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Invariance of Observability for Linear Backward
Stochastic Evolution Equations
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ﬁﬁ E: This talk focuses on the invariance of observability for linear backward

stochastic evolution systems with respect to both the underlying probability space
and time shifts of the observation interval. These results show that, despite the
stochastic nature of the systems, their observability -- and, by duality, the null
controllability of the associated control systems -- is determined by the
deterministic operator coefficients and the length of the observation interval. In
other words, the observability of these systems -- and, correspondingly, the
controllability of their dual systems -- is a deterministic question. Some applications
will also be presented.
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