€[0,00)r
X(0,w)=p1—w.

Then, by the Theorems and the initial value problem (3.5) has a unique
solution on [0, 00)T, given by

(3.5)

X(t,w) =p (1 —w)ey(t,0) —|—/O eu(t,o(s))es(s,0)As;

that is,

1

mAS], te [0, OO)'[[‘.

X(t,w) =p eu(t,0) [1 —w+ /Ot
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Next, consider two particular cases.
If T =R, then u(t) =0 for all ¢t € N, and e,(¢,0) = e*. Moreover, in this case

we have
t 1 t
/ 1 A= / ds —t.
o 1+ u(s)w 0

It follows that the initial-value problem
XA(tw) =p wX(t,w) +e*t, te0,00)
X(0,w)=p1l—w,

has the solution X (t,w) = (1 —w + t)e**, ¢t € [0, 00).
If T =N, then pu(n) =1 for all n € N, and e, (n,0) = (1 + w)™. Moreover, in

this case we have
t
1 1 n
7A = —_— = .
/0 1+ p(s)w s se[;n)ler 1+w

It follows that the difference initial-value problem
Xoi1(@) =p (14+@) X (@) + (1 +w)", neN
XO (W) =p1l- w,

has the solution X, (w) = (1 —w+ F5)(1+w)", n €N

Example 3.7. Let us consider 2 = (0, 1), F the o-algebra of all Borel subsets of
Q, P the Lebesgue measure on 2, and the initial-value problem
X2(t,w) =p —wX(t,w) + eau(t,tg), t € [ty,00)r

X(tp,w)=pl—-w (3.6)

The initial-value problem (3.6) has a unique solution on [tg, c0)r, given by

t
X(t,w)=p (1 —w)egy(t, to) —|—/ eow(t, $)ecw (s, to)As;
0

that is,
X(t,w) =p (1 —w—ty+ t)eew(f,, to), te [to, OO)T.

If T = AN with h > 0, then u(t) = h for all t € AN, and eq,(t,0) = (1 4+ wh)~¥/".
It follows that the h-difference initial-value problem

Xipn(w) =p ——X;(w) + h(1 + wh)"V"1 techN

P1¥wh
Xo( ):pl—w,

has the unique solution X;(w) =p (1 —w +t)(1 +wh)~¥", t € hN.
If T = 2%, then p(t) = ¢ for all t € 2%, and ecw(t,0) = [[cfo (1 +ws)™" Tt
follows that the 2-difference initial value problem
Xi(w) =p (L+wt)Xp(w) =t J] @ +ws)™", te2"
s€(l,t)
Xl (w) =P 1- w,

has the unique solution X;(w) =p (1 —w + 1) [[ ey (1 +ws) ™!, t € 2.
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