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We study the behavior of the first and second solution moments for linear stochastic differential delay
equations in the presence of additive or multiplicative white and colored noise. In the presence of addi-
tive noise (white or colored), the stability domain of both moments is identical to that of the unperturbed
system. When these moments lose stability, there is a Hopf bifurcation and the first moment oscillates
with a period identical to the solution of the unperturbed equation, while the oscillation period of the
second moment is exactly one half the period of the unperturbed solution and the first moment. When
perturbations are of the parametric (or multiplicative) type and white noise is assumed, under the It6
interpretation the first moment of the solution preserves properties of the solution of the deterministic
equation, while the behavior of the second moment depends on the amplitude of the stochastic perturba-
tion. The critical delay value at which the second moment loses stability and becomes oscillating is de-
rived, and it is less than the critical delay for the first moment. Under the Stratonovich interpretation,
quite different properties were observed for the moment equations, namely, various critical values of the
delay and period of oscillations. For the case of parametric colored noise perturbations, sufficient (p-
stability) conditions are derived which are independent of the value of delay, and it is shown that colored
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noise has a stabilizing effect with respect to white noise.

PACS number(s): 02.50.Fz, 02.30.Ks, 02.50.Ey, 02.50.Wp

I. INTRODUCTION

The foundations of the mathematical theory of
differential equations with retarded arguments have been
extensively developed in [1-12], and functional
differential equations have been studied intensively in the
past two decades (see surveys in [11,13]), but in spite of
the efforts of many contributors this field is still in its in-
fancy. The areas of application of differential delay equa-
tions include the dynamics of laser systems [14,15], phy-
siological control systems [16-18], liquid crystals [19],
dynamical diseases [20-24], neural network models
[25-30], and agricultural economics [31,32].

Often in applied areas where delays are important,
deterministic differential delay equations are inadequate
to capture the essence of the real situation, and one must
instead frame models in terms of stochastic differential
equations, which take into account the perturbations
often present in the real world. These random perturba-
tions have the property that in numerical simulations
they can imply not only quantitative changes in the dy-
namics but also qualitative ones. However, in trying to
verify these results analytically, one often encounters seri-
ous difficulties due to the complexity of probabilistic
models. At the present time the theory of stochastic ordi-
nary differential equations has been fundamentally
shaped by the work of [33-46]. Unfortunately, in a com-
parative sense the solution behavior of stochastic
differential delay equations is in a relatively undeveloped
situation. Investigations in this direction can be found in
[12,13,47-56]. Results establishing the existence and
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uniqueness of solutions to stochastic functional
differential equations appear in [13,48,52].

Further, these investigations have usually dealt with
linear stochastic differential delay equations, whereas in
the real world the equations modeling actual processes
are not only stochastic but also highly nonlinear. How-
ever, because of the paucity of available techniques for
dealing with nonlinear differential delay equations, not to
mention nonlinear stochastic differential delay equations,
a common and useful (often the only) strategy is to linear-
ize the system describing the process of interest about the
fixed points and then to examine the local stability of
these fixed points in response to small perturbations.
When external perturbations are important, this leads in
a natural way to the examination of the stability of linear
stochastic differential delay equations.

Thus, linear stochastic differential delay equations mir-
ror the local properties of mathematical models describ-
ing the behavior of real systems with delays in the pres-
ence of random perturbations. Further, this class of
equations represents a bridge between linear differential
delay equations and linear stochastic ordinary equations.

An interesting problem arising in applications is the in-
vestigation of the stability of the moments of the solu-
tions of these linear stochastic differential decay equa-
tions, which can be reduced to a study of the determinis-
tic linear differential delay equations. The purpose of this
paper is to derive moment equations for the solutions of
linear stochastic differential delay equations and to inves-
tigate the onset of oscillations in their first and second
moments. The results presented here generalize those in
[57].
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The paper is organized as follows. In Sec. IT we briefly
present the mathematical preliminaries needed for the
rest of the paper. Section III examines the effect of addi-
tive and multiplicative (or parametric) white noise on the
stability behavior of the first and second moments of
linear differential delay equations. We extend these re-
sults to the case of colored noise in Sec. IV. The paper
concludes with a brief discussion in Sec. V.

II. MATHEMATICAL PRELIMINARIES

Let the probability space (,Z,P) be given, and
w (t)ER! be a scalar Wiener process defined on Q having
independent stationary Gaussian increments with
w(0)=0, E{w)—w(s)}=0, and E{w(wl(s)}
=min(t,s). The symbol E denotes the mathematical ex-
pectation. The sample trajectories of w(¢) are continu-
ous, nowhere differentiable, and have infinite variation on
any finite time interval. The upper limit of samples of a
Wiener process approaches + c with probability 1 for
t — oo, while the lower limit is — oo.

We denote by £(¢) a stationary Gaussian white noise
process with E{&(z)}=0 and covariance function
E{&(t)&(s)} =8(t —s), where 8 is the Dirac delta func-
tion. From the theory of stochastic differential equations
we understand that, formally, a white noise process £(¢) is
the derivative of the Wiener process w(¢) [41]. A colored
noise process will be denoted by 7(¢) and described in
Sec. IV.

Our central interest is the oscillating properties of the
solution moments of the stochastic differential delay
equation driven by white noise £(¢)

dx (t)=f(t,x,)dt +g(t,x,)(t)dt , t=0 (2.1a)
or by colored noise 7 (defined in Sec. IV)
dx (t)=f(t,x,)dt +g(t,x,m(t)dt , t=0, (2.1b)

where x,=x(t+60), —7<60=0, x(t)ER!'. The initial
condition for (2.1a) and (2.1b) is

x(0)=¢(6), —r<6<0,

where ¢ is an arbitrary continuous deterministic func-
tion. A stochastic process x (¢) is called a solution of the
stochastic differential equation (2.1) when it satisfies, with
probability 1, the integral equation

x(O=x(0)+ [ f(s,x)ds + [ g (s,x,)dw(s) ,

(2.2)

where the second integral is a stochastic integral (under-
stood in either the Itd or Stratonovich sense; see the dis-
cussion in Sec. III [39,40].

Using both the It6 and Stratonovich calculus for sto-
chastic differentials and properties of stochastic integrals,
we derive the moment equations for the solutions of the
stochastic equations (2.1a) and (2.1b) and give necessary
and sufficient conditions for the stability of solutions.
For equations with stochastic perturbations given by
multiplicative colored noise, we have only been able to
prove sufficient conditions for exponential mean-square
stability (see Sec. IV B).

Our technique will usually involve asking when the
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solution of the linear differential delay equation
' (2.3)

with the initial condition y (8)=¢(0), where —7<6=<0,
approaches 0 as t — . The assumption that there exists
a solution of (2.3) of the form y (z)~e™" gives the charac-
teristic quasipolynomial for the eigenvalues of (2.3):

A—a—Be =0 .

yt)y=ay(t)+By(t—7),

(2.4)

It is well known [9,11,58] that the necessary and sufficient
condition for ReA <0, and thus for lim,_  y(¢)=0, is
given by

(2.5)

which is shown graphically in the (a,/3) parameter space
in Fig. 1. Furthermore, when A is pure imaginary, i.e.,
A=iw, it is known that there may be a Hopf bifurcation
in (2.3) corresponding to a pair of complex conjugate ei-
genvalues crossing the imaginary axis, separating the left-
and right-hand complex plane. This Hopf bifurcation
may be either subcritical or supercritical. Substituting
A=iw into Eq. (2.4), we obtain the equation of the Hopf
bifurcation boundary in parametric form:

(2.6a)
a=—fcosaT . (2.6b)

From Egs. (2.6a) and (2.6b) it follows that the value of de-
lay 7. given by the expression

o= —fsinoT ,

(-7

7

FIG. 1. Necessary and sufficient conditions for asymptotic
stability of the trivial solution of (2.3). The hatched region
denotes the region of parametric space in which the trivial solu-
tion of (2.3) is asymptotically stable. On the boundary defined
by (2.7) there is a periodic solution of (2.3) with the period given
by (2.9).




3368

cos™!

>R

T=T,=

2.7

‘/ BZ — a2
is the critical value at which the stability guaranteed by

(2.5) is lost and the solution will demonstrate oscillatory
behavior. From (2.6a) and (2.6b), it further follows that

o=V p—a?. (2.8)

Thus, Eq. (2.3) has a solution of the form y(t)=e’®,
where the angular frequency w is given by (2.8) if and
only if the parameters a, B, T satisfy (2.7). Because of the
connection w=27/T between w and the period T of os-
cillations, when these oscillations occur they have period

2T, 2

TVE-a&

cos™!

_a
B

III. MOMENT EQUATIONS WITH WHITE NOISE

A. Additive white noise

Consider the scalar linear stochastic differential delay
equation with additive white noise

dx (t)=[ax (t)+bx (t —7)]dt +odw(t), t>0, (3.1)

where w () is the standard scalar Wiener process, 7> 0 is
a constant delay, and the initial function satisfies (2.2).
The solution x (¢) of (3.1) is given by

x(t)=x(0)+ fot[ax(s)+bx(s—7')]ds+fotadw(s) R

where the second integral is a stochastic integral. For
noise entering additively there is no difference between
the It6 and Stratonovich interpretation of stochastic in-
tegrals.

Let m (¢t)=Ex (¢) denote the mathematical expectation
of the solution of (3.1). Then

Ex()=Ex(0+E [ lax(s)+bx(s—m)lds , (3.2)

since E f 60 dw (s)=0. We therefore obtain a differential
delay equation for m (2):

m(t)=am (t)+bm(t—71), (3.3)

with the initial condition m(0)=Ex(6)=¢(0) for
—7=60=0. Thus, the expectation value of the solution
for the linear stochastic equation (3.1) satisfies the deter-
ministic equation without noise. From the preceding re-
marks in Sec. II, we therefore know that a necessary and
sufficient condition for the stability of the first moment
m(t) of (3.3) is given by (2.5) if we identify a=a and
B=>b. Further, when the parameters a,b,r satisfy (2.7),
then we know that a Hopf bifurcation in m (¢) will take
place and the first moment will oscillate with a period
given by (2.9). Thus, in the mean, the solution of the
linear stochastic differential delay equation with additive
white noise behaves precisely like the solution of the un-
perturbed deterministic equation (see Fig. 2).
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FIG. 2. Necessary and sufficient conditions for the stability
of (2.3) in the presence of white noise. The rightmost solid line
denotes the stability boundaries of the first and second moments
for additive white noise and the stability boundary for the first
moment in the presence of multiplicative white noise under the
1t6 interpretation. The dashed line corresponds to the stability
boundary of the second moment with multiplicative white noise
in the It interpretation and the stability boundary for the first
moment in the Stratonovich interpretation. The dotted line
marks the stability region for the second moment, multiplicative
white noise (the Stratonovich interpretation).

The stability situation for the second moment of (3.1) is
identical to that for the first moment. To show this, we
derive the differential equation for Ex?(t), using the It
differential rule:

dx?(t)=2x (t)[ax (¢)+bx (t —7)]dt
+o2dt +20x (t)dw (1) .

Integrating from O to ¢, taking the mathematical expecta-
tion of both parts, using the properties of the stochastic
integral, and then finally differentiating with respect to ¢,
we obtain

452 = 2 — 2
4 Ex“(t)=2aEx“(t)+2bE[x (t)x(t —7)]+0" .
Introducing the notation K (¢,s)=E [x(t)x(s)], so that
K (t,t)=E [x (t)x (t)]=Ex*(t), Eq. (3.4) becomes

K(t,t)=2aK (t,t)+2bK (t,t —7)+ 02,

(3.4)

(3.5)

whose steady-state solution K* satisfies the equation
2aK*+2bK*+0*=0, or

0.2

2(a +b)

Defining a new variable Z(t,5)=K (t,s)—K*, so that Z
measures the deviation of K from K*, Eq. (3.5) takes the
form

Z(t,)=2aZ (t,t)+2bZ (t,t — ) .

K*=— (3.6)

3.7)

To examine the stability of (3.7), we take the same ap-
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proach as for the first moment and examine the conse-
quences of the assumption that (3.7) has a solution of the
form

Z(t,s)~eMers | (3.8)

so that Z(t,t)~e?*. We wish to obtain conditions on A
that will guarantee that (3.8) is indeed a solution. Again,
a necessary and sufficient condition is that A be a solution
of the characteristic quasipolynomial

A—a —be *=0. (3.9)

Using the material of Sec. II, we see that the second mo-
ment of (3.1) will be stable [lim, ,  Ex%(t)=K*] if and
only if (2.5) is satisfied. Further, for 7>, the second
moment oscillates about K* with an exponentially in-
creasing amplitude. Finally, if (2.7) holds, there is again a
Hopf bifurcation and the second moment is oscillatory
(again about K*) with a period that is different from the
period of the first moment. More precisely, at the critical
delay 7 given by (2.7), the solution of (3.7) oscillates with
a period
T = 2w _ T, — ™

o cos Y —a/b) Vb2I—ga?
that is precisely one-half of the period of the oscillation of
the first moment when stability is lost. This result is, of
course, intuitively what one would expect.

Thus, we observe the same qualitative behavior for the
moments of orders 1 and 2 for the solutions of (3.1) with
additive white noise as for the deterministic undisturbed
equation. This means that perturbing with additive white
noise in a differential delay equation does not change the
stability behavior of the mean, while for the second mo-
ment it is only the period of oscillations and the center
that are changing. Therefore additive white noise does
not have any influence on the stability and oscillating
behavior of the solution of a linear differential delay
equation, as shown in Fig. 2.

(3.10)

B. Multiplicative (parametric) white noise

In this section we consider the stability properties of
the first and second solution moments of the stochastic
differential delay equation

dx(t)=[ax (t)+bx (¢t —7)]dt +ox(t)dw(t), t=0

(3.11)
with parametric white noise, where 7=0, and an initial

function is given by (2.2). The solution x(z) of (3.11)
satisfies, with probability 1, the integral equation

x(t)=x(0)+ fot[ax(s)+bx(s —7)]ds

+ftcrx(s)dw(s) . (3.12)
0

The last integral in (3.12) is a stochastic integral, which
can be interpreted in either the It6 or Stratonovich sense.

Remark 1. In the Stratonovich calculus, as in the nor-
mal calculus, the stochastic integral
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fotg(s,xs(w))dws(w)
is defined as the limit of the midpoint approximation
“ (w; +w; )
28 ti—l»_—z——— [w; —w; ]
i=1
for all partitions p=¢y=<¢; < -+ =t,=t, where

w;,=w,(w) as the maximum step size &=max;(¢;
1

—t;_;)—0. In the It6 calculus, the integrand of the sto-
chastic integral is approximated by a left-hand limit, so
the integral is defined as the limit of

>t _pw_Plw,—w; ] .

i=1

The main difference between the It6 and Stratonovich
calculus occurs in their corresponding chain rules and in
the calculation of stochastic integrals. For a stochastic
process x (¢) interpreted by the It6 calculus, a special It&
formula must be used to calculate a stochastic differential
of the complex function f(¢,x (¢)), while in the Stratono-
vich calculus the normal rules of classical calculus hold.
From a purely mathematical viewpoint both the It6 and
Stratonovich interpretations are correct, but in different
modeling contexts one may be more appropriate than the
other. Thus, for the modeler the central question is what
stochastic differential equation must be chosen in order
to describe accurately a given physically realizable pro-
cess of interest. It has been pointed out [41,59-64] that
the Stratonovich interpretation of a stochastic differential
equation is the appropriate one when white noise can be
considered as the limiting case of the colored noise actu-
ally existing in the system. This observation has been
confirmed experimentally [65]. On the one hand, this sit-
uation can arise in many of the biological, engineering,
and physical sciences. On the other hand, many systems
are discrete in either time or state or both. In these cases
the stochastic equation, obtained as a continuous time
limit of a discrete time problem, would be appropriately
interpreted according to It6. Fortunately, as will become
clear later, there is a strong connection between the two,
and we are able to shift from one type of integral to the
other, thus exploiting the advantages of each.

1. Ito interpretation of parametric white noise

First we examine the behavior of the first and second
moments of the solution x (¢), assuming that the stochas-
tic integral in (3.12) is interpreted as an It§ stochastic in-
tegral. For the mathematical expectation m (¢t)=Ex (¢)
of the solution, we have the differential delay equation

m(t)=am (t)+bm(t —1)
with initial function
m(0)=¢(09) ,

i.e., m (t) behaves as a solution of the deterministic delay
equation. When a, b, and 7 satisfy (2.5), the trivial solu-
tion m =0 is stable; and when they satisfy (2.7), the first
moment of the solution of (3.11) becomes unstable and

—7260=0;



3370

starts oscillating about O with period T given by (2.9), as

we have shown graphically in Fig. 2.
Considering the second moment Ex

x (1) of (3.11), we obtain from It&’s rule

dx?(t)=2x (t)[ax (t)+bx (t —7)]dt
+o2xXt)dt +20x%(t)dw(t) .

2(¢) of the solution

Integrating from O to ¢, taking the mathematical expecta-
tion of both parts, using the properties of stochastic in-
tegral, and then differentiating with respect to z, we get

d

EExz(t)=(Za +02)Ex¥t)+2bEx (t)x (t —7) .

(3.13)
Using the same procedure as in Sec. II A when we exam-
ined the stability of the second moment in the presence of
additive white noise, we see that (3.13) becomes

K(t,t)=2a +o?)K (1,t)+2bK (t,t —7) , (3.14)

with a corresponding characteristic quasipolynomial

lvr
2

v—(2a +02)—2be 2 =0, (3.15)

where v=2A. Thus we conclude (see Fig. 2) that the sto-
chastic differential delay equation (3.11), with parametric
white noise, will have a stable second moment if and only
if

_a+ao*/2

b

Vb2—(a+0?/2)
At 7=73 there is a Hopf bifurcation, and the second mo-

ment Ex(¢) of the solution of (3.11) loses its stability and
oscillates with a period

cos™!

T< A=

c

(3.16)

T
Vb2—(a+a2/27
The oscillation period of the second moment when it be-
comes unstable, 7°9, no longer bears a simple relationship
to the period of the first moment of its instability, as in

the case of additive white noise. However, it is easy to
show that 7% < T whenever

2
0<%<V(b/a)2—l :

Tsa= (3.17)

and when the right-hand side of this inequality is violat-
ed, then 759> T.

Comparing the behavior of the first and second mo-
ments of the solution x (¢) of (3.11), we can easily see that
under the It6 interpretation the first moment Ex (t)
behaves like the solution of the deterministic equation,
which means that, in the mean, the solution of the
differential delay equation driven by parametric white
noise does not differ from the properties of the solution of
the undisturbed equation, while the behavior of the
second moment does depend on the amplitude o of the
stochastic fluctuations. The critical value of the delay at
which oscillations of the second moment Ex%(t) occur is
explicitly dependent on the noise intensity o> and obvi-
ously is less than the white noise critical delay for the first
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moment (which coincides with the critical delay value for
the deterministic equation). Thus, there exists some in-
terval between 73! and 77 =7, when the first moment of
the solution is still stable while the second is oscillating
with unbounded increasing amplitude. This is clearly il-
lustrated in Fig. 2.

2. Stratonovich interpretation of parametric white noise

We now consider the Stratonovich interpretation of the
stochastic differential equation (3.11). Assuming that the
stochastic integral in (3.12) is a Stratonovich integral, and
using the connection between It and Stratonovich repre-
sentations [63], we can transform (3.11) into the corre-
sponding It6 stochastic differential equation:

dx (t)=

x(t)+bx(t —7) |dt +ox(t)dw(t),

2
a
+__

t=20. (3.18)

As before, the differential equation for the first moment
m (t)=Ex (t) is given by

o?
m(t)= a+—2— m(t)+bm(t—7),
m(0)=¢(0), —7<6=0, (3.19)
so the characteristic quasipolynomial is
o?
A= la+=- —be =0 . (3.20)

Consequently, the It6 stability condition is replaced by
the first moment Stratonovich stability condition:

a+o?/2
b

T<T.= .
¢ Vbi—(a+0?/2)?
When =17, the mean value of the solution x (z) of (3.18)
begins to oscillate with a period

" S (3.22)

Vbi—(a+02/2)?

In a similar fashion we find that constant amplitude oscil-
lations of the second moment Ex%(t) of the solution of
(3.18) occur at a critical value of 7 given by

cos ™!

(3.21)

-1 a+ 0'2
COoS - _‘—b—
S = o2
with a period
TS= A (3.24)

Thus it is clear that the conditions for oscillation of the
moments under the It6 interpretation are entirely
equivalent to those of Stratonovich if we replace the
coefficient a@ by a-+o02%/2, or more explicitly
a;=ag+0?/2, as illustrated in Fig. 2.

Remark 2. Clearly, the It6 and Stratonovich interpre-
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tations lead to different predictions of the critical value of
the delay and period of oscillations, which is also ob-
served in stochastic differential equations [77]. The con-
nection between them is easily seen by setting a; and ag
as the values of the parameter a under the It and Strato-
novich interpretations, respectively, and noting that one
can pass between the results by using the connection
a; =ag+0a?/2; this shift is evident in the stability regions
of Fig. 2. Different global properties of the stochastic
processes defined by the It and Stratonovich stochastic
equations have been discussed [41,61,64,65].

IV. MOMENT EQUATIONS FOR COLORED NOISE

In Sec. III we studied the effect of Gaussian white
noise perturbations on the solution behavior of a linear
differential delay equation. However, Gaussian white
noise is an unattainable idealization of the real random
perturbations and is an inappropriate representation of
external noise when the effect of a nonzero correlation

time (colored noise) in the noise needs to be taken into ac-
count.

Colored noise is modeled by the Ornstein-Uhlenbeck
process 7(¢) [41], which satisfies the Langevin equation

) () +ag(r) (4.1)

dt

where a >0 and £(¢) is a scalar white noise process.

Recalling some properties of the Ornstein-Uhlenbeck
process 7(t), we note that the stochastic differential equa-
tion

dn(t)=—an(t)dt +adw(t) ,

t>0, n0)=nxn,,

t>0, 4.2)

7(0)=mn, ,

is linear in the narrow sense, is autonomous, and has a
unique solution [41]

n(t)=mnge ‘“’+af0te_““_”dw (s), (4.3)
where w(¢) is a Wiener process. Suppose that
Eng(t) < oo; then

En(t)=e “Enq . (4.4)
For the correlation function we have
E{n(t)n(s)}=e 2+ En%——‘;— +%e‘“"”| . 4.5)
In particular,

E{n¥(1)}=e 2 Ené——% +i;— . 4.6)

Thus for an arbitrary 7, we have lim,_, e ~*n,=0,
which means that at long times the distribution of 7(#)
approaches a normal distribution, with a zero mean and a
variance a/2 for arbitrary constant 7,. When 7, is nor-
mally distributed, N(0,a/2), then 7(¢) is a stationary
Gaussian process with Emn(¢)=0 and exponentially de-
creasing correlation function

E{n(t)m(s)}= %e —alt=sl | 4.7)
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From (4.7) we have, in particular, En*(t)=a /2.
Next, recall the properties of the integrated Ornstein-
Uhlenbeck process

p)= [ n(s)ds ,

started at time ¢z =0 at the origin u(0)=0. For 7, nor-
mally distributed N (0,a /2), the expectation of u is given
by

(4.8)

Eu(t)=0, 4.9)
and the variance is given by
E,uz(t)=t+é(e_“‘—l). (4.10)

A. Additive colored noise

With these preliminary remarks, we now turn to a
study of the effect of additive colored noise on the stabili-
ty behavior of a linear differential delay equation. Con-
sider a stochastic process x (¢) that satisfies the equation

dx (t)—[ax (t)+bx (¢t —7)]dt +on(t)dt , t=0, (4.11)

where x (t)ER!, with the deterministic initial function
x(0)=¢(8), —7=6=0. Here 7(¢) is a colored noise
modeled by the Ornstein-Uhlenbeck process (4.2), and
7> 01is a constant delay.

To study the behavior of the moments of the solution
x (t) of the differential delay equation (4.11), we consider
a two-component stochastic process y (¢)=(x(z),n(¢)).
We introduce the notation

b 0
00

0
a

g
A= , B= , €= ,

0 —a

so that we can rewrite the original equations (4.2) and
(4.11) as

dy(t)=[Ay(t)dt +By (t —71)]dt +cdw(t), t>0.

(4.12)

By a solution of (4.12) we mean the stochastic process
y (t) defined by

y(0=y(O+ [T Ay(s)+By(s —ndt + [ e dw(s) ,

(4.13)
where the last integral is a stochastic internal. To define
an initial function y (0)=¢(0), —7<0=0 for (4.12), we
consider formally that 7(8)=m,, where 7, is assumed to
be a normally distributed N (0,a/2) random variable.

Denoting the mathematical expectation of the solution
y () of (4.12) by m (¢z)=Ey (t), we obtain

m(t)=Am (t)+Bm(t —71) . (4.14)

Thus in the presence of colored noise the stability proper-
ties of the first moment are identical to those in the pres-
ence of white noise, which in turn are identical to the un-
perturbed system. This is shown in Fig. 3 by the solid
line.

To examine the stability of the second moment of y (¢)
in the presence of additive colored noise, we use It6’s rule
to give the stochastic differential of y (¢)y T(¢):
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—j—tE{y(t)y T(t)} =E {dy (1)y T(1)+y (£)dy () +cc T}
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=E{[Ay()+By (t — )y T()+y Oy () AT+yT(t —7)BT]+cc T}
=E{[Ay () T()+y )y T() AT+ By (t —7)yT(t)+y (t)yT(t —1)BT]+ccT} .

Let R (t,s)=E{y(t)y(s)} be the covariance matrix of

the process y (¢), so that R (z,t) satisfies
R(t,t)= AR (t,t)+R (t,t)AT+BR (t —1,1)

+R(t,t —7)BT+ccT. (4.15)
This can be rewritten as the system
%Exz(t)=2aEx2(t)+zaExmnm
+2bEx (t —71)x(8) , (4.16a)
%Ex (t)y(t)=(a —a)Ex (t)n(t)+oEnX(t)
+bEx (t —7)n(t) , (4.16b)
iEnZ(t)= —2aEnX(t)+a?. (4.16¢)

dt
Let us denote Ex (q)n(t)=P(q,t), which gives
Ex (t!q(t)=P(t,t) , Ex(t —71)n(t)=P(t—1,1),
and let K (¢,s)=Ex (t)x (s), which gives
K(t,t)=Ex™(t), K(t—r1,t)=Ex(t—7)x(t).

Solving (4.16c) with an initial condition E1, [remember
1o is a normally distributed N (0,a/2) random variable],
we obtain, after substitution of En*(¢) in (4.16b), the pair
of equations

b
\
.
\
. \
\
" \
e \
.~ \\
.
“. \
N a
0?2572
. 11
P4 ,/ T T
.
'o' 7
. /7
’ 4
7
7/
/

FIG. 3. Stability conditions for (2.3) in the presence of
colored noise. The solid line denotes the stability boundaries of
the first and second moments for additive colored noise. The
dashed line shows sufficient conditions for exponential stability
of the first moment for multiplicative colored noise. The dotted
line denotes the sufficient mean-square stability region for multi-
plicative colored noise.

I

dP(t,t) =(a_a)P(t,t)+g_a.+bP(t—T,t) . (4.17a)
dt 2
dK;tt,_t) =2aK (t,t)+20P(t,t)+2bK (t —7,1) .  (4.17b)

Solving (4.17b) for P(t,t), we obtain

1
20

M—2aK(t,t)—2bK(t~¢,t)

b

(4.18)

so from (4.18) we have

P(t—r,t)
=L ARG =m0 5ok (r—r )~ 26K (1 —27,1)
20 dt
(4.19)
and
dP(t,t) _ 1 |d’K(t,1) 5, 9K (5,1)
dt 20 dt? dt
—2bK (t —7,t)dt (4.20)

Substituting (4.18) and (4.19) in (4.17a), we obtain

7

FIG. 4. Necessary and sufficient conditions for the solutions
of (4.25) and (4.26) to satisfy ReA <0. The hatched region corre-
sponds to (4.25). The right solid line corresponds to the case of
(4.26).



52 SOLUTION MOMENT STABILITY IN STOCHASTIC. ..

dP(;:,t) _ as;a dK;tt,t) 24K (1,1)
—2bK (t —7,t) | , (4.21)
whose steady state satisfies
0=K*%"—{ —2a —2b}+—02£+5b;{ —2a —2b} .
Explicitly K * is given by
k=22 : 4.22)

2 (@a+bla+b—a)’
Introducing the new variable
F(s,t)=K (s,t)—K*

in (4.21) and using (4.22), we get the equivalent relation

2
d°F(t,1) —2a dF(1,1) —2bF(t —,t)dt
dt? dt
=(a —a) E%L)——ZaF(t,t)-—ZbF(t—'r,t)
yp | GEE D g —0)
dt

. (4.23)

—2bF (t —27,1)

Again we examine the consequences of the assumption
that the solution F(s,t) to (4.23) has the form
F(s,t)=e™eM, so that F(t,t)=e?. If this is the case,
then the quasipolynomial for (4.23) has the form

(A—a —be " *)[2A—(a —a)—be "*"]=0. (4.24)
It follows from (4.24) that either

A—a —be M= (4.25)
or

20— (a —a)—be ~*"=0 (4.26)

is satisfied. For stability considerations we are obviously
interested in knowing which of the relations (4.25) or
(4.26) must be taken in order to ensure that all the eigen-
values of (4.24) have negative real parts. The criteria for
the solutions A of (4.25) and (4.26) to satisfy ReA <0 are
well known [11] and presented graphically in Fig. 4. As
is obvious from Fig. 4, and which may easily be checked
analytically, the necessary and sufficient conditions for lo-
cal stability of F(t,t)=Ex?(t)—K* are equivalent to the
condition that eigenvalues of (4.24) have ReA <0. This in
turn is analytically expressed in Eq. (2.5). Note, however,
from our assumption that F (t,t)=e? that when (2.5) is
an equality, so that A=iw, then the predicted period of
oscillations in F (t,t) is given by T =7 /V b2—a? Going
back to the original variables, we conclude that
K (t,t)=Ex?*(t) will oscillate about some positive value
that depends on K* given by (4.22), with a period that is
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half of the period of the first moment oscillations when
stability is lost. Hence, the results of this section in con-
junction with those of Sec. III show that with respect to
additive noise, the stability and oscillation conditions for
the first and second moments of the solution are com-
pletely independent of the noise color, as illustrated in
Fig. 3.

B. Multiplicative colored noise

We now turn to a study of the stability properties of
the solution of a differential delay equation with paramet-
ric colored noise. Consider a stochastic process x (¢) that
satisfies the differential equation

dx (t)=[a +on(t)]x(t)dt +bx(t —7)dt , t=0 (4.27)

where x(¢t)ER!, the initial function x (0)=¢(0),
—7=<6=<0 is deterministic, 7> 0 is a constant delay, and
7(t) is the Ornstein-Uhlenbeck process defined by (4.2).

For equations with stochastic perturbations given by
multiplicative colored noise, we have only been able to
derive sufficient conditions for exponential mean-square
stability and stability in the mean. Thus, we require the
notion of p stability for stochastic differential delay equa-
tions, which we introduce following [13].

Definition 4.1. The trivial solution x =0 of (4.29) is
called p stable if, for any € >0, there exists 8(¢) >0 such
that for any initial function ¢(6) the inequality

_s35><0|¢(9)|"<8(s)

implies E {|x (t,¢)|?} <€ for t >0, and is exponentially p
stable if there exist positive constants ¢, and c, such that

E{|x(t,¢)/7} Scl_sgg<0|¢(9)}"exp(—czt) , t=0.

If p =1, we speak of stability in the mean; in the case
p=2 we talk about mean-square stability. Since
|EX| < E|X|, stability in the mean implies stability of the
expectation value of the solution m (¢)=Ex (t). Mean-
square stability is equivalent to stability of the second
moment [41].

The method used in this section for the investigation of
stability and asymptotic properties is Liapunov’s second
method [66]. This well-known method, proposed by
Liapunov for ordinary differential systems, is based on
the following idea. A positive definite function v(x) or
v(t,x) is selected, which plays the role of a generalized
distance from the origin (x =0) to a point x. If along
trajectories of the equation this function is nonincreasing
(dv /dt <0), then the trivial solution x =0 is stable.

For differential delay equations, Liapunov’s direct
method was extended in two ways. The first uses the
method of Liapunov-Krasovskii functionals [3,12], which
requires a functional defined on the trajectory segments
instead of a Liapunov function.

Another approach, initially proposed by Razumikhin
[67,68] to extend the Liapunov function method to deter-
ministic differential delay equations, and clarified in [10],
is based on the following idea. If a solution of a
differential delay equation begins in a ball and is to leave
this ball at some time, T, then |x (T +8)| < |x (T)| for all
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6€[—7,0]. This method was also applied in [69-73] to
derive mean-square stability conditions for matrix sto-
chastic differential delay equations.

Using this idea we will obtain mean-square stability
conditions for stochastic delay differential equations with
multiplicative colored noise. We will consider the solu-
tion of the appropriate equation with a deterministic ini-
tial function (2.2) and assume that the solution is not
stable. By this we mean that there must exist some mo-
ment of time T > 7 that is a first exit time of the solution
from the stability domain (the neighborhood of size €
about zero); i.e.,

T=inf{t>7:|x(T)|=¢} .

From this it follows that, except for a subset of probabili-
ty zero, trajectories satisfy

dlx ()|P={plx (t)|P[a +on(t)]+pblx (t)|? ~'x(t —7)}dt
<{plx ()]Pla +on(2)]1+plb] Ix ()P " x(t —7)|}dt .

Now assume that x (¢) is not stable, which implies that
there is a time T such that (4.28a) and (4.28b) hold. From
(4.29) and (4.28a) we obtain at time T, which is assumed
to be the first exit time, that

dlx (T)|P<p[a+on(T)+|b|]x(T)PdT .

Therefore

x (TP <IxolPexp [p(a +16DT +p [ Tomisids |
For E|x (T)|? we have the estimate

E|x (TP < |xq|Per@ 10T exp [pa fOTn(s)ds ] )

Using (4.8), the last expression takes the form
E|x(T)|P<|xo|Per @+ BIDE gpon(D

To continue the estimation, we use the following repre-

sentation for the Gaussian stochastic process z (¢):

Ez(0+LEz%(n)

Ee?'W=¢ (4.30)

Applying (4.30) and using the properties of the integrated
Ornstein-Uhlenbeck process u(t), yields

1.2 2 2,
Elx(T)]PS |x0|pep(a+|b|)TepaE{y(T)]+7p o“E{u (T} ]

Suppose that 7, is normally distributed. Then taking into
account the expressions (4.9) and (4.10) for the mean and
variance of u(t), we obtain the estimation for E|x (T)|:

1,52 _
E|x(T)f"§ ‘xolpep(a +|b|+2pa )Te(p202/2a)(e al_y) .

(4.31)

Let us now consider two possibilities. In the first, the
first exit time 7 >>0, so
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|x(T—7)| < |x(T)|=¢, (4.28a)

so that
E{|lx(T—7)*} <E{|x(T)]*)}=¢%. (4.28b)

Calculating the differential of a Liapunov function
v(x(T)), where the Liapunov function is chosen to be
v =|x|P, we then derive conditions under which the as-
sumption that at time T the solution leaves the stability
domain leads to a contradiction. In this way we derive
sufficient conditions for stability in the mean and mean-
square stability for the solution of the stochastic
differential delay equation driven by colored noise.

We pick a Liapunov function v(x)=|x|? and use the
direct Liapunov method. Then for all time ¢

(4.29)
|
el"“+|”|+%P”2’Te(p202/a)(e“aT—n
1. 2\m_ (22
_)ep(a+|b]+2pcr )T —(p“o*/2a) ) 4.32)
Consequently if the condition
pla+|bl+1pa?)<0 (4.33)

is satisfied, then the pth moment of the trivial solution is
exponentizalzly stable in the sense of Definition 4.1, with
ci=e P2 ¢ =pla +|b|+1po?), which contra-
dicts the assumption that there is a first exit time, i.e.,
(4.28a). Thus condition (4.33) is sufficient for the ex-
ponential p stability of the trivial solution of (4.27).

Alternately, if the first exit time is sufficiently small so
that the approximation e ~eT— 1~ —qT holds, then from
(4.31),

Elx (T)|P< |xy|Pepte+16DT

results, which implies that the solution x (¢) of (4.27) is
exponentially p stable when a < — |b|.

Thus from (4.33) it follows (see Fig. 3) that sufficient
stability conditions for the first and second moments of
the trivial solution of (4.27) are, respectively,
a <—|b|—10%and a < —|b|—0o?. If we compare the es-
timation (4.31) to the white noise case by taking the limit
a— o, we have

Elx(T)P< |x0‘pep(a+|bl+%paz)r ’
which implies exponential p stability for a < —|b| —po?,
if the equation

dx (t)=[ax (t)+bx (t —7)]+ox (t)dw (t)

is interpreted in the Stratonovich sense.
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Finally we note that when the color of the noise is in-
creasing (al) the stability properties are changing from
the white noise stability region (a < —|b| —-—2‘-p02) to the
deterministic region (a < —|b|). Colored noise has a sta-
bilizing effect with respect to white noise, which can be
understood from (4.31). Namely,

pla+bl+ipa®)T 2 2 —aT_
E|x(T)|pS Ixolpe 2 e(p o“/2a)(e 1)

p(a+|b|+lp02)T
< |x0 |pe 2 ]
which means that the relaxation of E|x (T)|? to zero is

accelerated in the presence of colored noise as compared
to the white noise case.

V. CONCLUSIONS

We have investigated the effects of additive and multi-
plicative white and colored noise on the stability of the
trivial solution of a linear differential delay equation by
deriving equations for the first and second order moments
and examining the onset of oscillations. For stochastic or-
dinary differential equations, the Fokker-Planck analysis
for the evolution of densities can be applied to study solu-
tion stability and bifurcations [62,74-77]. However,
there is no analog to the Fokker-Planck equation for sto-
chastic equations with a retarded argument. Concerning
the influence of colored noise on the density behavior of
stochastic differential delay equations, some numerical re-
sults are known [27,28].

We have shown that in the presence of additive noise
(white or colored), the stability domain of both moments
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is identical to that of the unperturbed system. When
these moments lose stability, there is a Hopf bifurcation
and the first moment oscillates with a period identical to
the solution of the unperturbed equation, while the oscil-
lation period of the second moment is exactly one-half
the period of the unperturbed solution and the first mo-
ment. When perturbations are of the parametric (or mul-
tiplicative) type and white noise is assumed, under the It6
interpretation the first moment of the solution preserves
properties of the solution of the deterministic equation,
while the behavior of the second moment depends on the
amplitude of the stochastic perturbation. The critical de-
lay value at which the second moment loses stability and
becomes oscillating has been derived, and it is less than
the critical delay for the first moment. Under the Strato-
novich interpretation, quite different properties have been
observed for the moment equations.

For the case of parametric colored noise perturbations,
sufficient p stability conditions have been derived that are
independent of the value of delay, and the stabilizing
effect of colored noise with respect to white noise has
been observed for both short-time and asymptotic
behavior of the solutions.
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