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1 Introduction

We will show how the formulation of Non-Equilibrium Thermo Field Dynamics (NETFD)
[1]-[8], a canonical formalism of quantum systems in far-from-equilibrium state, can be
generalized further to take into account quantum stochastic calculus.

It will be done by extending the quantum stochastic calculus provided by mathemati-
cians, i.e., Hudson, Parthasarathy and Lindsay [9]-[13] to the one in the thermal space
within NETFD.

Then, the framework of NETFD has come to provide us with a unified viewpoint cov-
ering whole the aspects in non-equilibrium statistical mechanics, i.e. the Boltzmann, the
Fokker-Planck, the Langevin and the stochastic Liouville equations (see Fig. 1).

In the extension of the quantum stochastic calculus, we will see a possible realization of
the concept, i.e. the spontanious creation of dissipation, proposed in [14, 15].

2 System of Classical Stochastic Differential Equa-
tions

Let us remember here the system of stochastic differential equations for classical systems.
The stochastic Liouville equation is given by [16]

0

9 (u,t) = 2(u, t)f(u,t), Qu,t) = ——
ou

a1 w, (1)

with the initial condition f(u,0) = P(u,0). The flow @ in the velocity space is given, for
example, by

. 1
U= —vyu + mR(t)‘ (2)
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The random force R(t) is specified by
(R(t)) =0,  (R(t)R(t2)) = 2myT8(tr — 1), (3)

where T represents the temperature of environment. The Boltzmann constant has been

put to equal to unity.
The Langevin equation of the system has the same structure as the flow equation (2),

i.e.

. 1
ilt) = —yu(t) + — R(0) @
In precise, the stochastic distribution function f(u,t) means that
S, t) = f(u,t; 2(u,t), P(u,0)). (3)
Averaging over all possibilities of {2(u,t), we have the usual distribution function P(u,t) as
P(u,t) = (f(u,t; 2(u,1), P(u,0))), (6)
which satisfies the Fokker-Planck equation
0 0 T 0 ’
el - - , 7
Pt = 5o (w4 o) P G
We see that it has a stationary solution
m
P.y(u) = Cexp (——2—T—u2> : (8)

Note that f(u,t) satisfies the conservation of probability within the velocity space:
/du f(u,t) = constant = 1, (9)

which can be seen from (1). Note also that the Langevin equation (4) does not contain the
diffusion term. This is a Stratonovich type stochastic differential equation [17]. One can
proceed calculation as if the stochastic function u(t) were an analytic one. The fluctuation-
dissipation theorem of the second kind is introduced in order that the Langevin equation
(4) is consistent with the Fokker-Planck equation (7).

3 Liouville Equation

The most basic characteristics of the Liouville equation

20(0) = =iLp(0), (10)

may be summarized as follows:
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D1. The hermiticy of the Liouville operator iL: (L)' = iL.
D2. The conservation of probability (tr p = 1): tr LX = 0.
D3. The hermiticy of the density operator: pf(t) = p(t).

The expectation value of an observable A is given by (A); = tr Ap(t). Substitution of
the formal solution p(t) = e~*%p(0) gives us a Heisenberg operator

A(t) = et Ae (11)

through the process (A); = tr Ae~tp = tr el Ae~Ltp = tr A(t)p. The Heisenberg operator

satisfies the Heisenberg equation

dA(E) . -
— =ilL, A1) (12)

4 Technical Basics of NETFD

The minimal technical tools needed for NETFD is the following.

Tool 1. Any operator A in NETFD is accompanied by its partner (tilde) operator A.
The tilde conjugation ~ is deﬁned by (A142)~ = A As, (c1 A1 + A)™ = c}‘ﬁl +
A, (A~ = A, and (A1)~ = Al

Tool 2. The tilde and non-tilde opéra,tors at an equal time are commutative: [4, B] = 0.

Tool 3. The tilde and non-tilde operators are mutually related through the bra-vacuum
(1] as (1]At = (1|A.

Corresponding to the characteristics of the Liouville operator given in the previous
section, the Schrodinger equation (h = 1) within NETFD

ot =~ Jo(v). (13)

has the following basic characters:

B1. The characteristics named tildian:

~

(iH)" =M. (14)

The tildian hat-Hamiltonian is not necessarily hermitian operator.
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B2. The hat-Hamiltonians have zero eigenvalue for the thermal bra-vacuum: |
(1]1H =o. (15)
This is the manifestation of the conservation of probability, i.e. (1|0(t)) = 1.

B3. The thermal vacuums (1| and |0) are tilde invariant:
1~ =1, 10~ =10), (16)

and are normalized as (1]0) = 1.
The Heisenberg equation within NETFD is given by

d
SA=ilH, Al (17)

5 Quantum Fokker-Planck Equation

The hat-Hamiltonian for a bosonic semi-free field is bi-linear in a, a' and their tilde-

conjugates, and is invariant under the phase transformation a — ae®:

H=Hs —ix [(1 +21) (qfa + a‘fa) —2(1 + ) ad — 2na’al] — i2«A, (18)

with
Hg =w (aTa — Efr&) , | (19)
T | (20)

T is the temperature of environment. The boson operators a etc. satisfy the canonical

commutation relations:
a, o] =1, [a, af] = 1. (21)

The Fokker-Planck equation of the system is given by

6 -7 ¢
2 Jow) = =ifo(), 22)
with an initial ket-thermal vacuum, |0) = ]0(0)), satisfying
al0) = fa'l0), (23)

with f = n/(1 + n), n = n(0). The Fokker-Planck equation (22) has the form of the
Schrédinger equation. It was noticed first by Crawford [18] that the introduction of two
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Dissipative Q. Field Th.

A

VE VE
FA@®) =d[H(), A1) 510()) = —iH|0(2))
Heisenberg Eq. of Motion fe > Fokker-Planck Eq.
)
(S) dA(t) = ilHs(t)dt 2 A(t) S) dl0s(8)) = —iHedt 0 [07(1))
(D) dA() = i[Hy(t)dt, A@®) -+ (1) dl0g (1)) = —iHy.edt 04(2))
Langevin Eq. B Stochastic Liouville Eq.
(Ito & Stratonovich) > (Ito & Stratonovich)
Heisenberg Representation Schrodinger Representation

Figure 1: Structure of the Formalism. RA stands for the random average. VE stands for
the vacuum expectation. (I) and (S) indicate Ito and Stratonovich types, respectively.

kinds of operators for each operator enables us to handle the Liouville equation as the
Schrédinger equation.

With the help of the Fokker-Planck equation (22), we see that the one-particle distri-
bution function n(t) = (1|ata|0(t)) satisfies the Boltzmann equation

—n(t) = =2k [n(t) —n). (24)

6 Quantum Stochastic Calculus

In this section, we will review the quantum stochastic calculus introduced by Hudson and
Parthasarathy [9]-[12].
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6.1 Fock’s Space
6.1.1 Fock’s bases

We take the vectors:

b1y b,y ) = ﬁb\‘(u)bf(ta B (E)0), (25)

as a set of bases for a Fock space. The argument t represents time. The vacuum [0) is
defined by
' b(t)|0) = 0. (26)

The annihilation and creation operators b(t), bf(t) satisfy the canonical commutation rela-
tion:

(1), ()] = é(t —1). (27)

The bases form an orthnormal and complete set:

<t1, T ,tn|tlla Tt 5t;n> = 6n,mm Z‘SU'I - tll) e 6(tn - t:L)v (28)
(P

;%QIA ﬁa“h“H%MW“HEJ:L -

The Fock spacé I'(H) over a Hilbert space H is the infinite Hilbert space direct sum
I'(H) = PHE", | (30)
n=0
where H&"=0 = C, and, for n > 1, H®" is the symmetric subspace of the n-fold Hilbert

space tensor product of H (the Wiener-Ito expansion).
For |¢) € I'(H), we have

) = i (ﬁ Eo dtz) [t1, s tn)¥nlts, -+ o tn)

n=0 \{=1
= (Yo, Y1, V2, ---), (31)
where
Un(ty, - tn) = (b1, -, Laly) € HO™ (32)

This situation is similar to the one in quantum field theory when expanding a state in
a Fock space in terms of the state vecotrs in the n-particle subspace. In that case, v, is

the wave-function of n-particle system in quantum mechanics.
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6.1.2 Annihilation and Creation Operators

For each f € H, let us introduce the annihilation and creation operators, b[f] and bf[f], by

bl = [t e, B = [T de Fpe), (39
which satisfy the commutation relation
[elf], b'lgll = (£, 9, (34)
where the inner product is defined by
(o9 = [ dt £ @) (35)

6.1.3 Exponential Vector

Let us introduce the exponential vector |e[f]) € r (H) for f € H by

lelf]) = o)
1 L w2 .
—( T \@f ) (36)
The vector satisfies _
| (elfNlelg)) = eV 9, (37)

for f, g € H. ‘ :
For H = Hy @ Ha, f1 € H1, f2 € Ha, we see that

le[fr + fal) = lelfi]) ®lelf2]). (38)
The actions of the annihilation and creation operators on the exponential vector are
given by
blfllelg]) = (f. g)lelg)),
1 llelgh) = < lelg + e/, (39)
Note that
b(t)le[f]) = ()Ie[f])
b (t)lelf]) = —lelf]). (40)

()



6.1.4 Weyl’s Operator

The Weyl operator defined by
W[f] = &'

for f € H has the properties
WLS110) = e M2 e[f]),

Wifllelg]) = e VP2~ D[ + g]),

and satisfies the Weyl relation:

W[f]Wlg] = =™ QW[f + g].

6.2 Quantum Brownian Motion

Introducing the operators

BU) = bloa) = [ db' o),

A
B(t) = b'[xj04] :/ dt’ b (t),
0
for t > 0, we see that they satisfy
B(0) =0,
[B(s), BY(t)] = min(s, ).

Here, X0y is the indicator function of the interval [0, t].
With B(t) and Bf(t), the equations in (33) read

il = [T dBw . V= [T dBTO) S

This is called the Wiener integral.

6.3 Ito’s Stochastic Product
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(42)
(43)

(44)

(49)

The action of the operator representing the quantum Brownian motion on the exponential

vector is given by

BUels)) = [ dt bit)lels)
= [t s@)lel.

which becomes

dB(t)le[f]) = f(t)dtle[f]),



in the differential form.!
When the integral

(elFNL(2)lelg]) = /Ot dt' (e[fI| {f*(X)F(¥) + G(t)g(t") + H(t)} lelgl),
exists for f, g € L*(R>o) with t > 0, we say that I(t) is a stochastic integral:
I(t) = ﬂ dt’ {dBT(t’)F(t’) +G()dB) + H(t’)dt’} :
This can be written in a differential form as
dI(t) = dB'(t)F(t) + G(t)dB(t) + H(t)dt, 1(0) = 0.

For

o O

dI(t) = dBY(t)Fi(t) + G1(t)dB(t) + Hy(t)dt, 1,(0)
dI(t) = dBY(t) Fo(t) + Go(t)dB(t) + Ha(t)dt, 1:(0)

we have the [to’s stochastic product [22]

d([lfg) = dBf (Fllz + Ing) -+ (G112 + ]1G2) dB(t) + (H]IQ v+ IL1H; + G1F2) dit
=dhI I + IidIl + dI1d1s.

Here we used
dB(t)dB'(t) = dt,

which can be shown by the commutation relation
[dB(t), dB'(t)] = dt.

Note that the commutation relation is a consequence of (48).
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(53)

(55)

(60)

In precise, the Ito formula (58) is proven in the representation of the exponential vectors.

It can be shown that the Weyl relation (44) is the consequence of the Ito formula (58).

1Within the white noise analysis [19]-[21], one can use the operator equation
dB(t) = b(t)dt,

instead of (51).

(52)
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7 Quantum Stochastic Calculus within NETFD

7.1 Thermal Space

Now, put the above materials in the Hilbert space into the thermal space within NETFD.
The approach seems somewhat related to the one by [13]. '
The operators representing the quantum Brownian motion annihilate the vacuums |0)

and (0|
dB()|0) =0, dB(t)[0) =0, (61)
(0|dB'(t) =0, (0|dB(t) = 0. (62)
Let us introduce a set of new operators by the relation

dB(t)* = B*dB(t)", ' - (63)

with the Bogoliubov transformation difined by

- l+n —n - : ‘
B =
B (_1. 1 ), 7 (64)

where 72 is given in (20), and we introduced the thermal doublet: dB(t)*=! = dB(t), dB(t)*% =
dBt(t), dB(t)*=' = dBt(t), dB(t)*=? = —dB(t), and the similar doublet notations for
dB(t)* and dB(t)*. The new operators annihilate the new vacuums (| and |):

dB(t)l) =0, dB(t)]) =0, (65)
(|dBf(t) =0, (|dB(t) = 0. . ‘ (66)
In the following, we will use the representation space constructed on the vacuums (| and
|). Then, we have, for example,

(|dBt®)dB(?)]) = adt, (67)
(dB®)dB(#)]) = (7 + 1) dt, (68)

l

which was derived by inspecting (|dB(t)dB(t)|) with the help of the thermal state conditions
(65) and (66).
For later convenience, let us introduce the random force operators by

dF(t) = V2kdB(t),  dFf(t) = V2kdB!(t). (69)
Then, we have (dF(t)) = (dF (1)) = (dFf(t)) = (dFt(t)) = 0, and

<dF*(t)dF(s)> = 2knd(t — s)dtds, <dF(t)dF*(s)> =2k (i + 1) 8(t — s)dtds,  (70)
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and zero for other combinations (see (67) and (68)). Here we introduced an abbreviation

()=l

The thermal state condition (65) and (66) reads

(|dFT(t) = (JdF (1), (71)
(1 +R)dF (1)) = adFT(D)]). (72)

The above Bogoliubov transformation introduces the effect of thermal dissipation which
manifests itself in the correlation of the random forces (70), i.e. the appearance of 2kn which
is related to the diffusion term in the Fokker-Planck generator (18). Therfore, this can be

a realization of the concept named the spohtanious creation of dissipation (14, 15].

7.2 Quantum Stochastic Liouville Equation

The hat-Hamiltonian for the stochastic semi-free field is bi-linear in a, af, dF(t), dF'(t)
and their tilde conjugates, and is invariant under the phase transformation a — ae®, and
dF(t) — dF(t) e®. Here, a, a' and their tilde conjugates are stochastic operators of a

relevant system satisfying the canonical commutation relation?
o, a']=1, [a & =1, (73)

whereas dF'(t), dFT(t) and their conjugates are the operators representing the quantum
Brownian motion.

The tilde and non-tilde operators are related with each other by the relation
(1la’ = (1]a, (74)

where (1] is the thermal bra-vacuum of the relevant system.
Now, let us derive the infinitesimal stochastic time-evolution generator ﬂf’tdt in the
stochastic Liouville equation

d|0f(t)) = —iH,dt0s(t)). (75)

Introducing a generator Vy,(t) by

|07(t)) = Vy2(1)0), (76)
we see that it satisfies
dVy(t) = —iH.dt Vi(t), (77)

2We use the same notation a etc. for the stochastic semi-free operators as those for the coarse grained
semi-free operators. We expect that there will be no confusion between them.
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with Vf(O) = 1. Here, it is assumed that, at t = 0, the relevant system starts to contact
with the irrelevant system representing the stochastic process described by the random
force operators dF(t), etc. defined in (70).3
We will employ the characteristics of the stochastic Liouville equation of classical sys-
tems to quantum cases, i.e., the stochastic distribution function satisfies the conservation
of probability within the phase space of a relevant system (see (9)). This means in NETFD
that (1|04(¢)) = 1, leading to .
(1[Hjzdt = 0. (78)

Here, we emphasize again that the thermal bra-vacuum (1] is of the relevant system.
From the investigation in the pevious section (see (55)), we know that the required form
of the hat-Hamiltonian should be

Hypdt = Hdt + dM(t), (79)

where the martingale dM (t) is the term containing the operaotrs representing the quantum
Brownian motion, and H is given by (18), ie. H = Hg +iil, IT = —k (agrat +t.c.) +
2k [ + v] a*@*. We introduced a set of canonical stochastic operators? a = pa+ vil, ot =
a' — a, with g + v = 1, which satisfy the commutation relation [o, o] = 1.
The condition (78) reads _
(1|dM (t) = 0, (80)

which gives us for the case of semi-free field

dM(t) =i [a"“dW(t) + t.c.] . (81)

The expression (79) of the hat-Hamiltonian with the martingale term (81) was derived in
[8] by generalizing the Theorem 5.3 in [23].

The random force operators dW (t), dW (t) are of the quantum stochastic Wiener process
satisfying

<dW(t)> = <dW(t)> =0, <dW(t)dW(s)> = <dW(t)dW(s)> =0, (82)
<dW(t)dW(s)> = <dW(s)dW(t)> =2k (A + v) §(t — s)dids, (83)

where the random force operator dW (t) is defined by

dW (t) = pdF(t) + vdF1(t). (84)

3Within the formalism, the random force operators dF'(t) and dF(t) are assumed to commute with any
relevant system operator A in the Schrodinger representation: [A, dF(t)] = [A, dFT(t)] =0 for t > 0.

4The expression of IT was given here by means of a set of canonical stochastic operators a, ot and their
tilde conjugates.
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The original random force operators dF(t) and dF(t) are of the stationary Gaussian white
process, which is defined by (70).
The one-particle distribution function

n(t) = (1la®(t)a(t)|0,), (85)

satisfies the Boltzmann equation (24). Here, {(---) = (|(1|---|0)|), which means to take
both random average and vacuum expectation.

7.3 Stochastic Semi-Free Operators

The stochastic semi-free operators are defined by
a(t) = ViltaVyt),  at(t) = Vit(t)atvi(), (86)

where V;(t) satisfies (77).
The semi-free operators (86) keep the equal-time canonical commutation relation:

[a(t), a"(®)] =1,  [a(t), a¥(t)] =1, (87)

and satisfy Tool 3: (1]a®(t) = (1|@(t). The tildian nature (i’l:(f,tdt)N — i 4dt, (see B1)
is consistent with the definition (86) of the semi-free operators. Since the tildian hat-
Hamiltonian ﬂf,tdt is not necessarily hermite, we introduced the symbol {f in order to
distinguish it from the hermite conjugation 1. However, we will use 1 instead of tf, for
simplicity, unless it is confusing.

The stochastic semi-free operators and the random force operators satisfy the orthogo-
nality <a(t)dﬁ (t)> = 0, etc., where the random force operator dF'(t) in the Heisenberg

representation® is defined by dFT(t) = Vf‘l(t)dF F() V().

7.4 Quantum Langevin Equation

The quantum Langevin equation of the Ito type is given by

dA(t) = dV () AVE(t) + Vi () AdVi () + dVi () AdVy(t)
= i[H(t)dt, A(D)]
+{o*MIaH D), AW+ aF@lat @), AW} dW @)W (@)
= i[fs(t), AWt + r {la*(B)alt), AQ)]+ @ (), A®)}dt
+26(7 + v)[at(t), [at(t), A()])dt
~{la*(®), AW () + [a*(1), A@)dW (B}, (88)

51t can be the interaction representation when one includes non-linear terms in the hat-Hamiltonian,
and performs a perturbational calculation. As we are dealing with only the semi-free case in this paper, we
call the representation as the Heisenberg one.
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with

Hs(t) = Vi () Hs Vs (2). (89)
Here, de_l(t) is derived by inspecting d (Vfl(t)f/f(t)) = 0 within the Ito stochastic calcu-
lus. Since (88) is the time-evolution equation for any relevant stochastic operator A(t), it

is Ito’s formula for quantum systems [22].
Putting a and a! for A, we see that (88) reduces to

do(t) = i[Hs(t)dt, a(t)] — ka(t)dt + dW (t), (90)
da*(t) = i[Hs(t)dt, o*(t)] + kat(t)dt. (91)

7.5 Equation of Motion for the Ket-Vectors

Applying the bra-vacuum (1| to the Ito type Langevin equation (88), we have

d(1|A(t) = i(1|[Hs(t), A(t)]dt+ r(1|A(t) [aia + t.c.] dt + 267 (1| A(t)at ()&t (t)dt
+(1]A(t) [af’f(t)dW(t) + t.c.] . (92)

Applying further the random force bra-vacuum (| to (92), we can derive the stochastic
equation of motion of Ito type for the bra-vector state ((1|A(t) in the form

d(1IAQ) = iQUHs(), A@ldt + s {(1lla’ (), AW®)]a(®) + (1la’ @A), a®)]} dt
+2rn(1l[a(t), [A(t), a'()])dt
+H(UIA®), a'@)dF () + (1llalt), A@)AF(), (93)

where we used the property (|[dW (t) = (|dF(t) and (|dW (t) = (|dF¥(t). This equation of
motion for the bra-vector state may be intimately related with the Langevin equations
given by Gardiner and Collett [24]. _

Putting the random force ket-vacuum |) and the ket-vacuum |0) of the relevant system
to (93), we obtain the equation of motion for the expectation value of an arbitrary operator
A(t) of the relevant system as ‘

CUAWY = i QLHs(), AW + 5 ({la' (1), ADIa®) + (@ OIAD), o))
rarn(la(t), [A®), a(t)'])- (94)

This is the exact equation of motion for systems with linear-dissipative coupling to reser-
voir, which can be also derived by means of Fokker-Planck equation (22). Note that (94)
was derived for general Hg including non-linear interaction terms within the conventional
treatment [25].
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8 Discussions

We showed how it should be if one wants to construct a quantum stochastic calculus com-
patible with dissipative quantum systems in physics. It has become possible by means of
the unified formulation of NETFD.

As was shown in this paper, whole the structure of the formulation was constructed
in the manner being consistent with that of classical one: The stochastic Liouville equa-
tion satisfies the conservation of probability within the relevant system; The Stratonovich
stochastic differential equation contains the relaxation generator but does not contain the
diffusion generator, whereas the Ito equation does both generators.

If we start with a Schrédinger equation, as many mathematicians do, making it stochas-
tic by introducing a martingale term under the assumption that the time-generation of

wave-function is controled by a unitary operator® [27], we obtain
Hyodt = Hdt +1i [(aT — &) dW (t) + t.c.] —i [(ua + V&T) dW*(t) + t.c.] . (95)

In addition to the random force operators dW (t) and its tilde conjugate, we need to intro-
duce
dWH(t) = dFt(t) — dF(t), (96)

and its tilde conjugate which annihilate the ket-vacuum (|
(JdW¥(t)=0,  (ldW*t) =0. (97)
The new random force operators satisfy the correlations

(dw-?(t)> = (dW*(t)> =0, (dw’*(t)dW(s)> = <dW*(t)dVV(s)> =0, (98
<dW(t)dW$(s)> = <dW(t)dW‘°f(s)> — 2k8(t — s)dt ds. (99)

In this case, it turns out to be that since the hat-Hamiltonian H st for the quantum
stochastic Liouville equation of the Stratonovich type is hermitian:

N i .
(Fpedt)' = Hypdt, (100)
the stochastic time-evolution generator Vf(t) satisfying

dVy(t) = —illy, 0 V(t), (101)

5This assumption is a manifestation of the conservation of the probability within the stochastic inter-
pretation of wave-function proposed by N. Bohr, i.e. the Copenhaagen interpretaion of quantum mechanics,
and is different from the condition (78) of the conservation of probability within the relevant system.
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becomes unitary:

Vi) = Vi), (102)
within the Stratonovich calculation. The symbol o represents the Stratonovich’s product
[17].

Starting with this hermitian hat-Hamiltonian, we can proceed just the same way as in
previous sections for the rest of the formulation to construct a unified framework of the
stochastic differential equations. We see that the equation of motion for the ket-vector
(1| A(t) reduces to (93). Therefore, the averaged equation of motion reduces also to (94)
in both cases [8]. Note that the above mentioned consistency with the classical stochastic
calculus is violated for the approach with the generator (95). In connection with the relation
between a microscopic viewpoint and a stochastic viewpoint, a further investigation will be
required to reveal which approach should be appropriate.

The correspondence of the equation of motion for the ket-vector {(1|A(t), (93), to the
Langevin equation derived by Gardiner and Collet [24], is an attractive future problem.
For spin systems, there is a similar correspondence between the equation of motion for ket-
vector and the Langevin equation derived by Shibata and Hashitsume [26]. An investigation
related to these correspondences may give us a deeper insight for the derivation of the
stochastic differential equations from a microscopic point of view.
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