N

N
N

HAL

open science

Second-order multivalued stochastic differential

equations on Riemannian manifolds

Frédéric Bernardin, Michelle Schatzman, Claude-Henri Lamarque

» To cite this version:

Frédéric Bernardin, Michelle Schatzman, Claude-Henri Lamarque. Second-order multivalued stochas-
tic differential equations on Riemannian manifolds. Proceedings of the Royal Society A: Mathematical,

Physical and Engineering Sciences, 2004, 460 (2051), pp.3095-3121. 10.1098/rspa.2004.1312 .

01435465

HAL Id: hal-01435465
https://hal.science/hal-01435465

Submitted on 14 Jan 2017

HAL is a multi-disciplinary open access
archive for the deposit and dissemination of sci-
entific research documents, whether they are pub-
lished or not. The documents may come from
teaching and research institutions in France or
abroad, or from public or private research centers.

L’archive ouverte pluridisciplinaire HAL, est
destinée au dépot et a la diffusion de documents
scientifiques de niveau recherche, publiés ou non,
émanant des établissements d’enseignement et de
recherche francais ou étrangers, des laboratoires
publics ou privés.

Distributed under a Creative Commons Attribution 4.0 International License


https://hal.science/hal-01435465
http://creativecommons.org/licenses/by/4.0/
http://creativecommons.org/licenses/by/4.0/
https://hal.archives-ouvertes.fr

Second-order multivalued stochastic differential
equations on Riemannian manifolds

By FREDERIC BERNARDIN!, MICHELLE SCHATZMAN? AND
CLAUDE-HENRI LAMARQUE!

L Ecole Nationale des Travaux Publics de I’Etat, Laboratoire GéoMatériauz,
DGCB URA CNRS 1652, 2 rue Maurice Audin,
69518 Vaulz-en-Velin CEDEX, France (frederic.bernardin@wanadoo.fr)
2 Université Claude Bernard Lyon I, Laboratoire d’analyse numériqgue— UMR
CNRS 5585, 43 bd. du 11 Novembre 1918, 69622 Villeurbanne CEDEX, France

The existence and uniqueness of solutions to multivalued stochastic differential equa-
tions of the second order on Riemannian manifolds are proved. The class of problem
is motivated by rigid body and multibody dynamics with friction and an application
to the spherical pendulum with friction is presented.

Keywords: stochastic differential equations; manifolds; friction;
differential inclusions; maximal monotone operators; rigid body dynamics

1. Introduction

In the theory of rigid bodies mechanics, a system is described by the configuration
manifold M, which is generally the set of isometries of the three-dimensional space;
the movement of the body is then a curve on this manifold. The kinetic energy
defines a Riemannian metric and the equation of motion is a differential equation
on a Riemannian manifold. If a stochastic term is involved in the forces acting on
the system, stochastic differential equations must be used and we refer to Ikeda &
Watanabe (1989), Norris (1992) and Emery (1989) for information. We are inter-
ested in multivalued maximal monotone operators, since our physical model includes
friction. The friction force f is of physical origin. Mathematically, it belongs to the
cotangent space at x to M, since it is a generalized force. Moreover, it must belong
to a closed convex subset C'(z) of the cotangent space T, M, and it is related to the
velocity through the principle of maximal dissipation, stated for instance by Ballard
(2002) under the form

Vg € C(JI), _<f75t>ﬂc > _<97¢>m7

where (-,-), denotes the scalar product between T)M and the tangent space at x,
T, M. It is equivalent to writing f € —0v¢ () (%), where 1 (,) is a convex homo-
geneous function of degree 1 which will be defined later, and 0 denotes the sub-
differential. It is well known that the subdifferential of such a convex function is a
multivalued maximal monotone operator. This the reason why we are interested in
second-order multivalued stochastic differential equations (MSDEs) on Riemannian



manifolds. We prove existence and uniqueness under the classical assumptions: Lip-
schitz continuity and linear growth of the drift and diffusion coefficients (see Mao
(1997, p. 51) for classical stochastic differential equations).

Let us observe that it is not easy to give a meaning to a first-order multivalued
differential equation on a Riemannian manifold; indeed, assume that in a local chart
the equation would be of the type

dz

a + A(t,x) > f(t).

We have to understand dz/dt as an element of the tangent space at z(t), Ty M
and, therefore, f(¢) must belong to the same space and A(¢,x) must be a subset of
this space. If we would like to state a monotonicity assumption on A(t,-), it is not
difficult to transport the elements of A(t,z1) by parallel transport to the tangent
space at xo; however, monotonicity is a concept which requires duality between vector
spaces. The difference x1 — x5 cannot be assigned an intrinsic meaning and, therefore,
the main principle of differential geometry, that is, chart independence, cannot be
upheld. This objection fails if, instead of working on a manifold M, we work on its
tangent space T M, which is the space of classical mechanics, our present setting.

In a local chart, the simplest equation of mechanics, that is, the equation of
geodesics, contains a quadratic term of geometric origin. In order to apply the results
of Cépa (1995), we have to get rid of this quadratic term, and we can do that by
a parallel transport of the equation back to the initial position. Unfortunately, we
have to pay for this transformation, since now the coefficients of the new equation
depend on the history up to time ¢ of the position, i.e. the restriction x| 4 of x to
[0, t]. The initial formulation is Markovian, the transformation by parallel transport
does not have to be Markovian, the construction in the tangent space at the initial
point is not Markovian, but the reciprocal transformation which enables us to return
to the initial formulation takes care of all these difficulties.

The paper is organized as follows. In § 2, we give definitions and assumptions and
define the problem. Working in a local chart is equivalent to working in an open
subset of R?; in §3 we extend the coefficients of the equation to all of R and we
will denote these coefficients b, 7, ¢ and A. Unfortunately, they are only locally
Lipschitz continuous with respect to the velocity v. We define new coefficients which
have better properties; typically, o, (t,x,v) is equal to 6(¢,z,v) if ||v|| < n, and is
Lipschitz continuous if ||v|| > n. There may exist a geometrical proof showing that
b is Lipschitz continuous, under appropriate assumptions on the curvature tensor
but this proof will not be presented in this article. In §4, we apply the results of
Cépa (1995) to prove the existence and uniqueness of a solution of our equation with
coefficients b,,, o, and v,. In §5, we prove convergence for n tending to infinity by
stopping-time techniques. In §6, we patch together the local solutions. Finally, an
illustrative example is given in §7: the spherical pendulum.

Throughout this article, the Einstein summation convention is used, the time
derivative of a map f is denoted by f and the value of f at the point ¢ is denoted
indifferently by f(¢) or f;.

2. Definitions

We consider a smooth Riemannian manifold M of dimension d and we denote by
dps the Riemannian metric on M and by Bjy(x,¢) (respectively Bys(x,€)) the open



ball {y € M, dy(x,y) < €} (respectively the closed ball {y € M, dy(z,y) < €}).
We suppose the following.

Assumption 2.1. There exist r > 0, ' € ]0,r[ and a finite or countable number
of points zj in M, such that M can be covered by balls By (zy, ") of radius r’ about
21 and each ball of radius r about zj, is totally included in one chart of M. Moreover,
this covering can be taken to be locally finite.

In particular, this assumption is verified if M is a compact manifold or if its
curvature tensor is bounded. A curve on M is a map p of class C! from [0,7] to M
(T > 0) and we denote by 7(p/[q,5)) the parallel transport along p/(qp) from T, M
to T, M. We recall that 7(p/(q,4)) is an isometry between T,y M and T,y M (see
Abraham & Marsden (1985) for a proof) and is independent of the parametrization
of p. We need also the important particular case of geodesics: assuming that the
geodesic from x1 € M to xo € M is unique 7(z1,x2) is the parallel transport from
T, M to T,,M. We denote by m : TM — M the projection map of the tangent
bundle TM of M.

In order to describe the class of maximal monotone operators used here, we observe
first that, for each x € M, a maximal monotone graph relative to the tangent scalar
product (-,-), in the fibre T, M can be defined in a straightforward fashion: such a
graph is a subset A, of (T, M)? such that for all pairs (vy,w;) and (ve,ws) in A’

(v1 — Vg, w1 — w3), = 0 (monotonicity)

and A/, is maximal for inclusion among all monotone graphs. In consequence and,
without being too formal, there is a bundle of maximal monotone graphs on the
manifold M: if T?M denotes the bundle whose generic fibre is T2M = (T, M)?,
the fibre of the bundle of maximal monotone graphs is simply the set of maximal
monotone graphs in T2M. In order to avoid repetitions we will even assume that
this A/ also depends on the time ¢ € [0, 7] so that we consider for each t € [0,7] and
r € M a maximal monotone graph A’(¢,z) in T2M. Assumption 2.5 describes the
regularity of A’(t,x) with respect to ¢t and x. For all ¢, and v € T, M, we denote
by A’(t,x,v) the image by A’(t,z) of v, which is a closed convex set. We suppose
that the domain of A’(¢,z) is all T,M for all 0 <t < T and x € M, i.e. for all ¢ in
[0,T] and all  in M and all v in T, M, A'(t,z,v) is not empty. Given w € T, M, we
denote by A’(t,x,v,w) the projection of w onto A’(¢,z,v) relative to the metric of
T.M.

We denote R¢ by E. If F and G are two finite-dimensional vector spaces, we denote
by L(F,G) the set of linear maps from F into G. For t € [0,7] and x € M, let the
drift v/(t,z) be a map from T,M into T,M and let the diffusion matrix o’(¢,z) be
a differentiable map from T,M into L(E, T, M). For all v € T, M, let us define

R(ta Z, ’U) = ||0/(t7 xz, U)H%(E,TmM)

Here o'(t,x,v) and v/(t,z,v) are, respectively, the image of v by o’(¢,2) and by
V'(t, z). Our assumption on the drift and the diffusion are tailored for a Stratonovich
stochastic differential system; for this reason the square of the diffusion matrix
appears in assumptions 2.2 and 2.3.

We denote by ¢ a continuous map from [0; 7] to Ry such that lim; o 4(t) = 0. We
suppose the following assumptions.



Assumption 2.2. For all bounded open subset U C M, there exists Cy(U) such

that for all close enough x and y in U, for all v in T, M and w in T, M, and for all s
and t in [0, T,

OR OR
%(ta €T, U) - %(87 Y, U)

< Co(U)(U(|t = s|) + dnr (2, y) + lv = 7(y, @)ullo)-

Assumption 2.3. There exists a constant C'; such that for all 0 <t < T and for
all (x,v) € TM,

" < C1(1+ dag(w, ) + v].):

OR
IV (1, 0) s + 1107 (6 2 0) | s + \—(t,x,w

Here x is fixed in M.

Assumption 2.4. For all bounded open subset U C M, there exists Cy(U) such
that for all close enough x and y in U, for all v in T, M and w in T, M, and for all s
and t in [0,T],

||V/(t7 €, U) o 7_-(3% aj)y/(s, Y, u)“ﬂC + ||U,(t7 Zz, U) o 7_-(3% QZ') © UI(Sv Y, u)”L(E,TmM)
< Co(U) ([t = s|) + das (z,y) + [lv = 7(y, 2)ul|).

Assumption 2.5. For all bounded open subset U C M, there exists C3(U) such

that for all close enough x and y in U, for all v and wy in T, M and u and ws in
T,M, and for all s and t in [0,T],

HA’(t,:v,v,wl) - 7__(3/’ :(:)A’(s,y,u, w2)”m
< C3(U)U([E = s|) + dm(z,y) + |lv = 7(y, 2)ullz + [|wr — 7(y, )w2||2).

Remark 2.6. Assumption 2.5 has an immediate consequence: A’(¢, z,v) is locally
bounded with respect to v, uniformly with respect to ¢ € [0, 7] and to = in compact
subsets of M.

We consider &' = (£2, F, (F})t>0,P) a filtered probability space which verifies the
usual conditions (see Karatzas & Shreve (1991) for a definition). Let (B¢)i>0 be
the standard R?-Brownian motion on £’. Let § be the symbol for the Stratonovich
differentiation. Let Ty be a (F})-stopping time such that Ty < T" almost surely. Let 7’
be a random variable 7, -measurable which takes its values in T M, whose second-
order moment, written in a local chart of M, is finite. If (v;);>0 is a T M-valued
continuous semi-martingale over the curve p : [0,7] — M (a stochastic process X
on a manifold @ is a continuous semi-martingale on @ if f o X is a real continuous
semi-martingale for every C* map f : @ — R: see Emery (1989) for details), we
denote by D,vs the Stratonovich covariant differential of v along p at time ¢ (see
Norris (1992) for a definition). We consider also the MSDE on the manifold M:

oy = v, dt,
Dy + A'(t, xy,vp) dt 3 V' (¢, xp,vp) dt + o' (t, oy, v,)0 By, To <t < T, (2.1)
(2'(To),v'(To)) = (m(n'),n') as.

The first equation of (2.1) shows that x} is almost surely of class C! on [Ty, T'[. For
t € [Ty, T], we apply parallel transport along the trajectories’ 2’ solution of (2.1), and



Norris (1992) has proved that the covariant differential is mapped to Stratonovich
differential yielding then the following system:

7'(33//[T0,t])_15357/5 = (T(x’/[To’ﬂ))_lvg dt,
S((T (g )~ 0p) + (T(2) ) THA (8, 2y, vp) At

S (T(@)pry )~ (8w, 0p) AT (2, ) ™ 0 0 (8, 25, 04) YO By,
(2'(To),v"(To)) = (= (1), 7') as. )

Let V' (respectively, V') a bounded open subset of E (respectively, of M) such
that ¢ : V' — V define a local chart of M and put ) = ¢~ !. Let o be a point of
V' and we identify T,,M and E = R?. Without loss of generality, we suppose that
o(xg) = 0 and T, ¢ = Ig, where T,p denotes the tangent mapping to ¢ at the
point y € M and I denotes the identity map of E. Let W’ C V'’ be an open set of
M such that each pair of points of W’ can be linked by a unique geodesic of M. We
define W = p(W'). We will define now all the transported objects; for all the primed
notation, the corresponding non-primed notation denote a transported object. For
0 < s <t<T we denote by Cjy/([s,],V) the set of the maps € : [s,t] — V of class
C' such that £(0) € W. For £ an element of Cjy,([s,t], V), ¥(£) is a curve on V’, and
for v € V', we define

b(s,t, &, v) = Tye)eT (P (€))7 (20, P(§)(s))v. (2.3)

\(2.2)

We define

A(s,t,€,v) = T(W(E)(s), 20) ((¥(€))) T A'(t, (&), T(V(€)) T (o, ¥(§)(8))v),  (2.4)
v(s,t, & v) = T(Y(€)(s), 20) (T(L () TV (t, 9 (&), T(Y ()T (w0, P (€)())v),  (2:5)
and for all z € F,

o(s,t,§v)z = f(¢(§)(8)7wo)(TW(é‘)))‘WU’(t@b(ét),T(w(ﬁ))f(wo,w(é)(S))v)]Z(f-z )

Remark 2.7. It is convenient to express the transport in A, v and ¢ only through
b. Let us explain how to do this on v: if S = Ty (s))®, we introduce SS—1 at two
places in the definition of v(s,t, &, v):

v(s,t,&, )
= T((€)(s), 20) (T(¥(€))) T ST (t, (&), STHST(B(E)) T (wo, ¥(€)(s))v).  (2.7)
Since ST(Y(€))T(xo, ¥ (€)(s)) = b(s,t,§), (2.7) is equivalent to
v(s,t,& v) = (b(s,t,6) 7 SV (t, (&), S'0(s, 1, €, v)). (2.8)

By a legitimate abuse of notation corresponding to the choice of a local chart, we
may drop ¥(&;) and S = Ty () in (2.8), yielding thus

v(s,t,6,0) = b(s, 1, )7/ (t,6,b(s, £, €, ). (2.9)
There are analogous formulae for o and A:
o(s,t,&,v) = b(s,t,6) 7" 00’ (t,&,b(s,t, &, v)). (2.10)



and

A(s,t,&,0) = b(s, t,&) T A'(t, &, b(s, t, &, 0)). (2.11)

We suppose in a first time that 7(n) belongs to W almost surely. By defining for
all Ty <t < T,

S~ S

(t)
o(t)
7

(x )7
(2'(To), xO)(T(xl/[To,t]))_lvi,
7(2'(Tb), zo)n,

8
I
N

we have
dz, = b(To,t, Z i1,4), U¢) dt, )
0vy + A(To, t, T (7 47, Ue) dt
> v(To,t, T i1y, 0e) At + o (To, t, %y 47, U4 )0 By, To < t,
(2(To), v(To)) = (7 (1), 7) a.s. )
Finally, we define (n1,72) = (7(7),7) and x,v : [0,T — Ty] — E by
x(t) =x(t+Ty) and v(t) =ov(t+ Tp)
and then, by denoting b(0,t,&,v) by b(t,&,v), v(0,t,€,v) by v(t, &, v), 0(0,t,&,v) by

o(t,&,v) and A(0,t,&,v) by A(t, &, v), we seek the restriction to [0,7 — Ty[ of the
solution to the following system:

dxy = b(t, x 0,4, v¢) dt, )
(S’Ut + A(t, x/[o’t] s Ut) dt
> v(t, Z/[0,4] ve) dt + o(t, x/[o,t]a’Ut)5Wt; 0<t<T,

(2(0),0(0)) = (m,7m2) as., )

where (W;);>0 is defined by Wy = Byyq, — Br, -

For all t > 0, let 7y = Fp, . It is well known that (W;);>0 is a standard
Brownian motion on the filtered probability space €& = (£2,F, (Fi)t>0,P). We say
that (x¢,ve)o<e<r 18 a solution to (2.13) if (x4, vi)o<i<r is Fi-adapted, dz; =
b(t,x 0,4, v¢) dt almost surely and if there exists a stochastic process F;-adapted
K )o<i<r taking its values in £ with bounded variation on [0, 7] such that Ky =0
almost surely and

\ (2.12)

> (2.13)

t t
v = vy + / V(8,2 /[0,s]5 Vs) ds + / o(s, 70,5, Vs)OWs — Ky
0 0

and dK; € A(t,z/j0,4,v¢)dt. The last inclusion has the following sense: the measure
(ve — ay, dKp — B¢ dt),, is almost surely non-negative on [0,77] for all choices of
continuous maps «, 3 : [0,7] — E such that 8; € A(t, 204, ) (see Cépa (1995)
for precisions).

Remark 2.8. If ¢/(¢,x,v) does not depend on v, it is possible to consider the
equation (2.1) in the Itd sense—the formulation is intrinsic—and the assumption 2.2
and the linear growth condition 2.3 for R(t,z,v) are then not necessary.

In the following we will denote by (-,-) the scalar product (-,),-



3. Extension of the problem to E

We are slightly abusive when we say that we extend b, A, v and o since we have
first to restrict the values of x to a set U 3 x¢, with U a subset of V. More precisely,
given a smooth cut-off function x such that

() = {(1) oy (3.1

the function s+ x(zs)rs = Ts coincides with x, as long as zs does not leave U.
If we use T, instead of z, in the definition of b, A, v and o, we will prove that
the corresponding b, 7 and ¢ are not Lipschitz continuous with respect to x or v.
Therefore, we will need an extra step, where we project v onto the ball of radius n
about 0. Let us go into the technicalities.

The functions b, v, 0 and A have been respectively defined in (2.3), (2.5), (2.6)
and (2.4), which depend on the local chart ¢; therefore all the upcoming constants
will also depend on ¢.

Let U be a fixed bounded neighbourhood of g € V and assume W Cc U Cc U C V.
For B an open subset of E containing z, A(B) is the set of pairs (t,z) with ¢ € [0, T]
and z a function of class C! from [0,#] to B, such that z(0) € W:

A(B) = {(t,z), t €[0,T], = € Ci,([0,t], B)}.

We denote by G = (¢ij)1<i,j<d the metric tensor whose inverse is denoted by
G l=(g 3)1<”<d and the functions g;; and g% are smooth on V. Let (z',..., 2%
be the local coordinates of the chart ¢ and eq = (9/0x!,...,0/02%) be a basis of
E. For (t,z) € A(V) and 1 < i < d, b(t,z,e,) = €] (t)eo,j, ‘where (see Abraham &
Marsden 1985)

t .
) = el [ Tie)ekilas
0

The functions
i i i 0 0 0
I (z) = Iy (z) = %9 h(@( (;];le (x) + %(w) — %(:p))

are the Christoffel symbols of (M, G). If we denote by I the identity matrix of
E, we can write b(t,z)TG ()b (t x) = Ip (see Abraham & Marsden 1985) and
then tr{b(t,z)b(t,z)T} = tr{G~(x)}, Wthh shows the boundedness of (¢,z) —
b(t,z), which can also be seen on the definition of b in (2.3). Let x be as in
(3.1). Throughout this paper we denote by || - ||co,+ the uniform norm on the space
C°([0,t], E) of continuous maps from [0,t] to E, t > 0.

Lemma 3.1. Define ¢ on C°([0,t], E) by ((u) = x(u)u. Then ( is Lipschitz
continuous from C°([0,t], E) to itself.

Proof. Clear. [ |

Let (t,7) € A(V); we first define U, which is the first exit time out of U:

=inf{s <t, x(s) ¢ U} AT.



We now let
T = x(z)x
and Z coincides with z on the interval [0,tU]. Moreover, the following estimates are

straightforward:
|Z]lo0t < Coy  NZlloot < Collloo,e; (3:2)

and, if (t,y) € A(V),
1Z = Flloot + 12 = Ylloo,e < Collldlloct + [1Flloc,e) (|2 = Ylloot + 12 = Flloc,e),  (3.3)

with C, depending only on U, V' and ¢. The verification of these estimates is straight-
forward and left to the reader.

Definition 3.2. We let, for all

Lemma 3.3. The maps 5, U an
A(F) x E,

|2t 2, 0) || + 15t 2, 0)|| + [1b(t, 2, )|l < Colllz oo + [1Elloo,e + [[0l])-

_Proof. We know that a constant C, exists so that for all ((t,z),v) € A(E) x E,
lb(t, 2, 0)[| < Cyllv]| and |[(b(t, ) L <c Slloll. Since 7(4(&))7 (o, %(#)(0)) is an
isometry between E and Ty )M and using assumption 2.3, the result holds. W

The functions B, v and ¢ are not Lipschitz continuous with respect to x and v.
We replace them by Lipschitz continuous approximations as follows. For n € N*,
let U, = B(0,n), V,, = B(0,n + 1) and x,, be the map associated to these bounded
open sets. All constants depending only on n are denoted by C,, and by C,, if they
depend on ¢ and n. For (t,x) € A(E), let us define

2a(s) = 2(0) + [ xaau))i) du

and clearly

||xn||oot n+ 1. (3.8)
Using lemma 3.1, for all (¢,y) € A(F), we have
2 — yn||oo ¢+ En = Ynllocs < Con(2(0) = y(O) + [[& = Glloo,e)- (3.9)

If t? = inf{s <t, ||@(s)|| =n} AT, x,, = x on [0,t]}
Definition 3.4. We let for all (t,z,v) € A(E) x E,
bn(t, ,v) = b(t, T, PTOJB(0,n)V)s (3.10)
Vn(t, ,v) = U(t, Zn, Projg(o,n)v); (3.11)
on(t,z,v) = (¢, Tn, Projg(o,n)v), (3.12)
Atz v) = A(t, x,,v). (3.13)



We give now several results on the above introduced functions.

Lemma 3.5. The functions b, and b verify

V(t,ill') € A(E)7 Vo € B(Oan)a Vs < t;La bn(sax/[(),s]vv) = b(sax/[(),s]vv)'
Proof. Indeed by definition of b,,,

b (8,2 (0,51 ©) = (S, T [0,5]: PrOIB(0.m)V) = b(S, T /[0,5], V),
since s <t = inf{u < ¢, ||z(u)| = n}. |

Remark 3.6. With the help of remark 2.7 and the definitions of v, o,, and A,
the same equality occurs for v, o, and A,,.

Lemma 3.7. Operators A(t,z) and A, (t, z) are multivalued, maximal and mono-
tone on E for all (t,x) € A(E).

Proof. This is a direct consequence of the fact that the transport operator is an
isometry. [

Remark 3.8. The functions b,, v, and o, grow at most linearly, thanks to
lemma 3.3.

Lemma 3.9. The maps b, (t,.,.), (b(t, )", vn(t,.,
continuous functions: for all ((t, ) (t,y),v,u) € (A( )

1o (¢, 2, 0) = bty )| + [[(b(E 7))~ 0 = (b(¢, 5)) ™ ]
+ v (t, 2,0) = valt,y, )| + [lon(t, z,v) = on(t,y, v
S Con(llz = Ylloot + 117 = Yllocs + llv —ul))- (3.14)

_ Proof. Tf we write b(t,z) = E(t) and b(t,y) = F(t), by definition of b we have
E(t) = L(z,t)E(t) and F(t) = L(g,t)F(t), where L(p,t) maps linearly the set of
invertible square matrices of dimension d x d into itself and is defined by

(L(p,$)A)Y] = =T (p(s) Afpl, s <1,

for all p in A(V) and matrix A. We begin by writing

[L(&, 8)E(s) — L(5, ) B} = |1(5()) Bf ()5 — Ty (#()) EF (s)74]
< T ((s)) = TE(E(9))) B ()7l
+ |1, (2 () EF (5) (55 — &)
< Colllglloo -1 = Flloot + 117 = Zllsc,e)- )

)2 and 20'n(t, .,.) are Lipschitz
X B*,

\ (3.15)

We comment here on the last line of (3.15): it is the term ||§]|co,¢|| — //oo,s Which
prevents b from being Lipschitz continuous with respect to z, since ||§||~+ does not
have to be bounded. There may exist a geometrical proof showing that b is Lipschitz

continuous, under appropriate assumptions on the curvature tensor. Let us define
E,(t) = b(t,z,) and F,,(t) = b(t,y,). Since

Bo(t) = I — /O L(Zs, 5)En(s) ds



and .
Fo(t) = I — / L(n, 5)Fa(s) ds,
0

we have
|Ea(s) - Fa(s)]| < / L) Fo(0) — L(G10) B ()] du
/ V(LG ) — L@ 1) En(w)]| du,

and then
t
sup ||En(s) — Fu(s)|| < sup [[L(yn, s)]| sup ||En(u) — Fo(u)| ds
0<s<t 0<s<t 0 0<u<s

+ Co(llynlloo.tZn = Ynlloo.t + [Iyn = Tnlloo.r)-

Using (3.2), (3.8) and the continuity of the functions (Fl‘zl)k,l,j, we have

sup ||L(@;a 3)” son“ynHoot son(n+1)
0<s<t

Using the Gronwall’s lemma and inequalities (3.2), (3.3), (3.8), (3.9), we have

1En(t) = Fa(D] < Conlllz = ylloo,t + 19 = #lloo,r)-
This last inequality and the definition of b,, lead to:

16 (£, 2, 0) = bn(t, y, w)|| < Conl|# = Ylloo.t + [1£ = Glloos + [[v —ul]).

Since b(t,z)TG(x)b(t,x) = Ig and = — G(x) is of class C!, the last inequality
is valid for (b(t,z,))"* and (b(t,y,))"! instead of b,(t,z,.) and b,(t,y,.). Using
expressions defining v, and o, in terms of b,, b, !, v/ and ¢’, the assumptions 2.4,

2.3 and inequality ||b,, (¢, z,v)|| < C.,, we obtain easily the Lipschitz continuity of v,
and o,,. [ |

Lemma 3.10. For all (t,z) € A(F), 0 < s <t andu € E, the following estimates
hold:

160 (8, 2 70,51, w) — bu(t, 2, u)[| < Copnlt — s,

16(s, 2 /10,6) "t = b(t, 2) " ull < Cynlt — 5], (3.16)
[vn (s, @ /10,5), ) — vn(t, @, uw) || < Conl(|t — s|),

lon (s, 2/(0,5),w) — on(t, 2, u)|| < Cunl(]t — s).

Proof. With the notation and intermediary results of lemma 3.9, we can write

160 (5,2 10,5, w) = bu(t, ,u)|| = [[(b(S, Znsj0,5) — b(t, Tn))-Projg (o nyull
< nl[b(s, T /j0,5]) — b(t, 70)[| = n||En(s) — En(t)]|

~
< Conlt = s[1Znllost < Conlt — sl.

Using this last inequality and the assumption 2.4 we obtain the result. [ |
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Lemma 3.11. Let (T,z) € A(E). Then there exists Ao > 0 such that o : u
I+ XA, (u,210.01,-)) "1 (2) is continuous on [0,T] for any 0 < A < Ao, 2z € E.
/10,u]

Proof. For (t,s) € [0,T])?, we can write

A A
zZ—« zZ—«
X t EAn(t,a:/[O’t],af‘) and 3 ; EAn(s,x/[Oys],a;\).
Using the monotonicity, we have then
A A
ap —2z2  Z—
o = bl = A(ad - a2, S5 4 20
A A A
op tap op —z
:2)\<Oz,§\— : 5 = t)\ +ﬁ1) — Map — a3, B — B)
A A A
o +a zZ— Qg
+2>\(Tt—0@,ﬁz— \ )

<Map — a2, B2 — B1) < %)\HO‘Z\ AR IN81 = Bal?,

with 81 = PIOJ A, (t.2 10,11, (ad +a)/2)0 and Ba = PIOJA,, (5,2 0.1, (a2 +a2)/2)0- By assump-
tion 2.5, we have

log = a2 1* < ACun(€3(Jt — s]) + o — ag[* + llwe — @]|)
and it is possible to choose A\g(,n) > 0 such that for all A\ < \g, @’ is continuous
on [0,T7. [
Remark 3.12. We note that Ay depends only on n and ¢.

Lemma 3.13. Let r and r’ be continuous functions from [0, t| into [0, T], where t
verifies 0 <t < T. If we set t, = supg <, 7(s) and t,» = supg¢ <, 7'(s), we consider
(t,,x) and (t,,x') elements of A(F). Let us assume the existence of continuous
functions v, v, K and K’ from |0,t] into E such that

(i) K and K' are functions with bounded variations on [0, t];

i) dKs € A, (r(8), /10051, v(8))ds and AK€ A, (r'(s), 2, ...,V (8)) ds, that
/10,r(s)] s /10,7 (s)]
is, the measures
(vs — ag, dK s — (s ds)

and
(v — o, dK — 3 ds)

are non-negative on [0,t] for any choice of continuous functions o, /. 3,3 :
0,t] — E verifying

Vs € [O,t], (045,55) S Gr(An(r(S)ax/[O,r(S)]))

and

(g, B5) € Gr(An(r'(s), @0 v (sy))

11



where Gr(B) denotes the graph of the multivalued operator B defined on the
whole space E, i.e. the set {(x,y) € E?,y € B(z)}. Then there exists a map
Cyn : [0,t] = Ry such that the measure

(Ve = vs, K = dK) + Con(s) (2 = 2[5 rsynm () + 110 = V'l s
+lz(r(s) — 2" (" () + £(|r(s) —1'(s)])) ds (3.17)

is non-negative on |0, t].

Remark 3.14. In the case where A,, is independent of ¢t and x, the first term
in (3.17) is already non-negative; the extra terms account for the dependency on ¢
and x.

Proof. For p € N* and s € [0, ], let us define
ap(s) = (I + An(r(s), 210,050 /2) " (((5) + 0/ (5))/2),
Bp(s) = p((v(s) +0'(s))/2 — ap(s)),
() = (1 + An(r' (), 20,0 5) /P)~  ((v(s) +0'(s))/2),
and
By(s) = p((v(s) +v'(s))/2 — a(s)).
If ¢:[0,t] — E is continuous, the function
Yo i 8= (L 4+ 1/pAn(r(s), @ 10,0s)) " (c(5))

is continuous for p > pg, where pg depends on n and ¢. This results from lemma 3.11.
We can conclude that o, a,, 8, and 3, are continuous on [0, #].
By hypothesis (ii) we can write

(v(s) = ap(s), dK(s) — Bp(s)ds) =0
and
(v'(s) — g (s), dK'(s) — 3,(s) ds) > 0.
By summation of these last inequalities, we have
(v(s) — ap(s), dK(s)) + (v'(s) — ay,(s), dK'(s))
— (v(s) — ap(s), Bp(s) ds) — (v'(s) — a;(s),@’,(s) ds) > 0. (3.18)
By results of Brézis (1973),

i ap(s) = Tim aj(s) = 3(v(s) +v'(s),
Jim By(s) = Au(r(s),2/10.r(0) 5 (0(5) +'(5))

and

12



where AY (r(s),2/0,r(s)]) (vespectively, A (r'(s),z
section of Ay (r(s),/j0,r(s)) (respectively, of A, (7’
implies then

(v(s) = v'(s), dK'(s) — dK(s))
< (v(s) = 0'(5), A (r(s), 2 p0,0(s))5 3 (0(s )+’U( )
— A (7 () g0 (o> 3(v(5) +0'(5))))

//[0 +(s)))) denotes the principal
(1), 219 1(1)))- Inequality (3.18)

< gllv(s) = v'(s)]
+ 51140 (r(8), 20,0507, 3 (0(8) + () = Ap (' (8), @), sy 3 (0(5) + V()17
This last inequality and assumption 2.5 yields the result. [ |

4. Existence of solutions in F

In order to obtain the existence of a solution we will use the results of Cépa (1998),
which ensure the existence of solutions to the MSDE of the following type:

dXt + B(Xt) dt > Oé(Xt) dt + B(Xt) th,

where B is a maximal monotone operator on E and « and (8 verify the classical Lip-
schitz and linear growth conditions. If the probability space is (§2, G, Go<i<r, Q) and
the initial condition is Gy-measurable, then the solution is G;-adapted and belongs

to L2(£2,C°([0,T], E)).

Remark 4.1. It is crucial for the following to remark that the results of Cépa
(1998) can be extended to random operator B and random maps « and [ for which
we have the following properties.

(i) There exists a constant C' > 0 such that for all x € F and y € F,

le(@) || + [|B(z)[| < C(A+ [l]]) a-s.,
le(z) — ay)]| + [16(z) = By < Cllz =yl as.
(ii) There exists a constant R > 0 and M > 0 such that
Vee B, |z|| <R = (My e B(z), |y|| < M) as.
(iii) The maps o and 3 are, respectively, Gy ® B(E), B(E)-measurable and Gy ®

B(E), B(E%)-measurable, where B(QO) denotes the Borel o-algebra of the topo-
logical set O.

(iv) For all maps Y, Z : 2 — E such that Z € B(Y) almost surely, if Y is Go-
measurable, then Z is Gp-measurable.

We give here a lemma which will be useful.

Lemma 4.2. For all c € E, t € [0,T] and continuous map v : [0,t] — E there
exists a unique C* map x : [0,t] — E such that

{ QT(S) = b(s,aﬁ/[07s],v(5)),
z(0) = c.
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Proof. The space Z = C1([0,t], E) is a Banach space when equipped with the
norm HfH = ||fIl + ||[df/dt]|. For f € Z, let L(f) € Z be defined by L(f)(s) =
c+ f b(u, f/0,4), v(w)) du. Using lemma 3.9, L™ is strictly contracting for large
enough m. We infer the existence of the solutlon on [0,t] by application of the
Banach fixed point theorem on Z. [ |

The construction of a solution is performed in several steps. We replace first the v
equation by an equation which contains only the initial data, and we can integrate
it with the help of Cépa’s results. We then integrate the x equation according to
lemma 4.2. This gives an approximate solution on an interval [0,%;]. Assuming this
interval to be small, we restart the process: we integrate an approximate v equation on
[t1,t2] by using only the z data from the previous interval, which is possible thanks
to Cépa’s results. The process is recursive and yields an approximate solution on
[0,T], the approximation parameter being the size of the subintervals. We take this
size to be T'/2P  and we compare the approximate solutions for the integers p and ¢,
and we show by stochastic techniques that the expectation of appropriate norms of
the difference tends to 0.

Theorem 4.3. For all n > 1, there exists a solution to the following system
omy = b (t, 27 4, v¢') dt, )
ovy' + An(t, 2o 4, 07) At

S vn(t, T 4, vp ) At + o (t, g 4, v )W, 0 <E T,
((0),0(0)) = (11, 72)- J

Proof. To lighten the notations, we denote b, v,, o, and A,, by b, v, 0 and A.

0 (4.1)

Step 1 (Construction of the approximate solution). We denote by s*(t, £, v)
the square of the norm of the ith row (considered as an E-valued vector) of o(t, &, v)
for all (t,£) € A(F) and v € E. We define then

a(t,&,v) =v(t,&v) + %{(sl(t,ﬁ,v), st )T (4.2)

We consider now, for p € N*, the uniform partition 0 < t} < --- < t5, =T of [0, T]
with step size T'/2P and we construct two processes P and vP as follows. To simplify
the notation we denote ¢! by ¢;. Results of Cépa mentioned in the beginning of the
section, remarks 4.1 and 2.6, (3.14), (3.16), assumptions 2.2 and 2.3 give a solution
vP of the It6 MSDE on [0, ¢4]:

dov? + A0, n,0F) dt 3 «(0,ny,00) dt + a(O,m,vf)th,} (4.3)

vP(0) = ns.

By definition of a and using the relation between the It6 integral and the Stratono-
vich integral, equation (4.3) is equivalent to the following Stratonovich MSDE

vt + A0, m1,vY) dt 3 v(0,m1,0F) dt + (0, n1, vf)5Wt,} (4.4)

Up(O) =1)2.
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Using lemma 4.2, let 2P be the solution on [0, ¢1] to

#7(5) = b(s, ), 07(5)),
2P (0) = m.
Suppose (P, vP) defined on [0,¢1]U---U[t;—1,t;] = [0,t;] and consider the solution
(’Uf)tigtgti_i_l on [ti, ti—H] of the MSDE

{ vt + A(t, x’;[07ti],vf) dt > v(t;, :Ez/g[o,ti]’ oP) dt + o(t;, a:z/g[o’ti], V) OWy,

vP(t) = vP(t;),
and zP the solution on [¢;,%;11] to

#7(s) = b(s, 2T . 00),
() = 27(t7):

Since (v!)o<t<r belongs to L2(£2,CY([0,T], E)) and ||b(s, f)|| < C,, for all (s, f) €
A(E), (z¥)o<i<T belongs to L2(2,C([0,T], E)).

Step 2 (the approximate solutions form a Cauchy sequence). We will now
show that (2%, v})o<i<r is a Cauchy sequence of L?(£2, C°([0, T, E) x C1([0,T], E)).
Let 1 < p < ¢ be integers and denote by 0 = g < t1 < -+ < fge—p < -+ <
tog—p+1 < -+ < toqe = T the partition of [0,7] associated to q. We note that 0 <
toa—p < tgog—p < -+ <tp o < -+ <tlog =T is the partition associated with p. Let
s € [0,T] and put r1(s) = t|s24] and ro(s) = t|s20). We then have

(4.5)

vs g = /0 (W () 20,1, g2 V) = V(T2 () g 1y Vi)

—l—/o (o (ri(w), 25 > V) — o (r2(w), 2 ey, v0))0We

+ K? — K1
with

dK? e A(ry(u), 21

/[0 Tl(u)]7vg) du, 0 < u < S,

and
dK? € A(ra(u), :C]/’[

Using [t0’s formula, we can write

0,72 (u)]’ vh)du, 0<u<s.

Jod — P =2 / (v — oD, 50T — 5uP)
0
=2 [ (@l (0,28, oy 08) — 0lra(w).a% 08D, = 0D
+ 2/0 ||J(7"1 (u), x(}[O,rl(u)]’UZ) - J(TZ(U), xj/j[o,rz(u)pvg) H2 du

+ 2/0 (o(r1(u), xj[O’Tl(u)], vd) — o(ra(u), x7[07r2(u)],vg), vl — b)) dIW,

—|—2/ (vl —oP dKP — dKJ),
0
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where the norm of matrices is defined by ||B||? = tr{BTB}. Using lemmas 3.10,
3.9, the assumptions 2.2 and 2.3, Cauchy—Schwarz’s and Burkholder—-Gundy—Davis’s

inequalities and denoting r(p, ¢) = supg< <7 |71(5) —72(s)|, which tends to zero when
p and ¢ tend to infinity, we have

E sup [lvf —?|?
0<s<t

t
< CcanQ(T(I% q)) + Cﬁpn/ (]E”ajp - xq”go,s + E“xp - jq”io,s + EHUP - Uquo,s) ds
0

t
+ C@nE\// [2(r(p, @)+ |22 =293, s+ 4P =89]1%, s+ [[vP —va]|Z, s]|vE —vs]]* ds

t
+2E Sup Z / —ob dKP — dK1) + / (vl —oP dKP — dK ).
1 524

1

Using the inequalities

Va+b<a+ Vb, ab<(1/8)a®+ 60> (6> 0)

and lemma 3.13 for the intervals [t;_1,¢;] (on each of them we put r = ry and ' = ry),
we have

E sup [[vf — 0|
0<s<t

< Coonl?(r(p,q)) + CondE sup |[vd — vP|?

0<s<t

C ! : .
. ; (Ella” — 2913, s + Efld? — 2712, o + Ellv? — 7|5, ;) ds

[s27]
+ CynE sup(Z / (C(r(p,q)) + [|2* — 29||%

0<s<t

+ |47 — 29I3, . + [0 — Uq\lio,u)du
t
s+ e -,
ts29)
PP = 3912 07 = ) du ).
Choosing ¢ such that C,,0 = 1/2, we can write

E sup [jvf — o]
0<s<t

t
< Conl?(r(p,q)) + C«Pn/ (Efl2? — 2|5, o + Ell#? — 29|12 s +Eflo? —v?[|3, ) ds.
0
(4.6)
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Moreover, by lemmas 3.10 and 3.9, we have

E sup [l#7 2%
0<s<t

t

< Conl?(r(p,q)) + Cgon/ (Efl2? — 292, ; + El|2P — 29|12, + E[lv” — 09|35, ,) ds
0

(4.7)

and

E sup [lz? — 2%
0<s<t
t
< Conl?(r(p, Q))+C<pn/ (Ella? — 29|35 s +E[l4? — 27|35, , + Eljo” — v9|[3, ;) ds.
0
(4.8)

The inequalities (4.6)—(4.8) imply that
E([la? — 2”|* + |27 — &P 1%, + [[v? — o”|?)
¢
< Conl?(r(p.a)) + C<Pn/0 E(la? — a2 o + 147 — 395 s + [P — v7]I3, 4) ds,

and the application of Gronwall’s lemma yields
E(|lz? — aP||* + |27 — P[5, + [v? = 0P [|*) < Cynl?(r(p, q))

and the sequence (2P, vP) is a Cauchy sequence in L?(2, C1([0,T], E) x C°([0,T], E))
and there exists then a stochastic process (x,v) which is the limit of («P, vP).

To complete the proof of existence we must prove that (z,v) verifies the MSDE.
For this it remains to show that (K?),>; converges almost surely towards a process
(K)ot with bounded variation on [0, 7] and verifying dK; € A(t, x4, v¢) dt.
Since (2P, vP) converges in L2(£2,C([0,T],E) x C°([0,T], E)), there exists a subse-
quence, which is still denoted by p, such that (zP,vP) tends almost surely to (z,v)
in C1([0,T], E) x C°([0,T], E). It follows that K” tends almost surely to a process
K in CY([0,T), E).

Step 3 (uniform estimation of the total variation of K on [0,T]). For
each p € N*, we consider the above partition 0 < t{ < --- <5, =T of [0,T] and we
denote by r,(t) the t! such that t <t <t} .

Lemma 4.4. There exists a random variable almost surely non-negative which
estimates from above for all p the total variation |KP|p of K? on [0,T].

Proof. Let v be a positive real and A(vy,V') = {(t,y,v) € [0,T] x TM, y €
V', lvlly < v}. By remark 2.6,

= sSup ||A/(t7y’v)”y (49)
(t,y,0) €AY, V")
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is finite. We apply proposition 4.4 of Cépa (1998) (with a = 0 and ) to the process
(vP, KP) on each [t7,t] ;] to obtain for all 0 < s <t < T

I
VKR <D IR
i=k
I

<§{ [ w. ar@) b+ [ @), axrw)
+ /tk(vp(u), dKP(u))
+Z{ [ @i+ anten - )

t
i / 0P ()| du + vty — s)

t

+p [ P (w)|| du + yu(t — )
t;

- / (o9 (u), dKP(w)) + p / JoP ()| dut vt —s),  (4.10)

where ¢ and ¢; verify 1 < s < tx and t; < t < t;41. Otherwise, with w? = vP + KP,
we have

P (@)% = llw? ()] —2/0 (0P (u), <11K7’(U))+2/0 (wP(u) —w"(t), dKP(u))

KPS+ K

and
~[[oP () = ~[[wP(s)]|* + 2/ (v (u), dKP(u)) — 2/ (w?(u) —wP(s), dKP(u)).
0 0
By summation of the two last equalities and using the inequality (4.10), we can write

2[y = sup{[w” (u) — w? (W)l|, [u—v| < [t = s|}IKP[ < Cpn(w),

since vP, KP and w? are almost surely uniformly bounded with p on [0, T]. Recalling
that (w?),>1 converges uniformly towards a continuous function w we can conclude
by Ascoli’s theorem that there exists 7,,(w) > 0 such that sup{||w? (u) —w? (v)|], |u—
v] < Npnt < 7/2 and then |KP|L < Cop(w)/y. 0 =51 <s1<--<syn=Tisa
partition of [0, 7] such that s;11 — s; < 1y, then

Con (w)
—7 )

S
7,—‘,-1 < NQD’I’L

|KP|r < Z |KP|3:

This last result implies that K is almost surely with bounded variation on [0, 7]
and for all sequences of processes ¢, € C([0,7],E) converging almost surely in
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C([0,T], E') to a process ¢, then (see Saisho (1987) for more details):
t t
im | (op(u), dK?(u)) = / (o(u), dK(w)), 0<s<t<T. (4.11)

p—+oo [

Step 4 (end of the proof). Let o, : [0,7] — E be two continuous functions
such that 3; belongs to A(t, /[0, ar). Let us set §,(t) = Projic, (1Bt with Kp(t) =
A(rp(t), :(:’/’[Omp(t)],at). By assumption 2.5,

18p(t) = B < Con (W)l = 2[|oc,r, () + lz(t) — 2P (rp ()] + £(JE — rp(2)]))

and then (3,), converges almost surely uniformly to 3. Moreover, 3, is almost surely

continuous on each [t!,¢7 ;[ and then

ti 11
/ (vP(u) — a(u), dKP(u) — Bp(u)du) > 0.
ty
We deduce from this last inequality, (4.11) and the dominated Lebesgue theorem

that .
/ (v(u) — a(u), dK(u) — f(u)du) =0, 0<s<t<T,

which is the definition of dK(t) € A(t,x 0,4, v¢) dt. [

5. Existence and uniqueness in the local chart
(a) Ezxistence

We return to the notation b,,, v,,, 0, and A,,, and n will tend to infinity. Let 7,, be the
stopping time defined by 7,(w) = inf{t < T, ||Z}(w)| = n or ||[v}'(w)|| = n}. Clearly,
(Tn)n>1 is a non-decreasing sequence of stopping times and (z},v]") = (7", v}")
almost surely on [0, 7,] for all n < m. We note then 7 = lim,,_, o, 7, and we put,
for 0 < t < 7(w), z(t,w) = 2"(t,w) and v(t,w) = v"(t,w), where n is such that
t < 7, (w). Therefore, by theorem 4.3 and lemma 3.5, (z,v) verifies:

(S.CCt = B(t,$/[07t],vt) dt )

ovy + A(t, Z /[0,t] ve) dt

> U(t, w04, ve) At + G (¢, 70,4, ve) Wy, 0 <t < T,
(a:(()),v(())) = (7717772)' J

Lemma 5.1. Almost surely, T =T.

Proof . It suffices to prove for all ¢t < T,

lim P{r, <t} =0.

n—-4oo

Let t <T,n > 1. Since for all 0 < s <t A7, &, = b(s,7/[,4, Vs),

15[ < Collvs], (5:2)
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and therefore, since t < T,

5[] < lIml + Collvllco,s-

We write

SATn
losnm|I? = Im]l? + 2 / (00, 602
SATn
= |lnal + 2 / (Vs (11,001, V)
0

SATn
—|—2/ tr{a(u,x/[om],vu)TU(u,x/[Oyu],vu)}du
0
SATn
i / (v, dK)
0

SN\Tn
+ 2/ (Vus (U, 2 /[0 0], Vu)) AWy
0

Let 0 < u < v < T. With the same notation of lemma 4.4 and by (4.10),

A< [ ), ar? )+ [ 1) ds +ulo - ),

and then, when p tends to infinity,

_/:( (s), dK(s)) < / 0(s) | ds + yp(0 — ).

(5.3)

(5.4)

Lemma 3.3 gives the growth properties of b, v and ¢ and then, by assumption 2.3,
the growth property of a. Using this lemma, (5.4) with u = 0 and v = s A 7, the

Cauchy—Schwarz inequality and writing u||v(s)| < (u? + [|v(s)]|?)/2, we have

SN\Tn
o < el + C + C [ ol du
SNATn
. 2
+ Ccp/o (1 + ||x||00,u + ||37||00,u + ||U||OO,U) du

SN\Tn
+ 2/ (Vs (U, T /[0 0], Vu)) AWy
0

Taking the suprema and the expectation in the last inequality, using the assump-
tions 2.3 and 2.4, inequality ab < ((1/¢)a® + €b?)/2, € > 0, the Burkhélder-Gundy—

Davis inequalities, (5.2) and (5.3)

¢
E sup H’Us/\mH2<C<p+C /]E sup ””u/\m” ds

0<s<t 0<us

+ C¢E1/2{/0 los[1*(1 + HvHio,s)dS}

and then

E sup [vsnn, |2 < Cp + C, / E sup [vens, | ds + 1E sup [osnn, 1%

0<s<t 0<u<s 0<s<t
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and the Gronwall lemma yields
Ellvenr, |* < Co

and by (5.2),
Ellzenr, |* < Cy.

Now,

E(|lvenr, I + & enr, [I?) = / (lvenr, I* + 1 ear, [I*) AP
9

> / ([vin,
{Tngt}

> n’P(r, < t)

“ ot [[enr, ) dP

and then
P(r, <t) < —

which completes the proof. |

Theorem 5.2. There exists a solution to the system
oxy = 6(75, Z/[0,t] Ut) dt,
ovy + A(t, I/[07t],vt) dt > ﬁ(t, x/[oyt],vt) dt + 5‘(t, Z /00,1 Ut)(SWt, 0<t<T,
((0),v(0)) = (n1,72)-
Proof. Since 7 =T, the construction of (x,v) from (z",v™) and theorem 4.3 give
the result. [ |
By definition of b, A, 7 and &, if we put 77 = inf{t < T, z(t) ¢ U} NT,
(4, v1)ogt<r, verifies

dxy = b(t, /0,4, v¢) dt,
ovy + A(t,x/[oyt],vt) dt > V(t,l’/[O’t], ve) dt + U(t,x/[o,t],vt)(swt, 0<t <1y,
(2(0),v(0)) = (n1,n2)-

Remark 5.3. We can remark that the process (x4, v¢)o<i<r, is Fr-adapted.

(b) Uniqueness
We have the following proposition.

Proposition 5.4. Let (z,v) and (z’,v") be solutions to (4.1), then x = z’ almost
surely and v = v’ almost surely.

Proc. R. Soc. Lond. A (2004)
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Proof. Indeed, by Ito’s formula,
¢
vy — v ||* = 2/ (vs — L, dvg — dvl)
0
¢
— 2/ (Vn (8,200,515 Vs) = Vn(S,T)0 4, V5), vs — v5) ds
0
¢
+2 [ oo, 00) = 05,20, 0 ds
¢
—|—2/0 (on(s, 210,65 Vs) — an(s,x’/[oﬂs],v;),vs — vl)OW

¢
+2/ (vs —vl, dK. — dKj). (5.5)
0

Using lemma 3.9, the inequality E|z; — 2} |* < CypnE|ve —v;]|? and lemma 3.13, (5.5)
becomes .
E sup [lo. ~ 01 < Con®) | E sup flon = v} ds,
0<s<t 0 0<u<s

and the Gronwall lemma yields the result. [ |

(¢) Independence on the chart

Let V/ and V4 be two open subsets of M such that V' = V/ NV # () and let
2o € V'. We denote by E the tangent space of M at the point zg. Let W’ be an
open subset of M such that g € W’/ C W’ C V' and each pair of points of W’ can
be linked by a unique geodesic of M. Let 1 : V/ C M — V4 C E, ¢ = 301_1, Y2 :
Vo CM— Vo CE, )y = cpz_l two local charts of M such that ¢1(zg) = @2(zo) =0
and T,,01 = T,02 = Ig. We denote by b;, v;, 0; and A;, 1 < ¢ < 2 the maps
associated to ¢;. For all open subsets U’ of M verifying W/ c U’ c U’ C V' and for
all second-order random variables n on T M such that 7(n) € W', we put U = o(U’)
and denote by (z°,v%), (1 <14 < 2), the solution to

dz! = b'(t, x’)[07t},v§) dt,
Svl + A'(t, xﬁ[oyt],v,f) dt > v(t, xﬁ[o,t],vi) dt + o'(t, zﬁ[oyt],vg)dwt, (5.6)
(27(0),0°(0)) = (i(n), 7(x(n)zo)n),

until the exit time T[i] of U.

Let 7y = 7'[} A 7'(2]. To prove the independence on the chart, it suffices to show that

1? = po(1(x})) and v2 = v} for all t < 7. To do this, by uniqueness of (5.6), we

will prove that (p2(11(x})),v}) is a solution of (5.6) with i = 2. For t < 77, let us
define y; = o (1 (x})) and write

J(t) = Ty, oy p2( T tdy)
= (T a2yt P27 (W2(2710 )T (w0, (M) (T (7 (0), 20) (T (1 (27 10,)))) " Tarthriy)
= ba(t, 2710,) (b (t, 2)p0.9)) iy

= b2 (t, xi[o,t] s /Ug')
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To complete the proof, it remains to show that va(t,y/10,4) = 11 (2, 3:}[0 t]) and similar
equalities for oo and As. By definition of vy, 11, ! and 2, we can write, for 0 < ¢t <
Ty and v € E:

va(t, Y104 v) = T(m(n), 20) (T(V2(y/0.4))) V' (& Y2(y) (t), T (V2 (y) T (zo,m(n))v)
7(m(n), w0) (T(1 (2 )10.1))) ™" (t, 1 (1) (£), (01 (210, T (0,7 () J0)

= v1(t, x}[o’t], v)

and the calculations are similar for oo and As.

In §3, we have shown the existence and uniqueness in a local chart, and in this
section we have proved that two local solutions starting with the same local initial
data obtained thanks to several local charts define the same solution on the manifold.

6. Global existence on the manifold

We have the following result.

Proposition 6.1. Let T be a strictly positive number, and let A’, ¢’ and v/
satisfy assumptions 2.2-2.5. Let & = (£2,F',(F})i>0,P) be a filtered probability
space verifying the usual conditions. Let B; be the standard R? Brownian motion
on &', and let Ty be an F|-stopping time with values in [0,T] almost surely. Let
n' be an Fr, -measurable random variable which takes its values in TM and whose
second-order moment is finite. There exists a unique F{-adapted solution (x},v;) to
the following system:

dzy = vy dt,
Doy + A'(t, xy,vp) dt 3 V' (¢, xp,vp) dt + o (t, xp, v;)0By,  To <t < T, (6.1)
(2'(To), v (To)) = (z(n'),n'), as.

Proof. We keep the notation used until now. Under the assumption that m(n’)
takes its values almost surely in W', we have obtained the existence of a solution
(z},v})Ty<t<ry, Of (2.1) for all open subsets U’ of M containing the closed set W’ and
which can be described by a unique chart of M. Moreover, (2, v%) is F¢-measurable
for all F/-stopping time S such that Ty < S < T almost surely. We now suppose
that n’ can take its values in all T M.

A consequence of assumption 2.1 is that M can be covered by an, at most, count-
able number of open sets W) such that

(i) for each pair of points of W/ there is a unique geodesic between them;
(i) 7~ 'W! is trivializable;
(iii) W/ is included in one of the balls Bys(zx,7’).

Let W, now be a measurable partition of M such that W, is included in W,. We

1 1

define
Q; = (o)W

and 7, a random variable on W, which coincides with " on (2;. Let (z},v]) be the

solution to (2.1) with initial condition 7} at time Ty. Let K (i) be the set of indices k
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Al
Figure 1. The weight is P, its normal and tangential components are, respectively, Py and Pr,

F is the friction force, Fy is the stochastic force and F' + R is the sum of the reaction of the
constraints and the tension of the stem.

such that W/ is included in By (2g,7’). There is for each k € K (i) an exit time oy,
which is the largest time for which 7}, .~ belongs to B (zk,7), and we let

0; = max{oy, k € K(i)}.

We define now a F/-stopping time
7(To,n') = Z 10,04
i
then (2’,v") is obtained by patching together the (z},v}):

(a',0") = D g, (2, v)),
i

which is well defined for all stopping times S € [Ty, 7(To,n’)[. In particular (z, vg)
is F¢-measurable. We are going to estimate 7(Tp,n’) from below: on {7(7y,n") < T'},
x'(7(Ty,n')) is almost surely at least at a distance r —r’ from z/(T}). By the triangle
inequality,

T(To,n/)
/ [0"(8)[|lar sy ds =7 — 7. (6.2)
To

Denoting by 7 = 7(T0, "), we obtained thus a solution (x},v})r,<t<r, of (2.1) with
initial condition n’ € TM at time Ty;. We can apply the previous process with
n = v'(n) and Ty = 7 and define then a F/-stopping time 75 and so on. We
construct thus a non-decreasing sequence (7,),, of stopping time, which tends to a
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stopping time 7. By similar calculations to those presented in lemma 5.1, we can
show that, for ¢ < T and for all n,

E sup ||U;/\Tn||3c’(s) <C.
0<s<t

Moreover, by (6.2) applied on each [r;, 7;41[, we have for all stopping time S € [Tp, T,

S
C> E/ 10/ (5)llar o s / n(r — ') dP,
To {rn<S}

and then
lim P({r, <S})=0,

n—-+oo

which proves that 7 =T [ |

7. Application to the pendulum

We consider a spherical pendulum (see figure 1) consisting of a material point with
unit mass attached to a rigid stem of length 1 and of negligible mass, which is
connected at its other end to a fixed point O by a connection authorizing only
angular displacements. In our units, the gravity is 1. In addition to its weight, the
pendulum is submitted, at its mobile end, to a dry friction of Coulomb type (with
coefficient p) and a random force acting in the tangent plane of the sphere. We
will now define precisely our model of stochastic and dry friction forces. The initial
conditions are (zg,v9) € TS?.

In the present case, the Riemannian metric is the metric induced by the Euclidean
metric of R? and, therefore, we will abuse notation and denote the scalar product in
the tangent space at x to S? without an index z, the same convention holding for
the norm of tangent vectors.

Let H; and Hs be two sections of TS? which satisfy the following conditions.

Assumption 7.1.

Vo € §?, | Hi(2)||x + || Hz(2)]. < C, (7.1)
Va,y € S? in the same open hemisphere
1 (2) = 7(y, 2) H ()| + [|1H?(2) — 7(y, 2) H*(y) || < Cdsz(,y). (7.2)

Observe that (7.2) implies the continuity of H; and Ha; therefore, according to
the theorem of the hairy sphere, each of the fields H; and Hs has to vanish at some
point of S2.

Let (W' W?) be a two-dimensional Brownian motion; we formally write the sto-
chastic part of the exterior forces as

Fy(t,z)dt = dW? (t)Hy (x) + dW?2(t) Hy(z).
Thanks to assumptions (7.1) and (7.2), the linear mapping
o' (z)(v',v?) = v Hy(x) + v* Ho(x)

satisfies assumptions 2.3 and 2.4 of §2.
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If t — z(t) is a motion on the sphere S?, we differentiate twice the relation
|lz(t)||? = 1 and we find = - & = —|#|?, which means that the normal component
of the acceleration is ax(z,v) = —|jv|]?z.

The normal component of the weight at x is Px(z) = p™(x)x, with p"(x) equal to
x3. Therefore, the sum of the reaction of the support and of the tension of the stem
is

R(z,v) + F(z,v) = z(x3 + [|v|?).
The friction force is then given by the multivalued relation
{0} if p (z) < —[vl%,
Fu(w,0) € { —p{ (0" @) + [0/ o]} i pa(z) > ol and v £0,  (7.3)
pl{u € T,S% |ju|| < p™(x),} if p"(x) >0 and v = 0.

Let us check now that —F} is a monotone operator in the fibre, i.e. for all w €
—F.(z,v) and w’ € —F;(x,v"), the following inequality holds:

(w—w'v—2")>0. (7.4)

If v and v” are both in case 1 or 3 of (7.3), it is plain that (7.4) holds. If w is in case 2

or 3, and w’ is in case 1, the conclusion is still clear; therefore, we just have to check

the inequality when v and v’ are in case 2, or when v is in case 2 and v’ is in case 3.
If neither v nor v vanish and p, (z) > —min(||v||?, [[v/[|?), then

(w =o'y =) (5 = o )0 =) + (oo = [0/ = v

An elementary calculation shows that the above expression is non-negative.
If v is in the second case and v’ in the third, we have to study the expression

(") + 1oy = o).

where ||u|| < p™(x). It is once again straightforward to verify that this expression is
non-negative.

If we put v/(z,v) = Pr(z) = —x + x3x, which is the tangential component of the
weight, the equation of the dynamic applied to the pendulum takes the form:
dl’t = Ut dt,
Diyve + A'(@y, v0) dt 3 V' (wy, v¢) dt + 0 (z¢) AW, 0<t < T, (7.5)

((0),v(0)) = (20, v0)

Remark 7.2. Observe that we could have considered more general forces than
the weight, which can be easily included in this theory.

Thanks to remark 2.8 and, since assumptions 2.3-2.5 are clearly verified, we then
have the existence and uniqueness of solutions to equation (7.5).

8. Conclusion

In this work a new result on stochastic differential equations is given: the existence
and uniqueness of solutions to MSDEs on Riemannian manifolds are obtained. This
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work generalizes the results of Cépa (1998) devoted to the Euclidean case. To simplify
the expression of Stratonovich’s covariant differential in the equation relative to
velocities, that is, to eliminate the quadratic terms, which offers the possibility to
approximate equations by classical (with Lipschitz continuous assumptions) MSDE
on Euclidean space, we used the parallel transport along the solution curve, but
we had to pay by losing Lipschitz continuity of b. Then we had to approximate b by
Lipschitz continuous maps b,, and this allowed us to construct the expected solution.
From the application viewpoint the result obtained in this article finds its interest in
the modelling of mechanical systems submitted to stochastic forcing and friction; the
example of the stochastic spherical pendulum with friction fits into this framework.

To approximate the solution it is possible to adapt a numerical scheme developed
for classical stochastic differential equations with convex constraints in Pettersson
(2000) and for general MSDE in Bernardin (2003). Numerical simulation of this class
of models is the topic of future work.

The authors express their thanks to Professor J. Picard and Professor A. Lachal for their sug-
gestions and encouragement.
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