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Abstract

Inspired by works on information transmission through quantum chan-
nels, we propose the use of a couple of mutual entropies to quantify the
efficiency of continual measurement schemes in extracting information on
the measured quantum system. Properties of these measures of informa-
tion are studied and bounds on them are derived.

1 Quantum measurements and entropies

We speak of quantum continual measurements when a quantum system is taken
under observation with continuity in time and the output is not a single ran-
dom variable, but rather a stochastic process [1,2]. The aim of this paper is
to quantify, by means of entropic quantities, the effectiveness of a continual
measurement in extracting information from the underlying quantum system.

Various types of entropies and bounds on informational quantities can be
introduced and studied in connection with continual measurements [3-5]. In
particular, in Ref. [5] the point of view was the one of information transmission:
the quantum system is a channel in which some information is encoded at an
initial time; the continual measurement represents the decoding apparatus. In
this paper, instead, we consider the quantum system in itself, not as a trans-
mission channel, and we propose and study a couple of mutual entropies giving
two indexes of how good is the continual measurement in extracting information
about the quantum system.

1.1 Algebras, states, entropies

From now on H will be a separable complex Hilbert space, the space where our
quantum system lives.



1.1.1 Von Neumann algebras and normal states

A normal state on £(H) (bounded linear operators on H) is identified with a
statistical operator, 7 (H) and S(H) C 7 (H) are the trace-class and the space
of the statistical operators on H, respectively.

Let (Q, F, Q) be a measure space, where @ is a o-finite measure. We consider
the W*-algebras L>°(Q, F,Q) and L™ (Q,F,Q; L(H)) ~ L>®(Q, F,Q) ® L(H).
Let us note that a normal state on L>°(Q, F,Q) is a probability density with
respect to (), while a normal state o on L (Q,}",Q;E(H)) is a measurable
function w — o(w) € T(H), o(w) > 0, such that Tr{o(w)} is a probability
density with respect to Q.

1.1.2 Relative entropy

The general definition of the relative entropy S(X|II) for two states ¥ and IT is
given in [6]; here we give only some particular cases of the general definition.

Let us consider two quantum states o, 7 € S(H) and two classical states
qr on L>®(, F,Q) (two probability densities with respect to (). The von
Neumann entropy, the quantum relative entropy and the classical one are

Sq(7) == =Tr{rIn7}, Sq(o|l7) = Tr{o(lnoc —InT)}, (1)

Sualle) = | Q) mw)n 2. )

Let us consider now two normal states oy, on L* (€, F,Q; L(H)) and set
qr(w) := Tr{ok(w)}, or(w) := op(w)/qr(w) (these definitions hold where the de-
nominators do not vanish and are completed arbitrarily where the denominators
vanish). Then, the relative entropy is

S(o1]los) = / Qdw) Tr {1 (w) (I o1 () — Inoa(w)) }
Q (3)
= Se(qilla) + /Q Q(dw) g1 () Sq (01 ()| 02(w)).

[AP%))

We are using a subscript “c” for classical entropies, a subscript “q” for
purely quantum ones and no subscript for general entropies, eventually of a
mixed character. Having used the natural logarithm in these definitions, the
entropies are in nats. To obtain entropies in bits one has to divide by In 2.

The following result is very useful ( [6] Corollary 5.20 and Eq. (5.22)).

Proposition 1. Let [T ® IIs and Y12 be normal states of the tensor product
von Neumann algebra My @ My and let ; = 212|M_, i=1,2. Then,

S(Z12||H; @ Hy) = S(X4||I1) 4+ S(E12]|2; @ IL,)

= S(X1||IT) + S(X2||Tz) 4 S(X12(|31 ® ¥2) )

The quantity S(X12]|21 ® Xs) is the relative entropy of a state with respect
to its marginals; this is what we call mutual entropy.



1.2 Instruments and channels
1.2.1 Channels

Let M; and My be two W*-algebras. A linear map A* from My to Mj is
said to be a channel ([6] p. 137) if it is completely positive, unital (i.e. identity
preserving) and normal (or, equivalently, weakly* continuous).

Due to the equivalence [7] of w*-continuity and existence of a preadjoint A,
a channel is equivalently defined by: A is a norm-one, completely positive linear
map from the predual M1, to the predual Ms,. Let us note also that A maps
normal states on M into normal states on M.

A key result which follows from the convexity properties of the relative en-
tropy is Uhlmann monotonicity theorem ([6], Theor. 1.5 p. 21), which implies
that channels decrease the relative entropy.

Theorem 2. If Y and IT are two normal states on My and A is a channel from

My, — Ma,, then S(S||TT) > S(A[S]||A[I]).

1.2.2 Instruments and POV measures

The notion of instrument is central in quantum measurement theory; an instru-
ment gives the probabilities and the state changes [8,9].

Let (€2, F) be a measurable space. An instrument Z is a map valued measure
such that (i) Z(F') is a completely positive, linear, bounded operator on 7 (H),
VF € F, (ii) Z(Q) is trace preserving, (iii) for every countable family {F;} of
disjoint sets in F one has ) . Tr{aZ(F;)[p]} = Tr{aZ (U, F3) [p]}, Vp € T(H),
Va € L(H).

The map F — Z(F)*[1] turns out to be a positive operator valued (POV)
measure (the observable associated with the instrument 7). For every p € S(H)
the map F +— P,(F) := Tr{Z(F)[p]} is a probability measure: the probability
that the result of the measurement be in F' when the pre-measurement state is p.
Moreover, given the result F, the post-measurement state is (P,(F)) 'z (F)[p]-

1.2.3 The instrument as a channel

Given an instrument Z with value space (£2,F) it is always possible to find a
o-finite measure on (92, F) (or even a probability measure), such that all the
probabilities P,, p € S(H), are absolutely continuous with respect to Q.

Theorem 3 ( [10], Theorem 2). Let Z be an instrument on the trace-class of a
complex: separable Hilbert space H with value space (2, F) and let Q be a o-finite
measure on (2, F) such that Tr{Z(e)[p]} < Q, Vp € S(H). Then, there exists
a unique channel Az from T (H) into L* (0, F,Q; T(H)) such that

Eo [/ Tt {aAz[o]}] = / £(@) Tr {a T (dw) ]} (5)
VpeT(H), VaeL(H), VfeL>*Q,F Q).

Viceversa, a channel A from T (H) into L* (Q,f,Q;T(H)) defines a unique

instrument I by

I(F)) =Eq [lrAlpl],  VpeT(H), VFeF. (6)



1.2.4 A posteriori states

When p € S(H), then Az[p] is a normal state on L*° (Q,f,Q;E(H)). Let us
normalize the positive trace-class operators Az[p](w) by setting

mezgﬁmmwwm*mww>ﬁﬂmmmw»>o -
! p (P € SH), fixed) if Trye {Az[p](w)} =0
Then, we have

/F7rp(w)Pp(dw) =ZI(F)lp], VFeF, (Bochner integral). (8)

According to Ozawa [11], 7, is a family of a posteriori states for the instrument
7 and the pre-measurement state p. The interpretation is that 7,(w) is the state
just after the measurement to be attributed to the quantum system if the result
of the measurement has been exactly w.

Let us note that p, := Tr{Az[p]} and 7, := [, P,(dw)m,(w) = Z(Q)[p]
are the marginals of the state Az[p] on the algebras L>°(Q,F,Q) and L(H),
respectively. Then, S (Az[p]||p,7,) is a first example of a mutual entropy. From
Egs. (3) and (1) we get

memm:A&mmwmwm:&mwé&@mwmm.
©)

Quantities like this one are used in quantum information transmission and are
known as Holevo capacities or x-quantities [12-14]; Eq. (9) gives the y-quantity
of the ensemble of states {P,,m,}.

2 Continual measurements

Quantum continual measurement theory can be formulated in different equiv-
alent ways. To construct our entropic measures of efficiency, we need two ap-
proaches to continual measurements: the one based on positive operator valued
measures, instruments, quantum channels [1,5,15] and the one based on classi-
cal stochastic differential equations (SDE’s), known also as quantum trajectory
theory [2,4,16].

The SDE approach to continual measurements is based on a couple of sto-
chastic equations, a linear one for random trace-class operators and a non-linear
one for random statistical operators. The two equations are linked by a change
of normalization and a change of probability measure. Both equations have a
Hilbert space formulation, particularly suited for numerical computations. We
shall use a simplified version of SDE’s for continual measurements as presented
in [2].

2.1 The linear equation

Let H(t), Li(t), R;(t), Vi (t), Ji(t) be bounded operators on H; their time depen-
dence is taken to be continuous from the left and with limits from the right in
the strong topology. The indices k, [, j take a finite number of values; the index
r can take infinitely many values, but in this case the series Y V7 (t)*V//(t) is



strongly convergent. Let the operator H(t) be self-adjoint, H(t) = H(t)*, and
let us define (Vp € T(H))

ka V@) k() = Te() (0] = Y VE®) VI (#), (10)
£ = Laft) + £2(6) + £al0), 1)
Col) = 00+ 3 (b 3 (0 L)) (02
- Z (BOem 0 - 3@ BOA), 03
X017 =;(Jk< W= 5 (o)) (1)
By [, ] we denote the commutator and by { , } the anticommutator.

Then, we introduce a probability space (€2, F, Q) where the Poisson processes
Ny (t), of intensity A, and the standard (continuous) Wiener processes W;(t)
are defined. All the processes are assumed to be independent from the other
ones. We introduce also the two-times natural filtration of such processes:

FP = o{W;(u) — W;(s), Ng(v) — Ni(s), u,v € [s,t], j,k=1,...}. (15)

Having all these ingredients, we can introduce the linear equation of contin-
ual measurement theory, for the a trace-class valued process oy:

doy = L(t)[o,_]dt + Z (Rj(t)or +av R(t)*) dW;(t)

+ zk: (Alk VAGILEE crt) (dNk(t) — Agdt) . (16)

The initial condition is taken to be a non-random statistical operator: og =
op_ € S(H)

The notation o;_ means that, in case there is a jump in the noise at time
t, the value just before the jump o;_ of o has to be taken. More precisely, if
the augmented natural filtration of the noises is considered, the solution can be
taken to be continuous from the right and with limits from the left and o;_ is
just the limit from the left. We prefer not to add the null sets to the natural
filtration and by o; we mean some JFC-adapted version of the solution.

Properties of the solution. Let us consider now, for 0 < s < ¢, the von Neu-
mann algebra L*(Q, F¢,Q; L(H)) ~ L*>(, F;,Q) @ L(H) (cf. Section 1.1.1)
and let us give a name to the set of normal states on this algebra:

S = {7‘ €LY (Q,F,Q;T(H)) : 7(w) >0, /QTr{T(w)}Q(dw) = 1}. (17)

e First of all, it is possible to prove that o; € SY; we can say that the
solution at time ¢ of Eq. (16) is a kind of quantum/classical state.

e The marginals of o; are (cf. Section 1.2.4):



— The probability density p; := Tr{o;}. The probability measure
pt(w)Q(dw) will be the physical probability.

— The a priori state at time t 1, := Egloy] € S(H). This is the state
to be attributed at time t to the system when no selection is done
and the result of the measurement has not been taken into account.

e Moreover, we define the random a posteriori state at time t p; = — oy.

¢
This is the state to be attributed at time ¢ to the system known the result
of the measurement up to t.

Note that pg =1, po =00 =10, M. =1t = Nt -

2.2 Physical probabilities

A very important property of Eq. (16) is that p; is a mean one Q-martingale,
which implies that
Pdw) 1= pi()Q(dw)] (18)

is a counsistent family of probabilities, i.e., if 0 < ¢t < T, Pr(F) = P(F),
VE € F?. These are taken as physical probabilities.
From Eq. (16) we have that p; satisfies the Doléans equation

dpt = Pt_ {Z mj(t) dW](t) + Z <M§\it) — 1> (de(t) — /\k dt)}, (19)
J k

where
mi®) = Te {(Ry() + R i}, i) =T {h(pr}. (20)

The solution of this equation, with pg = 1, is

pt:exp{ [[m@amo - [ oo asl
+ZU1 pls de(S)Jr/Ot(/\k—Mk(S))dsH. (21)

Remark 1. 1. The output of the continual measurement is the set of pro-
cesses W;(t), Ni(t), 0 < ¢t < T, under the physical probability Pr; T
is a completely arbitrary large time. By the consistency of the proba-
bilities (18), Pr can be substituted by P; in any expectation involving
FP-measurable random variables (for ¢t < T).

2. By Girsanov theorem and its generalizations for situations with jumps, we
have that, under the physical probability, the processes

W(t) = W;(t) / my(s) ds (22)

are independent, standard Wiener processes and N(t) is a counting pro-
cess of stochastic intensity py (t)dt.



3. Expressions for the moments of the outputs can be given; in particular we
have the mean values

B W)= [ mods.  En N0l [ nds @)
where

ni(6) = T {(Ry(6) + Ry(6)") m} = B, m; (1), (24a)

vi(t) = Tr {Jr.(t)n:} = Ep, [pr(1)]- (24b)

2.3 The non-linear SDE

Under the physical law Pr, the a posteriori states p; satisfy the non-linear SDE

dpe = L(t)[pe_]dt + Z (Rj(t)pe_ + pe_Rj(1)" —my(t)p_) AW, (1)

+ Z ( e = ) (dNk(t) — px(t)dt) . (25)

Let us stress that for the a priori states we have

ne = Eqlo] = Ep, [p/] (26)
and that they satisfy the master equation

d

S = Lo (21)

2.4 The fundamental matrix and the instruments

To apply the notions of Section 1 to continual measurements, we need to see
how such a theory is connected to instruments and channels [2-5]. This is done
by introducing the fundamental matrix A$ of (16). This operator is defined by
stipulating that Af[|u;)(u;|] satisfies (16) with initial condition AJ[|u;)(u;|] =
|ui)(u;|, where {u; ¢ = 1,...} is a c.on.s. in H. It turns out that Aj is a
channel from 7 (H) into L*(Q,F;,Q;7(H)), or, by trivial ampliation, from
LY(Q,Fr,Q; T (H)) into L (Q, F7,Q; T (H)), 0 < r < s < t. Then, we have

Alos] =0y, A =AfoA], 0<s<u<t. (28)
The instrument associated to this channel is

T3 (F)[p] = Eg [1rAl]p ./‘AS Qdw), VFeZF. (29

The time evolution of the quantum states is the one generated by L£(t) and we
have
U(t, s)lpl = I (@) [p) = Eq [Af o]l , (30)

U(t, s)ns] = ne, U(t,s) =U(t,u) oU(u,s), 0<s<u<t. (31)

According to the definitions of Section 1.2.4, the random statistical operator
pt is the a posteriori state for the instrument Z? and the pre-measurement state

Po = No-



Another important property is
Eqlo F7] = Aflns] € S (32)

Indeed, by the first of (28) and the fact that Aj is F7-measurable, we have
Eqlo|F] = Af[Eg[os|Ff]]. By the fact that all the noises have independent
increments, we have that o, is independent from F;7 and Eg|os|F7] = Eglos] =
ns. This gives Eq. (32).

3 Mutual entropies and information gains

3.1 The information embedded in the a posteriori states

The quantity o, is a state on L (Q, 7Y, Q; L(H)) = L>=(Q, F},Q) ® L(H) and
its marginals on L>°(Q, 70, Q) and L(H) are p; and 7, respectively. The mutual
entropy S(o¢||pin:) is the “information” contained in the joint state with respect
to the product of these marginals; more explicitly we have (compare with (9))

S(arllpn) = | Pud) Tr {pu(w) (i () ~ )}
Q
and we can write

S(otllpene) = Ep, [Sq(pellne)] = Sq(me) — Ep,[Sq(pe)]- (33)

This mutual entropy is a sort of quantum information embedded by the mea-
surement in the a posteriori states. When the measurement is not informative,
we have py(w) = n; and S(oy||psm:) = 0. It is zero also if for any reason it
happens that 7; is a pure state. For instance, if 2/(¢,0) has a unique equilibrium
state which is pure, then lim;_ ., S(o¢||p¢n:) = 0 even if the measurement is
13 ”

good”.
Let us note that from Eq. (33) we have the bound

S(otllpine) < Sq(me)- (34)

When the von Neumann entropy of the a priori state is not zero, an instan-
taneous index of “goodness” of the measurement could be S(o||pime)/Sq(me),

T S(ocllpint) dt .

while a “cumulative” index could be
0 Sq(m)

3.2 A classical continual information gain
3.2.1 Product densities

Let us consider any time s in the time interval (0,t) and let us decompose
the von Neumann algebra L>(Q,F?,Q) as L>®(Q,F2,Q) = L>®(Q,F2,Q) ®
L*(Q, F¢, Q). Now, the density p; can be seen as a state on L*°(2, F?, Q) and
we can consider its marginals p? and p; on the two factors L>(Q, F?, Q) and
L>(Q, F§,Q), respectively. These marginals are given by

pe =Eq[pl ), 0} = Eqlpl F7). (35)

By using the fact that {p;, ¢ > 0} is a martingale and by taking the trace of Eq.
(32), we get

pe=ps,  p;=Te{A{[n]}. (36)



By comparing the last equality with p; = Tr{oy} = Tr{A?[no]}, we see that p;
is similar to p;, but with s as initial time, instead of 0, and with 7, as initial
state, instead of 7g. By this remark and Eq. (21), we get

pf:exp{ {/ m;j(u; s) dW; (u /m]us du}

+Zﬂ/1‘%“$deo+l7Muum@mﬂ},cm

where
m(tis) = T { (R () + B(0)) pi_}o pltss) =T {T(0pi_},  (38)
pi = = Al (39)

The random state p; is the a posteriori state for the instrument Z; and the
pre-measurement state 7;; it satisfy the non-linear SDE (25).

Then, we can consider the mutual entropy Se(p¢|[pp;). But the significance
of this quantity is dubious, because the time s is completely arbitrary and,
moreover, we could divide the time interval in more pieces. For instance, we
can take the decomposition L>®(Q, FP,Q) = L>®(Q, F2,Q) ® L= (2, Fr,Q) @
L* (9, F¢, Q) and we recognize that p2pip; is the product of the marginals of
p related to this decomposition. Taking a ﬁner generic partition of (0,t¢) with
to = 0 and t,, = t, we recognize that H 4 th ! is again a product of marginals
of p;. To eliminate arbitrariness, let us consider finer and finer partitions and
let us go to a continuous product of marginals.

Let us note that we have
limm;(¢; s) = n;(¢), lgrti wr(t;8) = vi(t), a.s.

st

Then, for an infinitesimal interval we get
s 1
Paas = op{ 3 |i(5) a3 (5) = (5|

j + zk: {V]i\(;)d]\fk(s) + (M — vi(s)) ds] } (40)

and, so, the following density ¢; is the continuous product of marginals of p;:
t 1 t
qr = eXp{Z |:/ nj(s) dW](S) — 5/ TL]-(S)Q d5:|
7 Lo 0
t
e[ [ ani s [[on-wena ) @
0

Notice that n;(t) and vg(t) are deterministic functions. Under the proba-

bility ¢r(w)Q(dw), the processes W. fo n;(s)ds are independent, standard
Wiener processes and N (t) is a P01sson process of time dependent intensity
Vi (t)



Under ¢r(w)@Q(dw), the processes W;, Nj have independent increments as
under @ (so they can be interpreted as noises), but the means have been changed
and made equal to the means they have under Pr.

The fact that it is possible to consider a “continuous product of marginals”
is not so unexpected; indeed, the theory of continual measurements is connected
to infinite divisibility [15].

We have already seen that the marginals of p; with respect to the decompo-
sition of the time interval (0,t) into (0, s) and (s,t) are p! = ps and p; given by
Eq. (37). The analogous marginals for ¢; are ¢° = ¢, and

g =e><p{z[/tunj(s)dwj(s> - ;/tunj(s)zds}
3| [ R+ [ owmoas| =

qs

3.2.2 The classical mutual entropy S.(pt||q:)

The density ¢; is no more dependent on some arbitrary choice of intermedi-
ate times and the measure ¢r(w)@Q(dw) has a distinguished role and can be
considered as a reference measure. So, we can introduce the relative entropy

&mmn=&{m“]
qt

Being ¢; a product of marginals of p;, this quantity is a mutual entropy and,
being ¢; the finest product of marginals, we can interprete S.(p:|/q:) as a mea-
sure of the classical information on the measured system extracted in the time
interval (0,t). Other reasons can be given to reinforce this interpretation.

By Egs. (21), (37), (41), (42) we have p{ = p, ¢f = @1, qu = qql,. By
Proposition 1 or by direct computation, we get

Sc(ptHQt) - Sc(pSHQS) = Sc(pthsqf% 0 S S S t. (43)

Firstly, by the positivity of relative entropies, this equation says that

0 < Se(psllgs) < Se(pellgr), (44)

i.e. that Sc(p:]|q:) is non negative and not decreasing in time, as should be for a
measure of an information gain in time. Moreover, the increment of information
in the time interval (s,t) can be written as

D, DPt/Ds
Sc(pellpsqi) = E [psE [ In
(pellpsdi) = Eo lps T a/as

70] ] (45)

This expression can be interpreted as a conditional relative entropy ( [17] pp.

_ Pt Pt/Ps
22-23). The quantity Eq [ In £H7

but it refers to the interval (s,t) and it is constructed with the conditional
densities. We can say that Eq. (43) expresses in a consistent way a kind of
“additivity property” of our measure of information.

Having the explicit exponential forms of the densities p; and ¢;, we can
compute the explicit expression of the information gain.

.7-"0} has the same structure as Se(p:||qr),

10



Proposition 4. The explicit expression of the classical mutual entropy S.(pe||qt)
18

Se(pellar) = / Varp, [m;(s ds+z / Ep, |:/1'k In ((S))]d (46)

Proof. By Egs. (21) and (41) we get

—
=
Ny
—
O\H_
—
3
<
—
N
—~
=
SN—
o,
S
—
~
[\
C\w
—~
S
—
v
~
no
3
<
—
V)
S~—"
[ V)
SN—
o,
L

F X[ [ ami o) - veas) + [ (e )+ n)) ]
/Ot (m;(s) —ny(s)) (AW;(s) — m;(s)ds) + % /Ot (m;(s) — ’nj(s))2 ds]
+%jéﬁnﬁgﬂwww%w%wm@

t
Vi (s) Vi (s)
+/uk(s)< —In —1)ds].
0 i (s) i (5)
By point 2 in Remark 1, the first term in the j sum and the first term in the
k sum have zero mean under Pr (or under P, by consistency). Therefore, Eq.

(46) follows by taking the P;-mean of Inp;/q; and by taking into account Eqs.
(24). O

Remark 2. 1. By (24b) and Jensen inequality applied to the convex function
xInz, we have that both integrands in formula (46) are non-negative and,
so, we have

Se(pellgr) = ZVarpt my(t +ZlEpt [Mk t)In ”’“E;ﬂ >0. (47)

d
dt
The positivity of this time derivative follows also from Eq. (44).

2. By the properties of relative entropy Ep, [Sq(p¢|7:)] = 0 is equivalent to
pt = 11, Pr-a.s. By Egs. (24), (47), this last relation implies the vanishing
of the quantity (47). So, we have

Er Sapdn)] =0 = 5 Scloula) =0, (15)

3. From Egs. (20), (24), (47) we see that
o if R;(t)+ R;(t)* x 1, then Varp,[m;(t)] =0,

o if Ji(t) o 1, then In 223 = 0.

This says that when both conditions hold for all j and k, no information
is extracted from the system, whatever the initial state is.

11



3.3 A quantum/classical mutual entropy

The two mutual entropies introduced in Sections 3.1 and 3.2.2 can be obtained
from a unique mutual entropy

S(otllgne) = / Q(dw) Tr {0y (w) (In oy (w) — Ingy(w)me) } . (49)
Q
Indeed, by Proposition 1 or by direct computation, we get

S(otllgne) = S(oellpene) + Se(pellar) = Ep, [Sq(pellne)] + Se(pellar)- (50)

4 An upper bound on the increments of S.(p||q:)

4.1 The main bound

By Proposition 1 and Egs. (21), (37), (41), (42), the increment of information
in the time interval (¢,u) can be expressed as

Se(Pullgu) — Se(pellar) = Sc(pullpept,) + Sc(plllah)- (51)
Lemma 5. For 0 <t < u, we have the bound
0 < Se (Pullpipt,) < Ep, [Sq (pellne) — Sq (pullpl,)] - (52)

Proof. Consider the mutual entropy S(o¢||psn:) introduced in Section 3.1 and
apply to both states the channel Af. By Theorem 2 and the definition (39) we
get the inequality

Ep, [Sq (pellne)] = S (ocllpine) > S (AL [ [ ALlpene]) = S (oullpioy,)
= S (pupullpeplpl) = Ep, [Tr {pu (Inpu +Inp, — In (pepl,) — Inph)}]
= Se (pullp:pl,) +Ep, [Sq (pullpl)]

and this gives (52). O

Apart from the different notations, Eq. (52) is the bound (29) in Ref. [5].
From Egs. (40) and (42) we get immediately

Sc t t
lim (rllqw)

wlt u—t

=0. (53)

Then, the second summand in the expression (51) of the increment of informa-
tion becomes negligible with respect to the first when u | ¢. Therefore, from
Lemma 5 we have immediately the following theorem.

Theorem 6 (The bound on the derivative of S.(pt||gt)). The following bound
holds:

d d t
0< — Sc(pillar) < = Erp[Salpullo))]

Ep, [Sa(p0)] - = Ep, [Sao)]| . (54)

du u=t+

‘ o

o

t
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Remark 3. We already saw in Remark 2 that Ep,[Sq(p¢|n:)] = 0 is equivalent
to py = 4, Pr-a.s.; but this implies p,, = p!,, Pr-a.s., because in this case these
two quantities, which satisfy the same equation, have the same initial condition
at time ¢. Therefore we have Ep, [Sq(pu|lpl)] = 0, Yu > t, and

d
Ep,[Salpeln)] =0 = == Epr[Salpullpt))| =0 (55)

4.2 Explicit computation of the bound

All the derivatives can be elaborated and from Eq. (54) we get the following
explicit form of the difference between the bound and the time derivative in
which we are interested in.

Proposition 7. By computation of all the terms appearing in Eq. (54) we get

d . d
& = EnlSall)]| |~ Selpillar)

= Z Ep, [ Tr {Jk(t)p: (Inpe —Inne) — Ti(8)[pe] (0 Ti(8)[pe] — In T () [ne]) }]

0<% Ep [Saln)] -

+3 ZEPT[/ duTr{uff (s 0) + Ry (1)) 1 (R0 + Ry 1))

Nt U+ Mt

Pt * Pt *
- I R0+ B 07) S (R0 + Ry |

+ Z]EPT [Tr {Ly(t)m [Lo(2)*, Inmy] — Lo(t)pe [La(t)*, Inpg] }] . (56)
]

Proof. Let us start with the term & Ep,, [Sq(pf)]’ .- By recalling that oL,
=t

satisfies in u the non-linear SDE with initial condition 7, at u = t and that
e+ L(t) [ne]dt = m1ae, we get

Prodt = Metdt = ZAj(t ) + Z (1 ) (dNk(t) — vi(t)dt)
where
Ay(t) = Ryt + meRy (6 —my(Ome. 7ult) = —— T(t)lm
l/k(t)

dW; (t) == dW;(t) — n;(t)dt.
By setting also

:_,Z{Jk = w(0),m} + Lol + L0,

we can write
Nwdt = <1 - Z l/k(t)dt> ne + Z v ()1 (t)dt + B(t)dt.
k k

13



Moreover, by the properties of the increments of the counting processes, we have

iy ar ANk (t) = 7 (£)ANR(2),

<1 - Zde(t)> Pi—&-dt
k

= <1 - Z de:(t)> ne + B(t)dt + Z A;(t) AW (t)
k -

J

By putting these things all together and by using the rules of stochastic
calculus, we get

Phyar 0Pl —melnme =Y [7(t) In7e(t) — me Inm | AN, (2)
k

o |In [ me+ B)AE+ Y Aj(#)dW;(¢) | —Inne| + > A;(t) Inn, dW;(t)
J J

+lﬂﬂdtmnr+§:Aﬂﬂ[m(m—%AﬂﬂdWQ@D——andﬁQ@)

J

It exists a nearly obvious and very useful integral representation of the log-
arithm of an operator ( [6] p. 51):

oo 1 1
mA:/ e I
0 14t t+ A

By iterating this formula we get also

too 1
In(A+B)—InA= B dt
n(A+B)—In /0 irA i+ A+ B

—/+°°131 1-B— Y
Jo t+A T t+ A t+A+B '

These two formulae and stochastic calculus rules allow to write

Epy [Tr {piyaInphyqr — meInm}] = Z [Sq(ne) — Sq(m(t)] vi(t)dt

+dt T {B(t) (mm + /Om (u_ftnt)gdu> } .
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By computing the integral we get

Tr {B(t) (mm + /Om ﬁ du) } = Tr {B(t) (In7; + 1)}

= T {B(O)lnn} = 3 T {[u(t) — Ji(t)] me I}
k

+ZTr (61 Ry ()" — Ry(8)* Ry (£)me] Inme}

+ Z To { (Lo (t)ne Lo (£)* — Li(t)* Lo(t)me] In e}

and by using the integration by parts with W = —g—u = jm we have also

Z/O+Ood“Tf{u+lmAj(t)1A-(t)— M () — Aj(t)}

wtn (u+mn)? J()u—Fnt

:Z/O+OoduTr{Aj(t)( ! A4(t) — }

u+ ;)2 w1t

Z/O+OoduTr{Aj(t)( " A) ! }

u+n)? T uty

:;zj:/oJrooduﬁ{uintAj(t) 1 Aj(t)}.

U+T]t

From the previous formulae we get

d Tk (t)ne
o BrlSi] L, =T {0 208 o1}
+ZTr{R *, In, }+ZTr{thnt[Ll() , 7]}
+ % zj: (/O duTr {Rj(t)*uitm Rj(t)*uitm + uztm Rj(t)ujijj(t)

2 2

LT Rj(t)u?: " Rj(t)*} - ”j(t)2>.

But we have

“+oo
Mt
Tr{R R;(t)", In —|—/ duTr{ R;(t t*}
{ [ () Ut]} . ut J( ut J()
oo Nt 1
= du T Ri(t * (t)me R (t
| { om0 e - SR
1 Tt t>*}
j j
U+ M U+ Nt
+oo 1
| aen{ - Ry 00}
0 U+ N U+ My U+ ¢ U+ N
—+oo
_/ dUTI'{ Tt ; Tt J(t)*}
0 w1 U+ M



Then, we have the final expression

d

— o ErlSa(L)]

+;zj:(/o+ooduTr{ " (R;(t) + R(t)") —2 <Rj(t)+Rj(t>*>}

w—tt zk:rﬁ {jk(t)ht] In ) Jr(t)n lnm}

u+ Mt u+ Nt
- nj(t)2> + Y T {Li®)m[Li(t)*, Inn,]} . (57)
l

Analogously we get

d

& ]EPT[Sq(pt)] = *;EPT |:Tr{jk(t)[pt] IHM

pur(t)
+oo
B | [ { L w0+ R (01) S (R0 + Ry |

~ R(Opinp |

U+ pt U+ pg
- mj(t)ﬂ - ZEPT [Tr {Li(t)pe [La(t)*, Inpe] }] . (58)
I

By (57), (58), (47) we get the statement of the Proposition. O

Corollary 8. A sufficient condition to have the equality in the main bound

Sl = 5 BrelSalp)] — & BrolSal] (59

is to have Pr-a.s. inw (T >1t), Vr k,j,l,
[Vkr(t)7 Pt (w)] =0 ) [RJ (t) + Rj (t)*a Pt(w)] =0 ) [Ll (t)v Pt (w)] =0. (60)
Proof. By the commutation relations (60) we get
Ji(t)pe (Inpr —Inne) — Ti () [pe] (In T (t)[pe] — In Tie(8)[1e])
= Jp(t)pt (Inp; —Inn, —In Jp(t)ps + In J(t)n) =0

and the first term in Eq. (56) vanishes.

By Eq. (60) also the last term in Eq. (56) is zero because it explicitly involves
vanishing commutators.

Finally, let us consider one of the terms in the j-sum. We have

Feo Pt Pt
E du T —R:(t)*—/——R,;(t)*
p[/ u { 0 Ly uﬂ)tH

—Ep, [Tr{R;(t)?pe}] = = Tr {R; (1)} .

The opposite result comes out from the corresponding term with n and the
j-sum vanishes too. O
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