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Abstract

In this paper we are concerned with a nonlocal problem of a stochastic differential equation that contains
a Brownian motion. The solution contains both of mean square Riemann and mean square Riemann-Steltjes
integrals, so we study an existence theorem for unique mean square continuous solution and its continuous
dependence of the random data Xy and the (non-random data) coefficients of the nonlocal condition ax. Also,
a stochastic differential equation with the integral condition will be considered.
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1 Introduction

Many authors in the last decades studied a nonlocal problems of ordinary differential equations, the reader
is referred to ([3]-[8]]), and references therein.
Also the theory of stochastic differential equations, random fixed point theory, existence of solutions of
stochastic differential equations by using successive approximation method and properties of these solutions
have been extensively studied by several authors, especially those contain the Brownian motion as a formal
derivative of the Gausian white noise, the Brownian motion W(t),t € R, is defined as a stochastic process
such that

W(0) =0, E(W(t)) =0, E(W(t))*> =t

and [W(t;) — W(tp)] is a Gaussian random variable for all t1,t, € R. The reader is referred to ([1]-[2]) and
([9]-[13]) and references therein.
Here we are concerned with the stochastic differential equation

axX(t) = f(t, X(t))dt + g(t)dW(t), t € (0,T] (1.1)
with the nonlocal random initial condition
n
X(O) + Z ax X(Tk) = XO/ ag >0, T € (Ol T)r (12)
k=1

where X is a second order random variable independent of the Brownian motion W(t) and 4 are positive
real integers.
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The existence of a unique mean square solution will be studied. The continuous dependence on the random
data X and the non-random data a; will be established. The problem (1.1) with the integral condition

T
0) —i—/X(s)dzJ(s) — Xo. (1.3)
will be considered.

2 Integral representation

Let I = [0,T] and C = C(I,L(Q2)) be the class of all mean square continuous second order stochastic
process with the norm

| Xllc= sup || X(t) [l2= sup \/E(X(t))>
te[0,T) te[0,T]

Throughout the paper we assume that the following assumptions hold
(H1) The function f : [0, T] x Ly(Q) — Lp(Q2) is mean square continuous.

(H2) There exists an integrable function k : [0, T| — R™, where

t

sup /k(s)ds <m
mMHO

such that the function f satisfies the mean square Lipschitz condition
1 £(E X0 (8)) = £t Xa(8)) l2< k(8) || Xa(8) = Xa(8) 2 -
(H3) There exists a positive real number m; such that

sup | f(t,0) |<my.
te[0,T]

Now we have the following lemmas.

Lemma 2.1. For a deterministic function g(t) : I — R and a Brownian motion W (t)

t 2
/g(s)dW s)|| = /gz(s)ds
0 0
Proof.
t t 2
[s@aw)|| = E{ [ g(s)dw<s>>
0 0

t

(
- E ( / g(s)dw<s>> ( 0/ g(s)dW(s))
0
( g () AW( tk) (Jiirgogg(tk)AW(tk)>
lglgo;ggz(fk)E(AW(tk))2>
,}g;ff(t@(At@)
k=0

g% (s)ds

Il
O — . ———~ T

This complete the proof. O
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Lemma 2.2. The solution of the problem (L.1)and(I.2) can be expressed by the integral equation

X(#) (Xo—iak/fsx ds—Zak/g §)dW (s ) /st ds+/g 5)dW (s @.1)

k=1

" —1
where a = (1+ Y ak> .

k=1
Proof. . Integrating equation (I.I), we obtain

t

X(0) = X(O)+ [ f(5,X(s))ds + [ g(5)aW(s)
0

0
and . .
X(1) = X(0) + [ fls,X(s)ds + [ g(s)aW(s)
0 0
then
Y aX(t) = Y aX(0)+ Y / F(s,X(s)ds + Y oy / 2(s)dW(s)
k=1 k=1 k=1 ) k=1 )
Xo— X(0) = i a X (0) + i uk/f(s,X(s))ds + i ay /g(s)dW(s)
k=1 =1} =1}
and . .
(1 + f ak> X(0) = Xo — i ak/f(s,X(s))ds - i ak/g(s)dW(s),
k=1 k=1 0 k=1 0
then B . .
X(0) = <1 + Z ak> (XO — Z ar | f(s,X(s))ds — Z /g(s)dW(s))
k=1 k=1 ) k=17
Hence
T n Tje t t
X(t) = a (xo—k;akofﬂs,x(s))ds—k_zlako/g(s)dW(s)) +O/f(s,X(s))ds+0/g(s)dW(s)
" -1
where a = (1 +k§l ak) . O
Now define the mapping

n T £
=a - s, X(s))ds— ) a s)d s, X(s))ds s)dW(s). .
FX(1) (xo 3 / X(s)ds — - o [ s >+O/f( X(©)ds+ [g(£awW(s).  @2)

0 0

Then we can prove the following lemma.
Lemma23. F : C — C.

Proof. .LetX € C,t1, tp € [0,T] such that | t, — t; |< J, then
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From assumption (H2) we have

| F(& X)) 2 = [ f(£0) [<I| £(£, X(£) = f(£,0) [l2< k(2) || X(2) [l2,
then we have
| f(£ X)) [2< k(t) [| X(#) l2 + | £(£0) [<k(t) || X [|c +ma.
So,

ty 1)

| FX(t) = EX(t) o< [ If(s, X (sl s+ || [ g(&)aW) [z

t ty
using assumptions and lemma 2.1} we get

) )

| FX(t2) = FX(h) 2] X llc [ K(s)ds+my(tz—t1) + | [ g2(s)ds

ty 51

which proves that F : C — C. O

3 Existence and uniqueness

For the existence of a unique continuous solution X € C of the problem (1.1)-(1.2), we have the following
theorem.

Theorem 3.1. Let the assumptions (H1) — (H3) be satisfied. If 2m < 1, then the problem (1.1)-(1.2) has a unique
solution X € C.

Proof. Let X and X* € C, then

| EX(t) — EX*(8) |2

n

J1F(s X)) = £ls, X ()]s = a Y- ap [[£(5,X(5)) = f5, X (5) s
0

k=1 7§

2

< [UA X)) = Fl6, X0 6 lpds 0 3o [ 1175, X(5)) = Fl5, X ()| s
0 k=179
< ml|X=X"c+ aiﬂk] m || X—=X"|c,
k=1
< 1—|—aiak1m|X—X*||C
k=1
< 2m | X-X" .

Hence
| FX = FX* le<2m | X = X" |c .

If 2m < 1, then F is contraction and there exists a unique solution X € C of the nonlocal stochastic problem

(L.1)-(@.2), [2]. This solution is given by (2.T). O

4 Continuous dependence

Consider the stochastic differential equation (1.I) with the nonlocal condition

X(0) + i ar X(t) = Xo ,T% € (0, T) (4.1)
k=1
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Definition 4.1. The solution X € C of the nonlocal problem (I.1)-(1.2) is continuously dependent (on the data Xo) if
Ve >0, 36 > 0 suchthat || Xo — Xo ||2< & implies that || X — X ||c< e

Here, we study the continuous dependence (on the random data Xp) of the solution of the stochastic

differential equation (L.I) and (L.2).

Theorem 4.2. Let the assumptions (H1) — (H3) be satisfied. Then the solution of the nonlocal problem (1.1)-(1.2) is
continuously dependent on the random data X.

Proof. Let

X() (XO f / F(s, X(s ds—Zak/g $)dW (s )+/tfsx ds+/g s)dW (s)
k=1 0

0

be the solution of the nonlocal problem (T.1)-(1.2) and

X(t) (XO—Zak/st ds—Zak/g s)dW(s >+/tst ds+/g s)dW(s)
0

be the solution of the nonlocal problem (1.1 and (.I). Then
n T
X()=X(t) = a[Xo—Xo]—a) /[f(SrX(S)) — f(s,X(s))lds
k=1

t
+ / 5, X(s)) — f(s, X(s))]ds.
0

Using our assumptions, we get

n T
1 X(H) = X(#) [l < all Xo—Xo[l2 +a Zﬂk/ I £(s,X(s)) = f(s,X(s)) || ds
k=1 4
t
+ [ X)) = £, X(5)) [l2 ds
0
< as+2m | X—X |,
then
5 ad
— < —
XX <2 =
This complete the proof. O

Now consider the stochastic differential equation with the nonlocal condition
n
X(0) + ) & X(w) = Xo ,% € (0,T) (4.2)
k=1

Definition 4.2. The solution X € C of the nonlocal problem (I.1)-(T.2) is continuously dependent (on the coefficient
ay of the nonlocal condition) if Ye >0, 36 > 0 such that | ay — dy |< 6 implies that || X — X ||[c< €

Here, we study the continuous dependence (on the coefficient a; of the nonlocal condition) of the solution
of the stochastic differential equation (1.1) and (1.2).

Theorem 4.3. Let the assumptions (H1) — (H3) be satisfied. Then the solution of the nonlocal problem (1.1)-(1.2) is
continuously dependent on the coefficient ay of the nonlocal condition.
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Proof. Let

X(t) = a (xo k_zl o O/ F(s, X(s))ds — k_zl o 0/ g(s)dW(s)) + 0/ F(s, X(s))ds + O/ 2(s)AW (s)

be the solution of the nonlocal problem (T.1)-(1.2) and

be the solution of the nonlocal problem (I.1) and .

Then
t n Tk
X(0 - X() = w—d%+/V@X@»—ﬂam@mm—b:@—;WJ §EN ()
0 =1 =1 19
- a iak/f(s X(s))ds+a iﬁk/f(s X(s))ds
k=1 0 k=1 0
Now
1 . ké(ﬁk — a) .
]a—ﬁ| = p — 7 n_ " S Z(ﬁk—ak) <nd
1+ kgl ay 1+ kgl ay (1 + gl le> (1 + kgl ﬁk) k=1
and
ﬁkz:lﬁko/f( )ds—a;ak/st
= i (1 + i ﬁk> /f(s X(s))ds —a (1 + i uk> f(s,X(s))ds
k=1 0 k=1 0
. ﬁ/f(s X(s))ds—i—a/f(s X(s))ds
0 0
= (@) [ (s, X()ds —ala) [ £ls,X()ds
0 0
- ﬁ/f(s X(s))ds+a/f(s X(s))ds
0 0
= — [ X))~ fls, X)) ds +a [ £ls,X(s)ds —a [ (5, X(5))ds
0 0 0
- ﬁ/f(s,X(s))ds+ﬁ/f(s,X(s))ds
0 0
= — [1fX() = fls, XE)ds +[a—a] [ (5, X(s))ds
0 0

Tk

+ [ (s, X()) = fls, K(5))ds

0

493
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and
[aéak—aéak] O/Tkg(s)dW(s) = a(l—i—kéak)—ﬁ(l—i—éﬁk)]:g(s)dW(s)
- [aa]]kg<s>dw<s>
0
= [eat a7 0/ g(s)dW(s) — [a - 2] / g(s)dW (s)
;
= —[a-4 / g(s)dW (s)
0
Then
| X(0) =Xt 2 < 6| Xo 2+ / | £(5,X(s)) = f(5,X(s)) [|2 ds + n& 7g<s>dw<s>
Tk 0 2
+ nd[m || X [lc+mT]+a / | £(5,X(s)) = (5, X(s)) [|2 ds.
0

Using our assumptions we get
Tk
IX=Xllc < nd] Xola+m || X=X |lc+nd /gQ(S)dS +nd[m || Xlc +mT]
0

am || X =X |lc,

_|_

then
I X=%lc < n8 (I X l2+m | X e +mT+ | [g26)ds |+ +apm )| X~ e
. 0 -
- 8
< 18 ||| Xo 2 4m | X lle +mT+ | [g2(s)ds | +2m ) X=X .
. 0 -
Hence
T
nd ||| Xo ll2 +m || X |lc +m T + “fgz(s)ds
S 0
X—-X < =e€.
| X=X < — :

This complete the proof.

5 Nonlocal Integral Condition

Let
ap = o(ty) —o(ti-1), w € (-1, t),
where
0<th <th <tz < ..<T.
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Then, the nonlocal condition (1.2) will be in the form

X0) + Y X(1) (o(t) ot 1)) = Xo.
k=1

From the mean square continuity of the solution of the nonlocal problem (I.1)-(1.2), we obtain from [13]

that is, the nonlocal conditions (1.2) is transformed to the mean square Riemann-Steltjes integral condition
T
X(0) + / X(s)dv(s) = Xo.
0

Now, we have the following theorem.

Theorem 5.4. Let the assumptions (H1)-(H3) be satisfied, then the stochastic differential equation with the
nonlocal integral condition has a unique mean square continuous solution represented in the form

T s T s t t
X(t) = a* (Xo—//f(O,X(G))dev(s)—//g(G)dW(Q)dv(s)) + [ 0. x(0)d0 + [ g@)aw (o),
00 00 0 0
where a* = (14 v(T) —v(0))"L.
Proof. Taking the limit of equation we get the proof. O

6 Conclusion

Here we defined the mean square continuous solution for the stochastic differential equation and proved
the existence of unique solution of the problem (1.1)-(1.2), then we studied the continuous dependence of the
solution of (1.1)-(1.2) on the initial random data and the nonrandom coefficient of the nonlocal condition .
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