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Abstract:

The main motivation of this talk 15 to solve controlled differential equations
driven by trregular signals, 1.e. differential equations that are i the integral
form written as
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Thus, we need to give a meaning to the integral m (1), We will express the
notion of wrregulanty by Holder contimuty. If Vo= a-Holder continuous and
X s g-Holder continnous, for o« + # > 1 we can apply the standard Young's
mtegration theory. However, our mamn interest 1s the situation when o
and then the rough path theorv provides an answer. We will first define the
space of rough paths and then introduce the integration against rough paths.
With these notions, we can consider the so called rough differential equations,
itz well-posedness and the continuity of the [té-Lyons map. As a special and a
frery important example, we will consider rough paths associsted to a Brownian
motion and compare stochastic integration and stochastic differential equations
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with the mtroduced rough path approach.

Die Disputation besteht aus dem o. g. Vortrag, danach der Vorstellung der Dissertation einschlieflich
jeweils anschlieRenden Aussprachen.
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