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Abstract

The research reported in this thesis deals with the problem of fractional stochastic
differential equations. We formulated and proved the set of sufficient conditions for
the controllability of semilinear fractional stochastic differential systems with nonlocal
conditions in Hilbert spaces. We have discussed the existence and uniqueness result for
a neutral stochastic fractional differential equations involving nonlocal initial conditions,
we also investigated a class of dynamic control systems described by semilinear fractional
stochastic differential equations of order 1 < ¢ < 2 and Sobolev-type fractional functional
stochastic integro-differential systems. The main results are obtained by means of the
theory of operators semi-group, fractional calculus, fixed point technique and stochastic

analysis theory.

The approximate controllability has also been investigated for this class of fractional
stochastic functional differential equations. In all the resuts, a new set of sufficient con-
ditions are derived under the assumption that the corresponding linear system is approx-
imately controllable.

As a consequence, some of the above results are extended to study exact controllability.

In this thesis, adequate examples are provided to illustrate the theory.
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Introduction

Fractional differential equations have been proved to be valuable tools in the modeling
of many phenomena in various fields of engineering, physics and economics. It draws a
great application in nonlinear oscillations of earthquakes, many physical phenomena such

as seepage flow in porous media and in the fluid dynamic traffic model.

Applications of fractional differential equations to different areas were considered
by many author sand some basic results on fractional differential equations have been
obtained (see for example [28], [55]. Actually, fractional differential equations are
considered as an alternative model to integer differential equations. For more details on
fractional calculus theory, one can see the monographs of (Abbas and al [3]), (Kilbas and
al.[35]), (Lakshmikantham and al.[39]) and(Miller and Ross [51]). Fractional differential
equations involving the Riemann-Liouville fractional derivative or the Caputo fractional
derivative have been paid more and more attention (see for example [8], [18], [19], [26],

[67]).

Stochastic differential equations have attracted great interest due to their appli-
cations in various fields of science and engineering. There are many interesting results
on the theory and applications of stochastic differential equations,(see[9], [10], [11]) and
the references therein). Chang and al [12] investigated the existence of square-mean
almost automorphic mild solutions to non-autonomous stochastic differential equations
in Hilbert spaces using semigroup theory and fixed point approach. Fu and Liu [21]
discussed the existence and uniqueness of square-mean almost automorphic solutions to
some linear and nonlinear stochastic differential equations and in which they studied
the asymptotic stability of the unique square-mean almost automorphic solution in the
square-meansense. Chang et al [11] studied the existence and uniqueness of quadratic

mean almost periodic mild solutions for a class of stochastic differential equations in areal
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separable Hilbert space by employing the contraction mapping principle and an analytic
semigroup of linear operators. However, only few papers deal with the existence result
for stochastic fractional systems. Cui and Yan [13] studied the existence of mild solutions
for a class of fractional neutral stochastic integro-differential equations with infinite delay
in Hilbert spaces by means of Sadovskii’s fixed-point theorem. The existence of mild
solutions for a class of fractional stochastic differential equations with impulses in Hilbert
spaces has been established in [26], [59].

On the other hand, the study of controllability plays a major role in the devel-
opment of modern mathematical control theory. Mainly, the problem of controllability
of dynamical systems is widely used in analysis and design of control system. In this
way, fractional-order control systems described by fractional-order deterministic and
stochastic differential equations are attracting considerable attention in recent years.

The fractional-order models need fractional-order controllers for more effective control
of dynamical systems [55].Clearly,the use of fractional-order derivatives and integrals

in control theory leads to better results than integer-order approaches. The concept of
controllability is an important property of a control system which plays an important
role in many control problems such as stabilization of unstable systems by feedback
control. Therefore, in recent years controllability problems for various types of linear
and nonlinear deterministic and stochastic dynamic systems have been studied in many
publications [45], [52], [53] Recently, much attention has been paid to establish sufficient
conditions for the controllability of linear and nonlinear fractional dynamical systems by
several authors, including a recent monograph [34] and various papers [4], [17], [30], [71].
Debbouche and Baleanu [17] established the exact null controllability result for a class
of fractional evolution non local integro-differential control system in Banach space via
the implicit evolution system. Sakthivel et al [59] studied the controllability for class
of fractional neutral control systems governed by abstract nonlinear fractional neutral
differential equations. Controllability of fractional evolution systems of Sobolev-type in

Banach spaces has been studied by Ahmed [1] and Feckan et al [19].

Moreover, in general in infinite-dimensional spaces, the concept of exact controlla-
bility is usually too strong [46]. Therefore, the class of fractional dynamical systems must

be treated by the weaker concept of controllability, namely approximate controllability.
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However, the approximate control theory for fractional equations is not yet sufficiently
elaborated. More precisely, there are very few contributions regarding the approximate
controllability results for fractional deterministic and stochastic dynamical systems in
the literature [24], [45], [59], [63], [64].

Sakthivel and Ren [63] obtained approximate controllability results for nonlinear
fractional dynamical systems with state dependent delay by using Schauder’s fixed point
theorem. Sakthivel [64] investigated the problem of approximate controllability for neutral
stochastic fractional integro-differential equation with infinite delay in a Hilbert space by
means of Krasnoselskii’s fixed point theorem. and the work of Mahmudov [46],we offer to
study the approximate controllability of a class of fractional functional stochastic integro-
differential systems of Sobolev-type via characteristic solutions operators.

This thesis consists of four chapter , The chapter 1 will give definitions and properties
of the needed theory. We briefly recall some basic properties of the Brownian motion,
then we discuss integration with respect to this process. At the end of this chapter
we will present the definitions and properties of semigroups, fractional calculus and the
controllability.

In the second chapter, the approximate controllability of neutral stochastic
fractional differential equations involving nonlocal initial conditions is studied. By
using Sadovskii’s fixed point theorem with stochastic analysis theory, we derive a new
set of suffcient conditions for the approximate controllability of semilinear fractional
stochastic differential equations with nonlocal conditions under the assumption that
the corresponding linear system is approximately controllable. Finally, an application
to a fractional partial stochastic differential equation with nonlocal initial condition is

provided to illustrate the obtained theory.

In the chapter 3, a class of dynamic control systems described by semilinear
fractional stochastic differential equations of order 1 < ¢ < 2 with nonlocal conditions
in Hilbert spaces is considered. Using solution operator theory, fractional calculations,
fixed-point technique and methods adopted directly from deterministic control problems,
a new set of sufficient conditions for nonlocal approximate controllability of semilinear
fractional stochastic dynamic systems is formulated and proved by assuming the asso-
ciated linear system is approximately controllable. As a remark, the conditions for the

exact controllability results are obtained. Finally, an example is provided to illustrate
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the obtained theory.

Finally, we discuss the approximate controllability of Sobolev-type fractional func-
tional stochastic differential systems in Hilbert spaces. Using Schauder fixed point theo-
rem, stochastic analysis the oryand characteristic solutions operators, we derive a new set
of sufficient conditions for the approximate controllability of fractional functional Sobolev-
type stochastic integro-differential system under the assumption that the corresponding
linear system is approximately controllable. Finally, an example is provided to illustrate
the obtained theory.



Chapter 1

(zeneral Introduction

A family (X(¢),¢ > 0) of R%valued random variables on (£, F,P) is called a stochastic
process, this process is adapted if all X (¢) are Fi-measurable. Denoting B, the Borel
o-field on [0, 00). The process X is measurable if (t,w) — X (t,w) is a B Q) F-measurable
mapping. We say that (X (¢),t > 0) is continuous if the trajectories t — X (t,w) are

continuous for all w € Q.

1.1 Brownian motion

1.1.1 Definition of Brownian Motion

Brownian motion is closely linked to the normal distribution. Recall that a random

variable X is normally distributed with mean and variance o2 if

1 © (w-w?
IP’{X>:B}:\/W/ e~ du, VreR

Definition 1.1.1 A real-valued stochastic process {W(t) : t > 0} is called a (linear)

Brownian motion with start in x € R if the following holds:
e W)=z

e The process has independent increments, i.e. for all times 0 < t; <ty < ... <t, the
increments W (t,) —W (tp—1), W(tn—1) =W (tn—2), ..., W(ta) =W (t1) are independent

random variables.

13



14 General Introduction

e For allt >0 and h > 0, the increments W (t + h) — W (t) are normally distributed

with expectation zero and variance h.
e Continuity of paths, the function t — W (t) is continuous.

We say that {W(t) : t > 0} is a standard Brownian motion if x = 0.
Properties 1.1.1 . Let W (t)er, be a standard Brownian motion
1. Self-similarity. For any T >0, {T~Y2W (Tt)} is Brownian motion.
2. Symmetry. {—=W (t),t > 0} is also a Brownian motion.

3. {tW(1/t),t > 0} is also a Brownian motion.

4. If W(t) is a Brownian motion on [0,1], then (t+1)W (1/t+1)—=W (1) is a Brownian

motion on [0,00).

Remark 1.1.1 1. Notice that the natural filtration of the Brownian motion is F}V =

o(Ws, s < t).

2. We can define the Brownian motion without the last condition of continuous paths,
because with a stochastic process satisfying the second and the third conditions, by ap-
plying the Kolmogorov’s continuity theorem, there exists a modification of (Wy)ier,

which has continuous paths a.s.

3. A Brownian motion is also called a Wiener process since, it is the canoncial process

defined on the Wiener space.

1.1.2 Properties of Brownian motion paths
Almost every sample path W(t),0 <t <T
1. Is a continuous function of ¢;
2. Is not monotone in any interval, no matter how small the interval is;

3. Is not differentiable at any point.
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1.1.3 Variation and quadratic variation

Definition 1.1.2 The quadratic variation of Brownian motion W (t) is defined as

2

)
n—oo

(W, W)(t) = [W, W]([0,1]) = lim 2 W = W,

where for each n,{t!,0 < i < n} is a partition of [0,t], and the limit is taken over all
partitions with 6, = max;(t},; —t7) — 0 as n — oo, and in the sense of convergence in

probability.

Theorem 1.1.1 Quadratic variation of a Brownian motion over [0,t] is t, that is, the

Brownian motion accumulates quadratic variation at rate one per unit time.

1.1.4 Martingale property for Brownian motion

Definition 1.1.3 A stochastic process {X(t),t = 0} is a martingale if for any t it is
integrable, E|X (t)| < oo, and for any s > 0

E[X(t+s)\ F] =X(t) a.s,

where Fy is the information about the process up to time t, that is, {F;} is a collection of

o-algebras such that:
1. F,CF, ifu<t.
2. X(t) is F; mesurable.
Theorem 1.1.2 Let W (t) be a Brownian motion. Then
1. W(t) is a martingale.
2. W2(t) —t is a martingale.

W (t)— 22t

3. for any u,e 2" is a martingale.
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1.1.5 Brownian motion and a (Gaussian process

Definition 1.1.4 The increments W (t,)—W (tp—1), W (tn—1) =W (t,—2),..., W(ta) =W (t;)
are independent and normal distributed, as their linear transform, the random variables
W(ty), W(ta),..., W(ty) are jointly normally distributed, that is, the infinite dimensional
of Brownian motion is multivariate normal. So Brownian motion is a Gaussian process

with mean 0 and covariance function
At ) = con(W(E), W(s)) = E(W (D)W (s).

On the other hand, a continuous mean zero Gaussian process with covariance function

v(t,s) = min(¢, s) is a Brownian motion.

1.2 Brownian Motion Calculus

Let W(t) be a Brownian motion, together with a filtration F;,¢ > 0. Our goal to define

stochastic integral

/ "X,

The integrand X (¢) can also be a stochastic process. The integral should be well defined
for at least all non-random continuous functions on [0, 7]. When the integrand is random,

we will assume that it is an adapted stochastic process.

1.2.1 Definition of It6 integral

Ito’s Integral for simple integrand

T
Definition 1.2.1 [22] The integral/ X (t)dW (t) should have the properties:
0
T
o« I X(t) =1 then / X (AW (£) = W(t) — W (0).
0
o [f X(t)=cin (a,b] € [0,T] and zero otherwise, then

/0 X (AW (t) = (W (b) — W(a)).
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e For real o and 3
/0 (aX(t)+ Y (t)dW (t) = a/o X(t)dw (t) + 5/0 X (t)dW (t).

Definition 1.2.2 [22] A stochastic process X is called simple if it is of the form

= &olo(t) Zﬁz W) 1,y 0(),

with & is F;- measurable and a partition 0 =ty < t; < ... <ty =T of [0,T]

T
For a simple process, the Ito integral / X (t)dW(t) is defined as a
0

/ X (t)dW (¢ Zfz ti) — Wi(ti—1)).

It is easy to see that the integral is a Gaussian random variable with mean zero and

variance

Definition 1.2.3 (The Ito integral) Let X € v(0,T). Then the Ito integral of X (from
to T) is defined by

/ TX(t)dW(t) = lim Tgbn(t)dW(t),

n—oo

where ¢, 1s a sequence of stochastic process such that

IE[/OT(X(t) ()2t 0, 0.
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Properties of It6 integral

1. Linearity. If X(¢) and Y (¢) are simple processes and « and ( are constant, then

/0 (aX(t) + BY (1))dW (£) = a /O X()dW (1) + 8 /0 X ()dW (1),
2. For all [a,b] C [0,T], /T Ty (t)dW (t) = W(b) — W (a).
3, E/TX(t)dW(t) _o.

4. E(/TX(t)dW(t))2 = /TIEXQ(t)d(t).

T
5. Let I(t) = / X(t)dB(t). Then I(t) is a continuous martingale.
0
6. The quadratic variation accumulated up to time t by the It6 integral is
T
1, 1)(t) = / X2(u)du.
0
T T
7. E( / X (AW (t) F.)? = / E(X2(t) Fo)d(t), Vs <t
0 0

Proof. The proof can be found in [22].

1.3 The Stochastic Integral in Hilbert Space

We fixe two Hilbert spaces (H, (, )3) and (U, (, )z) -This section is devoted to construction

of the stochastic Ito integral

/t B(s)dW(s), te 0,7,

where W (t) is a Wiener process on U and ® is process with values that are linear but not

necessarily bounded operators from U to H.
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1.3.1 Wiener Processes and Stochastic Integrals

Definition 1.3.1 A probability measure p on (U, B(U)) is called Gaussian if all bounded
linear mappings.

R
(u,v)y, welU

v —

(7 —
have Gaussian laws, i.e. for all v € U there exist m = m(v) € R and 0 = o(v) > 0 such
that

]_ —x—m2
p(v' € A) = \/W/Ae S de, A e BU).

Theorem 1.3.1 A measure p on (U, B(U)) is Gaussian if and only if

/AL(’LL) _ /€i<u’v>Uﬂd(U) — ei<m,u>U—%<Qu,u>U’ = U,

where m € U and Q € L(U) is nonnegative, symmetric, with finite trace.
In this case p will be denoted by N(m, Q) where m is called mean and Q is called covari-

ance. The measure p is uniquely determined by m and Q).

Definition 1.3.2 Let W (t) be an U-valued random process on T. Then W(t) is a Q-

Wiener process if:
i) EW(t) —W(s) =0 for all s,t € T';
it) W(t) is continuous in t;

iii) B[W (t) — W(s)]o[W (t) — W(s)]* = (t — 5)Q for all s,t in T

Where @) is a compact, positive, bounded trace classe operator mapping H into self.
w) E[|[W(t) — W(s)||* < oo for all s,t in T;

v) Wty — W(ty) and W{(sy — W(s1) are independent for all sy, S2,t1,to in T with
S1 < 89 <t < to.
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We note that the operator ) has countably many eigenvalues \;, that \; > 0 for all 4,

that Tr(Q) = Z Ai, and that there is a complete orthonormal basis e; of H for which
i=0

Qei = )\ei.

Proposition 1.3.1 /[36/(Representation of the Q-Wiener process) Let ex, k € N, be an
orthonormal basis of U consisting of eigenvectors of ) with corresponding eigenvalues
Mk, k € N. Then a U-valued stochastic process W (t), t € [0,T], is a Q-Wiener process if
and only if

W)= 3 VAh(ter, 1€ 0.7, (1)

keN
where { Bk, k € N/X, > 0}, are independent real-valued Brownian motions on a probability

space (0, F, P). The series converges in L*(Q, F, P,U)).

Definition 1.3.3 (Hilbert-Schmidt operator) Suppose H is a separable Hilbert space, and
that A € B(H). We say that A is a Hilbert-Schmidt operator if there exists an orthonormal
basis ey, k € N such that

> [l Aen|” < oo.

keN

Definition 1.3.4 If A and B are two Hilbert-Schmidt operators in a Hilbert space H and
let ex, k € N an orthonormal basis in H, and Tr is the trace of a nonnegative self-adjoint

operator. the Hilbert-Schmidt inner product can be defined as

<A B>ps=Tr(A*B) = Z < Ae;, Be; > .
Properties 1.3.1 The class of Hilbert-Schmidt operators is a Hilbert space of the compact
operators with the following properties:
(i) HS(H,y, Hy) denote the space of Hilbert Schmidt operators from Hy to Ha;
(ii) Every Hilbert-Schmidt operator A : H — H is compact;
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Proposition 1.3.2 Let B, A € Ly(U,H) and let ey, k € N, be an orthonormal basis of
U. If we define

(A,B)p, = Z<A€k; Bey).

keN

We obtain that (Lo(U,H),{ , )r,) is a separable Hilbert space.
If fi,k € N, is an orthonormal basis of H we get that f; ® ey, := fi{ex, .Ju,j, k € N, is
an orthonormal basis of Lo(U, H).

Definition 1.3.5 (Cylindrical Wiener Process) Let @@ € L(U) be nonnegative and
symmetric. Remember that in the case that () is to finite trace the QQ-Wiener process has

the following representation

W(t)=>_ Blt)er

keN

Where e, € N is an orthonormal basis of Q%(Z/{) = Uy and B,k € N is family of
independent real bounded Brownian motions. the series converges in L*(Q, F, P,U). In
the case that () is no longer of finite trace one loses this convergence. Nevertheless it is
possible to define the Wiener process under the following assumptions:

There is a further Hilbert space (Ui, (,)1) such that there exists a Hilbert-Schmidt
embedding:

J (U, (,)o) = (U, (,)1).

Then the process given by the following proposition is called Cylindrical Q-Wiener process
m U.

1.3.2 Stochastic Fubini Theorem

We assume that:

1. (E,&, p) is measure space where y is a finite.

2.0 : Qr x B — LY, (t,w,x) — ®(t,w,z) is Pr @ £/B(LY)-measurable, thus un

particular @(., ., r) is a predictable L3-valued process for all z € E
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Theorem 1.3.2 (Stochastic Fubini Theorem) assume 1, 2 and that

12t lrntdn) = [ = </ (¢, 2)|[24)3 (d) < o

Then

[E [ /0 B(t, 2)dV (£)]u(dz) = /0 [ /E (¢, 2)u(dz)|dW (E) P —as.
Proof. We refer the reader to [15].

1.4 Semigroups

The semigroup theory plays a central role and provide a unified and powerful tool for
the study of existence uniqueness solutions of ordinary differential equations in abstract
spaces. In recent years, the theory of semigroups of bounded linear operators has been
extensively applied to study existence problems in differential equations and controllability
problems in control theory. Using the method of semigroups, various types of solutions

of evolution equations have been discussed in (|54]).

Definition 1.4.1 [5/] Let X be a Banach space. A one parameter family T'(t),0 < t < 0o
of bounded linear operators from X into X is a semigroup of a bounded linear operators
on X if:

(i) T(0) =1, (I is the identity operator on X );
(it) T(t+s)=T)T(s) for every t,s > 0.
A semigroup of a bounded linear operators T'(¢) is a uniformly continuous if
Lim ||T(t) = 1| = 0.

The linear operator A defined by

T(t)x —
D(A) ={z € X,lim M} exists.
t—0 t
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and

_ +
e — Lim Tt)x —x _d T(t)x

A ; dt |t:07 T &€ D(A)

is the infinitesimal generator of the semigroup 7'(t), D(A) is the domain of A.

Definition 1.4.2 [5/] A semigroup T(t),0 <t < oo of bounded linear operators from X

1s a strongly continuous semigroup of a bounded linear operators on X if

limT(t)r = x, r e X.

t—0

A strongly continuous semigroup of a bounded linear operators on X will be called a

semigroup of class Cy or simply a Cy semigroup.

1.5 The Mild Solutions

Let us consider (U, ||.||lu) and (H, ||.||) tow separable Hilbert spaces, we take QQ-Wiener
process W(t),t > 0, in a probability space (£2, F, P) with a normal filtration F;. We fix
T > 0 and consider the following type of stochastic differential equations in H.

{ dX(t) = [AX(t)+ F(X(t)))dt + B(X(t))dW(t), te[0,T] (12)

X(0) = ¢

Where
1) A: D(A) — H is infinitesimal generator of a Cy-semigroup (S;);~o of linear opera-

tors on H.

2) F:H — H is B(H)-measurable.
3) B:U— LU,H).
4) £ is H-valued, Fp-measurable random variable.

Definition 1.5.1 [16/ (Mild Solution) An H-valued predictable process (Xi)icppm s a
called a Mild solution of problem (1.2) if

X(t) =S(t)¢+ /0 S(t—s)F(X(s))ds +/0 St —s)B(X(s))dW(s) P —a.s.
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1.5.1 Existence, Uniqueness of Mild solution

To get the existence of a mild solution of equation (1.2) on [0,7] we make the following

usual assumption Hy: (see [16])

1) A: D(A) — H is infinitesimal generator of a Cy-semigroup (S;);~o of linear opera-

tors on H.

2) F:'H — H is Lipschitz continuous i.e that there exists a constant C' > 0 such that
1F(z) = Fyl <Cllz —yll, Vo,yeH
3) B:H — L(U,H) is strongly continuous i.e that the mapping x+ — B(z)u is
continuous from H to H for each u € U.
4) For all t €]0,T] and x € H we have that
S(t)B(z) € Lo(U, H)
5) there is a square integrable mapping K : [0,7] — [0, oo[ such that

15()(B(x) = B(y))]

<
1S()(B(2)]] < K@@+ |=zl), t€]0,T], zyeH

1.6 The Fixed Point Theorem

Definition 1.6.1 [43/ Let X be a set and let T : X — X be a function that maps X into
itself. (Such a function is often called an operator, a transformation, or a transform on
X, and the notation Tz is often used in place of T'(x).) A fized point of T is an element
x € X for which T'(z) = x.

1.6.1 The Banach contraction principle

Definition 1.6.2 Let (X,d) be a metric space. A contraction of X (also called a con-
traction mapping on X ) is a function f : X — X that satisfies:

Vo, o', d(f(2'), f(z)) < pd(a’, 2),

for some real number B < 1. Such a 3 is called a contraction modulus of f.
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Theorem 1.6.1 (Banach) [43/ Let f be a contraction on a complete metric space X.
Then f has a unique fixed point.

Proof. The proof can be found in [43].

1.6.2 Schauder’s fixed point theorem

Theorem 1.6.2 [37] Every continuous operator that maps a closed convex subset of a

Banach space into a compact subset of itself has at least one fixed point.

1.7 Fractional Calculus

Fractional calculus is a field of mathematical study that deals with the investigation
and applications of derivatives and integrals of non-integer orders. The origin of fractional
calculus goes back to times when Newton and Leibniz invented differential and integral

calculus. The German mathematician Leibniz in a letter to I’'Hospital, has suggested the

idea of the fractional derivative of order % During the period fractional calculus has

drawn the attention of many famous mathematicians such as Euler, Laplace, Fourier,
Abel, Liouville, Riemann, and Laurent. In the last three decades, fractional calculus has
gained the attention of physicists, mathematicians and engineers and notable contribu-
tions have been made to both theory and applications of fractional differential equations.
Podlubny (1999) addressed the overview of basic theory of derivatives and integrals of
non-integer order, fractional differential equations and the methods of their solutions.
Existence and uniqueness results for initial value problems for various fractional differen-

tial equations and its applications to real world problems were studied in ([35], [55]).

1.8 Fractional Differential equations

Fractional differential equation is concerned with the notion and methods to solve
differential equations involving fractional derivatives of the unknown function. It can be
also considered as an alternative model to nonlinear differential equations.

The advantages of fractional derivatives becomes evident in modeling mechanical and

electrical properties of real materials, description of rheological properties of rocks and
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in various other fields. Fractional integrals and derivatives also appear in the theory of
control of dynamical systems, when the controlled system and the controller is described
by a fractional differential equation.

The researchers have addressed differential equations of fractional order as a study ranging
from the theoretical aspects of existence and uniqueness of solutions to the analytic and
numerical methods to derive the solutions. Furthermore, researchers also concentrate on
the qualitative behaviors such as the existence, controllability and stability of fractional
dynamical systems which are the significant current issues. The theory of fractional dif-
ferential equations has been extensively studied in (|39], [40], [41]). The class of fractional
differential equations involving the Riemann-Liouville fractional derivative or the Caputo
fractional derivative have been paid much attention ([3|, [67]). The problem of the exis-
tence of solutions for various kind of fractional differential equations have been treated in
the literature ([74],[72], [71]).

1.9 Basic Fractional Calculus

Recall the following known definitions. For more details see [55].

1.9.1 Gamma function

Definition 1.9.1 For any complex number z such as R(z) > 0, we define the Gamma

function
['(z) :/ e 't dt,
0

this integral converges absolutely on half complex plane or the real part is strictly

positive.
The gamma function satisfies the identity
L(z+41) = 2I'(2),

is demonstrated by integrating by parts

+o0 (o]
L(z+1)= / e Tt = —e TR + z/ e 't dt.
0 0
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If n is an integer, we get closer and closer as
Fiz+n)=z(z+1)...(z+n—1)'(2)

as ['(1) = 1, this proves that I'(n + 1) = n!.

1.9.2 The Fractional Integral

Definition 1.9.2 [55] The fractional integral of order o with the lower limit 0 for a

function f is defined as

N N O .
]tf(t)_F(a)/O (t—s)l—ad’ t>0,a>0. (1.3)

provided the right-hand side is pointwise defined on [0, 00), where I' is the gamma function.

Proposition 1.9.1 let f € Cy([a,b]). for a, complezes such as
Re(a) > 0 et Re(f) > 0. We have

LIS = 1570 f.
and for Re(a) > 0 we have
d

— 1% =1%T.
dx of of

1.9.3 The Fractional Derivative

Definition 1.9.3 [55] The Rieman-Louiville derivatives of order o with the lower limit

0 for a function f :[0,00) can be written as

wppy . Lodm o f(s) B

Definition 1.9.4 [55] The Caputo derivatives of order a for a function f can be written
as

“Df(t) = ED* (f(t)—ZZ—ifWO)), t>0,0<n—-1<a<n.
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If f(t) € C"0,00) then

D) = e [ SO s -

= I"fW@E), t>0n—-1<a<n

Obviously, the Caputo derivative of a constant is equal to zero. The Laplace transform

of the Caputo derivative of order o > 0 is given as:
LLCDYf(t), s} = s f(s) =Y s *1f00); n—1<a<n.

Proposition 1.9.2 The derivation operator of Riemann-Liouville DS has the following

properties:
(1) DY is a linear operator;
(2) in general D¥oD? # DPoD% and also # D5
(3) DgoLy = id.

If f is an abstract function with values in H, then the integrals appearing in the

above definitions are taken in Bochner’s sense [50].

1.10 The controllability

Controllability is one of the important fundamental concept in modern mathematical
control theory. Notion of controllability is closely related to the theory of minimal
realization and optimal control. there are many different notions of controllability, both

for linear and nonlinear dynamical systems (|30],[45],[59]).

Many fundamental problems of control theory such as pole-assignment, sta-
bilisability and optimal control may be solved under assumption that system is
controllable. Any control system is said to be controllable if every state correspond-

ing to this process can be affected or controlled in respective time by some control signals.
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The problem of controllability is to prove the existence of a control function, which
drives the solution of the system from its initial state to a final state, where the initial
and final states may vary over the entire space. To be brief, if a dynamic system is

controllable, all modes of the system can be excited from the input.

The concept of controllability plays a predominant role in both finite and infinite
dimensional spaces of systems represented by ordinary differential equations and partial
differential equations. So, it is natural to study this concept for dynamical systems

represented by fractional differential equations.

Several literature in this direction so far has been concerned with controllability
for nonlinear integer order differential equations in infinite dimensional spaces. But
the literature related to the controllability of fractional differential equations in infinite

dimensional spaces is very limited and we refer the reader to ([62], [71]).

For infinite dimensional dynamical systems it is necessary to distinguish between

the notions of approximate and exact controllability.

Exact controllability: The exact controllability property is the possibility to steer
the state of the system from any initial data to any target by choosing the control

as a function of time in an appropriate way.

. Approximate controllability: The approximate controllability property is the pos-
sibility to steer the state of the system from any initial data to a state arbitrarily

close to a target by choosing a suitable control.

In other words, approximate controllability gives the possibility of steering the system
to the states which form the dense subspace in the state space. The approximate

controllability is more appropriate for control systems instead of exact controllability.

It should be noted that it is generally difficult to realize the conditions of exact
controllability for infinite dimensional systems and thus the approximate controllability
becomes very significant. Approximate controllability of the deterministic and stochastic
dynamical control systems in infinite dimensional spaces is well-developed using different

kind of approaches, and the details can be found in various papers ([4], [45]).



30 General Introduction

1.11 Nonlocal Problems

The nonlocal condition, which is a generalization of the classical initial condition, was
motivated by physical problems (see [74] and references and therein). In recent years,
the interest of physicists in nonlocal field theories has been steadily increasing. The
main reason for their development is the expectation that the use of these field theories
will lead to much more elegant and effective way to treat problems in particle and high
energy physics as it has been possible till now with local field theories. Nonlocal effect
may occur in space and time. For example, in the time domain, the extension from local
to nonlocal description becomes manifest as a memory effect which roughly states that
actual behavior of a given object is not only influenced by the actual state of the system

but also by events which happened in the past.

Also, in various real world problems, it is possible to require more measurements at
some instances in addition to standard initial data and, therefore, the initial conditions
changed to nonlocal conditions (|74], [73]). The nonlocal initial problem was initiated
by Byszewski (1991), where the existence and uniqueness of mild, strong and classical
solutions of the nonlocal Cauchy problem were discussed. In recent years, the study of
differential and integro-differential equations in abstract spaces with nonlocal condition
has received a great attention. There exist extensive literatures of differential equations
with nonlocal conditions. Several authors ([71]) investigated the existence of solutions of
fractional differential equations with nonlocal conditions by using semigroups theorems
and fixed point techniques. Debbouche and Baleanu (2012)([17]) studied the control-

lability of fractional evolution nonlocal impulsive quasi linear delay integro-differential

systems.



Chapter 2

Approximate Controllability of
Fractional Neutral Stochastic Evolution
Equations with Nonlocal Conditions

In this chapter! we studies the approximate controllability of semilinear neutral frac-

tional stochastic differential equations with nonlocal conditions in the following form

DN (t) + f(t, x(t), x(b1(t)), ..., (b (1)) + Az(t) = Bu(t)

ot z(t), z(ar(t)), ..., 2(a, ()2 e J=10,0]. @.1)

2(0) + g(z) = xo.

Where “D% 0 < o < 1 is understood in the Caputo sense; the state variable x(.) takes
value in a real separable Hilbert space H;—A : D(A) C H — H is the infinitesimal
generator of a strongly continuous semigroup of a bounded linear operator {S(t),t > 0}
on H; the control function u(.) is given in L2(J,U),U is a Hilbert space; B is a bounded
linear operator from U into H; {W (t),t > 0} is a given K valued Wiener process with a
finite trace nuclear covariance operator ) > 0 defined on a filtered complete probability
space (2, F,{F:},P), K is another separable Hilbert space; f,o and g are given functions
to be specified later.

!The chapter is based on the paper [26].

31
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In order, we will introduce a suitable mild solutions and establish set of sufficient
conditions for the approximate controllability of the fractional control system (2.1). More
precisely, by using the constructive control function, we transfer the controllability prob-
lem for semilinear systems into a fixed point problem. In particular, the results on control-
lability of semilinear fractional systems are derived by assuming the corresponding linear

system is controllable. Finally, an example is given to illustrate the obtained theory.

2.1 Preliminaries

Let (Q, F,P) be a complete probability space equipped with a normal filtration F3, ¢ €
J = [0,0] satisfying the usual conditions (i.e., right continuous and F; containing all
P-null sets).We consider three real separable Hilbert spaces H, K and U, and @-Wiener
process on (2, Fp, P) with the linear bounded covariance operator @) such that Tr@Q < oc.
We assume that there exists a complete orthonormal system {e,},>o on H, a bounded
sequence of non-negative real numbers ), such that Qe, = M\e,,n = 1,2,... and a

sequence {f,}n>1 of independent Brownian motions such that

< W(t),e >= Z\//\n <en,e>0(t), eeK,teJ:=][0,0]
n=1

and F; = F}V where F}V is the sigma algebra generated by {W(s) : 0 < s < t}.
We denote by L(KC,H) the set of all linear bounded operators from K into H, equipped

with the usual operator norm ||.||.Let LY = Ly(Q2K;H) be the space of all Hilbert-
Schmidt operators from Q2K into H with the inner product < o, > 9= TrlyQr].
We assume without loss of generality that 0 € p(A), the resolvent set of A, and

the semigroup S(-) is uniformly bounded. This means that there exists a M > 1

such that [|S(¢)|| < M for every t > 0. Then, for 0 < § < 1, it is possible to define

the fractional power A” as a closed linear operator on its domain D(A#) with inverse A=°.
We will introduce the following basic properties of A”.

Lemma 2.1.1 [54/

1. Hg = D(AP) is a Hilbert space with the norm ||z||s = ||APz|,z € Hp.
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2. S(t): H — Hg for each t > 0 and APS(t)x = S(t)APx for each x € Hp and t > 0.

3. For every t > 0, APS(t) is bounded on H and there exists a positive constant Cp
such that

4% < 52t > 0.

4. If 0 <y < B <1 then D(AP) < D(AY) and the embedding is compact whenever the

resolvent operator of A is compact.

Now, we introduce the concept of mild solution.

Definition 2.1.1 [74]: A stochastic process x : J — H is said to be a mild solution of
the nonlocal system (2.1) if

i) x(t) is measurable and Fi-adapted,

ii) z(t) is continuous on J almost surely and for each s € [0,b), the function (t —
s)YAT,(t — 8)f(s,x(8), x(b1(5)), ..., z(bm(5))) is integrable on [0,b).

and the following integral equation is verified:

2(t) = Salzo+ £(0,2(0),2(6:(0)), ... 2(bm(5))) — g()]

_f(t> l’(t), x(bl(t))a e :E(bm(t)))

_/o (t — s)* AT, (t — 5) f(s,2(8), 2(b1(5)), ..., 2(bm(5)))ds

—l—/o (t — 8)* T, (t — 5)Bu(s)ds (2:2)

+/0 (t —8)* TAT,(t — s)o (s, 2(s), (a1(s)), ..., w(am(s)))dW (s)

0<t<h.
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Where
Sa(t) = /OO Na(0)S(t*0)xdd, T,(t) = a/oo e (0)S(t*0)xdo,

with n, is a probability density function defined on (0,00), that is 1,(0) > 0,6 € (0, 00)

and/ Ne(0)dd = 1
0

1

Temark:/o 0na(0)do = Ta+a)

Lemma 2.1.2 [7}] The operator S,(t) and T,(t) have the following properties:

i) For any fized v € H, [[Sa(t)z]| < Mllz[|, | Ta(t)2]| < w&isllwll;

ii) {Sa.(t),t > 0} and {T,(t),t > 0} are strongly continuous;
iii) For every t > 0,5, (t) and T, (t) are also compact operators;
iv) For anyx € H,,5 € (0,1), we have AT, (t)x = A'"PT,(t)APz and

aCsl'(2 — 0)
I < ST T o= )

| AT, () .t € (0,b].

At the end of this section, we recall the fixed point theorem of Sadovskii [58which is used

to establish the existence of the mild solution to the fractional control system (2.1).

Theorem 2.1.1 (Sadovskii’s fixed-point theorem) . Let ¢ be a condensing operator
on a Banach space X, that is, ¢ is continuous and takes bounded sets into bounded sets,
and uw(@p(N)) < u(N) for every bounded set N of X with u(N) > 0. If ¢(T) C Y for a
convez, closed and bounded setY of X, the ¢ has a fized point in X (where u(.) denotes

Kuratowski’s measure of noncompactness).
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2.2 The Main Results

In this section, we shall formulate and prove sufficient conditions for the approximate con-
trollability of the fractional control system (2.1). We first prove the existence of solutions
for fractional control system. Then, we show that under certain assumptions, the ap-
proximate controllability of semilinear control system (2.1) is implied by the approximate

controllability of the associated linear system.

Definition 2.2.1 [/5] Let x(b,u) be the state value of (2.1) at the terminal time b cor-

responding to the control u. Introduce the set
R(b) = {z(b,u) : u(.) € L*(J,U)}.

which is called the reachable set of (2.1) at the terminal time b and its closure in H is

denoted by R(b).The system (2.1) is said to be approximately controllable on the interval

Jif R(b) = H.

In order to study the approximate controllability for the fractional control system

(2.1), we introduce the approximate controllability of its linear part

Dex(t) = Ax(t)+ (Bu)(t), tel0,b)

0 = a (2.3)

Let us now introduce the following operators. Define the operator '} : H — H associated
with (2.3) as

b
r _/ T.(b— s)BB*T: (b — s)ds.
0

R(k,T) = (kI +T%~".

where B* denotes the adjoint of B and T7(t) is the adjoint of T, (¢). It is straightforward

that the operator I} is a linear bounded operator.

In order to establish the result, we need the following assumptions.

(A1) The semigroup T,(t) is a compact operator.
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(A2) f:Jx H™! — H is a continuous function, and there exists a constant 8 € (0, 1)

and M;, My > 0 such that the function AP f satisfies the Lipschitz condition:

E“Aﬁf(shx()axl? """ 7xm>_ABf(827y07y1 """ JymHg{ S M1(|81_S2|2+i_£nla‘xmEHxi_yi”g{)?

for 0 < 51,80 < b,x4,y; € H,o=0,1,...,m and the inequality

E||APf(t, zo, 1, ... s Tm) |3, < Ma(1+ i—gllameHxiH?")’

=U,1,...,

holds for (¢, g, 21, ..., ) € J x H™TL
(A3) The function o : J x H"' — LY satisfies the following conditions:

i) for each t € J the function o(t,.) : H"™ — LY is continuous and for each
(o, 1, ..., t,) € H™ the function o(.,xg, 21, ....,2,) : J — LY is strongly mea-

surable;

ii) for each positive integer ¢, there exists u, €€ L'(J,R") such that

sup E||O(t7x07X17"'7$n)||%g S/J“q(t)

lzoll?,.... lznl1?<q

the function s — (t—s)**2pu,(s) € L'(]0,¢],R*) and there exists a A > 0 such that.

t
[ = sr s
lim inf

q—0o0 q

=A<oo, te]0,0].

(A4) a;,b; € C(J,J),i =1,2,....n;j = 1,2,...,m;g € C(E,H) here and hereafter £ =
C(J, H), and g satisfies the following conditions:
i) There exists a nondecreasing function 1) : RT™ — R™ such that

v(q)

Ellg(a)l7 < »(E[z]3) and 1i§giogf7 == <.

ii) ¢ is completely continuous map.

The following lemma is required to define the control function.
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Lemma 2.2.1 [45] For any &y € L*(Fy, H) there exists ¢ € L%(Q, L*(J, LY)). such that
b
iy = By +/ B(s)W (s).
Now for any k > 0 and &y, € L*(Fy, H), we define the control function.
b ~
uk(t) = B*T*(b—t)(kI + Fg)*l{]Eib +/ o(s)dW (s) — S4(b)
<l + 0, 2(0)), 2(51(0)), . (50)) — 9()]
(0,2 (), 261 (8)), e 2 (b (0)) |
b
LBTH(b— 1) / (kI +T2) (b — 5)* L AT, (b — 5)
0
< £(5,2(5)), 21 (5)), s 2(bn(s))ds
b
~B*T*(b—1) / (KT +TH (b —8)* T, (b — s)
0

xo(s,z(s)),x(a1(s)), ..., x(a,(s)))dW (s).

2.2.1 Existence of mild solution

Theorem 2.2.1 Assume that (A1) - (A4) hold and xo € H. Then for each k > 0, the

nonlocal problem (1) has a mild solution on [0, b] provided that:

C?_,T%(1+ B)b*8 aM  \?2 49 1 oM Mg N\ b**
MQMQM M2E M2M 1-8 _ — —B — 1.
(MMM M MMy e () A (Fn) ] <
(2.4)
and
CP_T2(1 + B)o>?
My[(M? + 1)M2 + —=2 d+5) <1. (2.5)

(1 +ap)p?

where Mg = || B|| and My = ||[A~7||.
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Proof. For the sake of brevity, we rewrite that

Let z € E = C(J,H) and. E be the classes of all stochastic processes = € E which
are measurable and F, -adapted such that ||z|; = suptEJ(E||$(t)||§{)% < 00

Define the operator ® on E by

Px(t) = Sa(t)[zo+ f(0,0(0)) —g(@)] — f(£,v(t))
/ Y LATL(t — s) f(s,v(s))ds
/ (t — 8)* T (t — 5)BuF(s)ds

(t — 8)* 1T, (t — 5)o(s0(s))dW (s),t € J.

O

+

c\

For each positive integer ¢, let B, = x € E : E||z(t)||3, < ¢ the set B, is clearly a bounded

closed convex set in E.
From Lemma (4.1.1), Holder’s inequality and assumption (A2), we derive that

2

E| /Ot@  S)OLATL(t — 5) f(s, v(s))ds

H
< / (¢ = )" ATPT (¢ = )4 f (s, 0())lus]
< R IB] [ A 06|
(2.6)
< OO <t— 5 IEI| A% f(s, v(s))ds| 3 ds
< QPO s

t
iy 28 [ (= 9" M (14 max Ellai(s)]3, ) ds
0 1=1,..,m

C3_;T2(148) p208
< %TB) M>(1+ q).
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which deduces that

(t -

s)* YAT,(t — s)f(s,v(s)) is integrable on J, by Bochner’s

theorem [50], so ® is well defined on B,.

Similarly, from (A2), we derive that

IA

IN

UE| / YT (1 — 8)o (s, 5(s)) AWV (s) 2

/ It = )2 Tult — $)|PEllo(s, 9(s))|[2gds

t
(r(ﬁﬂfl))Q/o (t = )@ VE[|a(s, (s))|[74ds

t
(et [ (= 57 (o).

Further, by using (A2) — (A4), Lemma (4.1.1) and the estimates (2.6), (2.7), we get

Elut ()P < M3 (el {7H]Eib+/0bq§(s)dw(s)

IN

2
+ TE||Sa(b)xo||?

+TE[Sa(0).f(0,v(0))I* + 6E[|Sa(b)g()I* + TE[ £ (b, v(b) ||

2

+7EH/ VO LATL (b — 8) f (s, v(s))ds

H
2
B

2 b
&(#2) {21Eal? +2 [ EISIs+ MElaol?

+7EH/ VLT (b — 8)a (s, 5(s))dW (s)

+M?MGM;(1 + q) + M?(q)

C2_ . T2(148) p2a
+M§MQ(1 + q) + %Tﬁ)bz—gﬂMg(l + CI)

() - one o)
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Now, we have

<aMMB )%2‘“ 7 <aMMB

EH/ )T (t — 5)BE(s) dsH Tatl) 3 X 12 Tlat1)

)QMC. (2.8)

where

b
Me = {2)Ea|? +2 / E||¢(s)|ds + MEljaoll” + M2MZM (1 + q)
0

02 F2(1+ﬁ) 2a3
+MP(q) + Mg M(1+ 9) + ~Siras 5

(i)’ 0= utoas)

We claim that there exists a positive number ¢ such that ®B, C B,. If it is not true,

M2(1 +q)

then for each positive number ¢, there is a function z,(.) € B, but ®x, € B, that is
E||®xz,(t)]|3, > ¢ for some t = t(¢) € J. However, from assumptions (A2) — (A4) and
equations (2.6),(2.8)

we have:
q¢ < E[®z,(t)|3

< TMPE||zol* + TM2MZMa(1 + q) + TM*Y(q) + TMZM>(1 + q)

02 F2(1+ﬁ b2a,B aMM 2b2a
T ey G Ma(1+ q) + (F(aJrB) e

(2.9)

2 t
i () Mo+ 7(505) [ (= Do)

Dividing both sides of (2.9) by ¢ and taking ¢ — oo, we obtain that

C?_,T2(1 + B) p2op aM 49  aMMpg  ,b*
M2M2My+ M2S+ M2 Myt —=2 B 2A] [7 AL ] >1
(MM My MPE 4 MM+ earan 2 e ) M M e ey =
This contradicts (2.4). Thus for k£ > 0, for some positive number ¢, ®B, C B,.

Next, we will show that the operator ® has a fixed point on B,, which implies that
equation (2.1) has a mild solution.We decompose ® as & = ®; + ®,, where ®; and
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are defined on B, by:

(®12)(t) = Sa(t)£(0,v(0)) = f(t, v(t)) — /Ot(t — 5)" AT (t — ) f(5,v(s))ds.

and

(Do) (t) = Sa(t) [mo—g(a:)]—l-/ot(t—s)a1Ta(t—s)Buk(s)ds—|—/Ot(t—s)o‘1ATa(t—s)a(s, 0(s))dW (s)
for t € J we will show that ®; is a contractive mapping while ®, is compact.
Let z1,29 € By, t € J. By assumption (A2) and (2.5), we have:
El[(®1a1)(t) — (Pra2) ()%,

< BE[Sa(t)(f(0,v1(0)) = £(0,v2(0)))I3, + BRI (f (£, vr(£)) — f(t, va(t)))I,

2

t
IE \ [ (= AT = )5 0(5) = S n(6)
0 H
< (M?24+1)MEM; sup Elzi(s) — za(s)]|3,
0<s<b
C2_ . T2(148) p208
+%Tﬁ)b7M1 OigEbEHxl(S) — 2(s)]3,.
Thus
[(@121)(t) — (Pr22) (1)1 % < Loz — 223
Where
Cr_sT?(1 4 p)b*?
Lo = M |[(M?+1)M2 + —=5 1+5) 1.

B2T2(1 + ap)

so ®, is contraction.

Now, to prove that ®, is compact, firstly we prove that ®, is continuous on B,.
Let x, C B, , with x,, — = in B, and rewrite u*(¢, z) = u%(t) the control function defined
above. Then for each s € J,u,(s) = v(s),0,(s) = 0(s), and from the assumptions on

f,o we have f(s,v,(s)) — f(s,v(s)) and o(s,0,(s)) — o(s,0(s)), as n — oo. By the
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dominated convergence theorem, we have

[Pz — Poz[|} = sup Ef[Sa(t)lg(x) = glan)
+ /0 (t — )21, (t — s)B[u"(s, z,) — u"(s,z)]ds

+ /O (t —8)* M, (t — 8)[o(s,Tn(5)) — o(s,0(s))]dW (s)]|3, — O.

as n — oo that is continuous.

Next, we prove that the set ®ox : © € B, is an equicontinuous family of functions on J.
Let 0 < e <t < bandd > 0 be such that ||T,(s1) — Ta(ss) < €| for every s1,s9 € J,
with [s; — so| < 6. For any 2 € B, and 0 < t; <ty € J, we get:

E[[(®22)(t2) — (Pox)(t1)]]3

< Tl1Sa(t2) = Sa(t)lI7E 0 — g()[1%

+TE /0 (h — )0 [T(ts — 5) — Ta(tr — )] Bub(s)ds

H

+7E /Ot1 [(ty — )7L — (t, — ) YT (ta — s)Bu(s)ds

H

to 2
+7E / (ty — 8)* T, (ty — s)Bu”(s)ds

t1

H

2

+7E /0 1[(151 — 8)* T, (ty — 8) — To(ty — 8)]o(s, 0(s))dW (s)

H
2

+7E /0 1[(152 —8)* 7t — (t; — 8)* T (ta — 8)o (s, 0(s)))dW (s)

H

2

+TE /t (s — 8T (s — $)o(s, (s)))dIV (s)

1

H
Therefore



2.2 The Main Results

43

IN

E[[(®2z)(t2) — (Pox)(t1)]I%

T[[Sa(tz) = Sa(ta) 3 Ellxo — g(2)I3,

t1
LT / (ty — )0 E|Ju* (s)||2ds
0

t1
+7( &MMp i [(ta — 8)*7 1 — (t1 — 8)* ]ds
[(a+1) o 2 L

x[(tz = 5)°7! = (t1 — 5)*HE[|u"(s)[|*ds

2 o [t2
+7(gt ) e [ - 9 B o) s

t1

1 2
+762%/ (t1 — 8)* gy (s)ds
0

2 rt
+7(52002) /0 [(t2 — 5)°70 = (t, — 5)°Vds

X[(t2 = 5)*7t = (t1 — 8)*Hpg(s)ds

2 o [tz
+7<£’i](\i]‘+%> (trofl) / [(t2 — 8)* 1y (s)ds.

51

Observe that the right-hand side of the above inequality tends to zero independently

of x € B, as ty — t;, with e sufficiently small since the compactness of S, () fort > 0

(see [54]) implies the continuity of S,(¢) in ¢ in the uniform operator topology. Similarly,

using the compactness of the set g(B,) we can prove that the function ®ox,2 € B, are

equicontinuous at ¢ = 0. Hence, the set ®yz: 2z € B, is an equicontinuous family of

functions on J.
Now, we prove that V(t) = {(P22)(t) : © € Bq} is relatively compact in H. Obviously,

by assumption (A4), V(0) is relatively compact in H.
Let 0 < t < b be fixed and let € be a given real number such that 0 < € < t. We define

an operator ®5° on B, by
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@00 = [ m0)S(E0)an ~ gla)as
ta /0 a /5 T 00— 5) i (O)T((t — 5)°0) B (5)dds
ta /0 a /5 T 00— ) (VT (L — 5)*0)0(s, 5(s))d0dIV s
= 5(0) [ na(0)S(t°0 - 3o — g(o)las
+aS(es) /0 a /5 Tt — 50 (0)S((E — $)°0 — e*8) B (s)ddds

+as(es) /0 N /5 Tt — ) g (0)S((t — 5)°0 — €6)

xo(s,0(s))d0dW s.

Then from the compactness of S(e*8),e*d > 0, the set VO(t) = {(®5°z)(t) : © € B,} is
relatively compact in H, for every ¢,0 < e < t and all § > 0.

Moreover, for every z € B,, we have
E||(®yr) (t)(25"2) (1)]|?

2

< 5E / 10(6)S(°0) [0 — g()]d6

2

+5a’E /Ot /06 O(t — 5)* . ()T ((t — 5)*0) Bu(s)dfds

2

+5’E /tj /5 T 00— ) U (O)T((E — 5)°6) But(s)d6ds

2

t o
+5a’E /0 /0 O(t — 8)* ()T ((t — 5)*0)o (s, 9(s))dOdW (s)

2

+5a’E /t_ /:O O(t — 5)* o (T ((t — 5)0)a (s, ¥(s))dOdW (s)
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)
< SAPPE|nol? + b)) / 10 (6)d6)?

+5aM?p* /Ot(t —s5)* ! [Mé%( aMMB)>2MC - ,uq(s)ds]

Mot 1)
><(/O(s na(e)de)Q
7

t 2
5aM2e® a—1 2
+F2(a+1) /te(t - 5) [MBE <F—(a T 1)> Mec + #q(s) ds

— 0 as €d6—0".
Therefore, there are relative compact sets arbitrary close to the set V' (), > 0. Hence,

the set V(t),t > 0 is also relatively compact in H.

Thus, by Arzela-Ascoli theorem &, is a compact operator. Finally, we

conclude that ® = &; + ¥, is a condensing map on B,;, and by the fixed-
point theorem of Sadovskii there exists a fixed point z(.) for ® on B,. There-

fore, the nonlocal problem (2.1) has a mild solution, and the proof is completed.

O

2.2.2 Approximate Controllability

Now, to prove the approximate controllability result, the following additional assump-
tions are required.
(A5) The linear fractional control system (2.4) is approximately controllable on [0, b].
(A6) The functions f: J x H™ — H and o : J x H"*! — LY are uniformly bounded.
Remark. In view of [45], the assumption (A5) is equivalent to kR(k,T%) = k(kI +T%)~!

as k — 0% in the strong operator topology.

Theorem 2.2.2 Assume that the assumptions of Theorem (2.2.1) hold and in addition,
(A5) and (A6) are satisfied. Then, the fractional control system (2.1) is approximately

controllable on [0, b].

Proof. Let xy(.) € B, be a fixed point of the & = ®; + ®5. By Theorem (2.2.1), any fixed
point of & = &1 + P, is a mild solution of (2.1) on [0, b] under the control.
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b ~
W) = BT —t) (kI + rg)*l{mb + /0 H(s)dW () — Sa(b)]zo
+£(0,24(0), 2k (b1(0)), .., k(b (0))) — g(w)]
4 £ (b, (b, 2p (b1 (D)), ., xk(bm(b)))}
b
+B*T*(b—t) / (kI +T%)7Hb — s)* AT, (b — 5)
f(s,xk(s), 2k (b1(8)), oor, Tu(bim(s)))ds
—B*T*(b—t) /b(kl + TN b — 8)* ML(b — s)

o(s,zx(s), Te(a1(8)), ..., zr(an(s)))dW (s).

By using the stochastic Fubini theorem, it is easy to see that

b
—5a(0)[20f (0, 2k(0), 24 (01(0)), ..., 21 (b (0))) — ()]

(b, (), e (br (D)), xk(bm(b)))]

b
—k/o (KT +T%)7 (b — 8)* AT (b — 5) f (5, 74(5), 21 (b1(5)), ..., 21 (b () )ds

(2.10)
Moreover, by the assumption (A6), there exists Ny, No > 0 such that

1A”f (s, 21(s), 2k (01(5)), oo, 21 (D (5)|* < No.

and

lo(s, (), 2i(a1(s)), .. wr(an())]* < No
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and consequently, there is a sequence still denoted by

{APf(s,21(5), i(b1(5)), ..o, T (b (5))), 0 (5, w1 (5), 2 (a1 (5)), ..., Tr(an(s)))}

weakly converges to say f(s),o(s). Thus, from the equation (2.10), we have

Ellag(b) —
< 7|k(kI + T8 (Edy — Sa(b)[zo

+£(0,2k(0), 24(01(0)), ., 21 (b (0))) — g(ax)]) I

8 ([ I+ TG0y )
FTRIK(KT + T3 (5, 22(8), (b (8)), s 24 (b (O

+7E( /Ob(b ) — U[k(kI + T%) AT, (b — s)

X[f (s, 21 (s), 2x(b1(s)), oo 2k (bin(5))) = f(S)]HdS)2

2

+7E (/0 (b—s)or — 1| k(kl +T5) T AT, (b — s)f(s)Hds>
+7]E(/0 (b—s)a — 1|k(kI + T3 Tu(b— 5)[o(s, zx(s), zr(ai(s))]
o xp(an(s)) — J(s)]\@gds)

b
+TE (/0 (b— 8)a — 1| k(kI + )T (b s)a<s)||§3ds) |

On the other hand, by Remark (2.2.2), it can be seen that approximate controllability of
(2.4) is equivalent to convergence of the operator kR(k,T'}) to zero operator in the strong
operator topology, as k — 07, and moreover ||k(kI +T'%)~L|| < 1. Thus, it follows from
the Lebesgue dominated convergence theorem, the compactness of T, (t) and Remark
(2.2.2) that E||x,(b) — #]|> — 0 as k — 0. This proves the approximate controllability
of (2.1). Hence the proof is complete.
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2.3 An Example

Consider the fractional neutral stochastic partial differential equation of the form

D [m(wH/Oﬂ(a(z,y))af(t,y)dy = Zoa(t,z) + plt,2) + hit, x(t, z)) L0,

(2.11)
z(t,0) =z(t,7) =0, 0<t<b

p lis
2(0,2)+3 / Fegatng)dy = ao(z), 0<z<n
=170

where p is a positive integer, b < 7,0 < tg < ty,....,< t, < b,xo(2) € H = L*([0, 7]),
K(z,y) € L*([0,7] x [0,7],°D{" is the Caputo fractional derivative of order 0 < a < 1
and S(t) denotes a standard cylindrical Wiener process in H defined on the filtered
probability space (2, F,P).

To write the above system (2.11) into the abstract form (2.1), we choose the space
U=H =K = L*][0,7]). Define the operator A : D(A) C H — H by A, = ¢ with the
domain
D(A) ={y € H;y,y'} are absolutely continuous, y” € H and y(0) = y(7) = 0.

Then —A is the infinitesimal generator of an analytic semigroup {S,(¢)},¢ > 0 in
‘H which is compact. Furthermore, —A has a discrete spectrum with eigenvalues of

the form —n?,n = 0,1,2... and corresponding normalized eigenfunctions are given by
g g

xn(2) = \/g sin(nz). We also use the following properties:

i) if y € D(A),then Ay = > >7  n?*(y, x,)xp.

ii) For each y € H, AzY = > oty 7Y, Tn)xy. In particular, ||A_%|| =1L

n=1n

iii) The operatorAz is given by Azy = > n{y, x,)x, on the space
D(A_Tl) =y() e H, > > n{y, )z, € H.



2.3 An Example 49

Define an infinite-dimensional space U by U = {u\u = >""", u,v,} with {d 07, U? < oo}
for each v € H. The norm in U is defined by |ul|Z, = > o, U2 Now, define a continuous
linear mapping B from H into H as Bu = 2usv; + ZZOZQ U, U, for u = 220:2 Uy, €EU.

The system (2.11) can be reformulated as the following nonlocal problem in H:
DYNax(t) + f(t,x(t), x(bi(t)), ..., x(bm(t)))] + Ax(t) = Bu(t)
o(t,z(t), x(ai(t)), ...,:U(an(t)))d“;—ff),t e J=10,b],

2(0) + g(x) = wo.

Where z(t) = x(t,.) that is (x(t))(z) = z(t,2),t € [0,b],2 € [0,7]; the bounded
linear operator B : U — H is defined by Bu(t)(z) = p(t,z),u € H; the func-

tion f : [0,b] x H — H is given by (f(t,¢))(z) = /Wa(z,y)w(y)dy hold for
0

(p,t) € [a,b] x H — H and 2 € [0,7]; the function o : [0,b] x H — LY is given by
(o(t,¢))(z) = h(t,z(t,z)) hold for (p,t) € [a,b] x H — LY and z € [0,7];9: E — H is

given by g(x) = 7 K,(z)(t;) where K, (x)(z) = /07r k(z,y)x(y)dy, for z € [0,0].

1

+ sinz, then (A3) is satisfied. Furthermore, assume
t3

We can take o = % and o(t,z) =

N

that the function v (||z]|?) = Ns||z||*, where N3 = (p + 1)[/ / k*(z,y)dydz]z. Then
o Jo

(A4) is satisfied (noting that K, : H — H is completely continuous). Moreover, we

assume the following conditions hold:
i) The function a(z,y);z,y € [0, 7] is measurable and / / a’(z,y)dydz < oo.
o Jo

ii) The function 0,a(z,y) is measurable, a(0,y) = a(m,y) = 0 and let Ny =

[ ] @atay] <o

Therefore, the assumptions (A1)-(A4) are all satisfied. Hence, according to Theorem
(2.2.1) system (2.11) has a mild solution provided that (2.5) and (2.6) hold. On the

other hand, it can be easily seen that the deterministic linear fractional control system
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corresponding to (2.11) is approximately controllable on [0, 7] (see [45]). Also, all the
conditions of Theorem (2.2.1) are satisfied. Thus by Theorem (2.2.1), fractional stochastic

control system (2.11) is approximately controllable on [0, 7].



Chapter 3

Approximate Controllability of
Semilinear Fractional Stochastic
Dynamic Systems with Nonlocal
Conditions in Hilbert Spaces

In this chapter! we studies the approximate controllability for a class of fractional

semilinear stochastic dynamic systems of the form
“DEw(t) + An(t) = £ 2(), 251 (1)), oo (b (8))) + Bu(t)

+o(t,xz(t), z(ay(t)), ..,:L‘(an(t)))dm;t(t), teJ:=][0,0] (3.1)

z(0) + g(z) =xo € H, 2'(0)+h(x) =121 € H.

where 1 < a < 2,°Dy* denotes the Caputo fractional derivative operator of order av and z(.)
takes its values in the separable Hilbert space H. Then, we will introduce a suitable mild
solutions and establish set of suficient conditions for the approximate controllability of
fractional dynamic system (3.1). More precisely, using some constructive control function,
we transfer the controllability problem for semilinear dynamic systems into a fixed-point
problem. Further, as a remark, exact controllability of the considered systems is discussed.
In particular, the results on controllability of nonlinear fractional dynamic systems are
derived by assuming the corresponding linear system is controllable. Finally, an example

is given to illustrate the obtained theory.

!The chapter is based on the paper [26].

o1
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3.1 Preliminaries and Basic Properties

In this chapter, we provide definitions, lemmas and notations necessary to establish
our main results. we use the following notations.
Let (2, F,P) be a complete probability space equipped with a normal filtration F,t €
J = [0,0] satisfying the usual conditions (i.e., right continuous and Fy containing all
P-null sets).We consider three real separable Hilbert spaces H, K and U, and Q-Wiener
process on (€2, F, P) with the linear bounded covariance operator ) such that Tr@Q < occ.
We assume that there exists a complete orthonormal system {e,},>o on H, a bounded
sequence of non-negative real numbers A, such that Qe, = M\e,,n = 1,2,... and a

sequence {f,}n>1 of independent Brownian motions such that

<W(t),e >= Z\//\n <en,e>0B(t), eeK,teJ:=][0,0]
n=1

and F; = F}V where F}V is the sigma algebra generated by {W(s) : 0 < s < t}.

Let LY = LQ(Q%IC;’H) be the space of all Hilbert-Schmidt operators from Q%IC into H
with the inner product < ¢, 7 > 0= Tr[{Qr*].

Let L?(F,,H) be the Banach space of all F,-measurable square integrable random
variables with values in the Hilbert space H. Let E(.) denote the expectation with
respect to the measure P. Let C(J; L*(F,H)) be the Banach space of continuous maps
from J into L?(F,H) satisfying sup,c, E||lz(¢)||> < oco. Let Hy = Ho(J,X) is a closed
subspace of C(J; L?(F,H)) consisting of measurable and F;-adapted H-valued process
z € C(J; LA(F,H)) endowed with the norm ||z x, = (sup,c, El|lz(t)||2)z2.

Consider the nonlinear fractional stochastic control system (3.1), where z(.) takes its
values in the separable Hilbert space H;—A : D(A) C H — H is a sectorial operator
of type (M, 60, a,w) on H; the control function w(.) is given in L%(J,U) of admissible
control functions, and U is a Hilbert space.B is a bounded linear operator from U into
Hif : IXH™ — H,o: Jx H" — L are continuous, x¢ is Fy-mesurable H-valued
random variables independent of W;a;,b; € C(J,J);i=1,2,...,n;7=1,2,....m

and the nonlocal terms g, h are given functions to be specified later.
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Definition 3.1.1 [67]. Let A be a closed and linear operator with the domain D(A)
defined in a Banach space X. A is said to be sectorial operator of type (M, 0, o,w) if
there are constants w € R,0 < 0 < 5, M > 0, such that the following two conditions are
satisfied:

1. The «-resolvent of A exists outside the sector w + Sy = {w + A\* : XA €
C, [larg(=A")[| < 6}.

2 [ROVA) = 10— A7 < ) € Uy

If A is a sectorial operator of type (M, 6, a,w), then it is not difficult to see that A is the

infinitesimal generator of a a-resolvent operator family 7, (¢),¢ > 0 in a Banach space X,

where T, (t) = 5 /e’\tR()\a,A)d)\ (for more details, see [67]).

Lemma 3.1.1 [67] If f satisfies the uniform Hélder condition with the exponent 5 € (0, 1]
and A is a sectorial operator of type (M, 0, o, w), then the unique solution of the Cauchy

problem.
Dex(t) = Az(t)+ f(t) te J:=][0,0], l<a<?2
(3.2)
z(0) = x0€ X, x0)=x €X.
15 given by
x(t) = Sa(t)xo + Ko(t)xy + / To(t —s)f(s)ds, (3.3)
0
where

Sa.(t) = L / MATIR(AY, A)dN, Ko (1) = / MATIR(AY, A)d,

2mi J, 2mi J,

1
To(t) = — [ eMR(AY, A)dA
() = 3 [MROA)
where ¢ is a suitable path such that:A* € w + S, A € C.

Now, we present the defn of mild solutions for the system (3.1) based on the paper [59],[67].
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Definition 3.1.2 A continuous stochastic process x € Hy(J, H) is called a mild solution

of the system(3.1) if for each u € L%(J,U) and the following conditions hold:
1. z(t) s mesurable and F;-adapted.
2. 2(0) + g(z) = xp and 2'(0) + h(z) = z.
3. x satisfies the following equation:

2(t) = Sa(t)(zo = 9(x)) + Ka(t)(z1 — h(z))

—i—/o To(t — s)[Bu(s) + f(s,x(s), z(b1(5)), ..., (b (s)))]ds

+/0 To(t — 8)f(s,2(s),x(ai(s)), ..., x(a,(s)))dW (s).

3.2 The Main Results

In this section, we shall formulate and prove sufficient conditions for the approximate
controllability of the system (3.1). To do this, we first prove the existence of a family of
solutions to problem (3.1) with control function using a fixed-point theorem. Then, we
show that under certain assumptions, the approximate controllability of (3.1) is implied
by the approximate controllability of the corresponding linear system. In particular, we
formulate and prove conditions for approximate controllability for the semilinear fractional

stochastic control systems with nonlocal conditions.

Definition 3.2.1 Let z(b, u) be the state value of (3.1) at the terminal time b correspond-

ing to the control u. Introduce the set
R(b) = {x(b,u) : u(.) € L2(J,U)}.

Which is called the reachable set of (3.1) at the terminal time b and its closure inH is

denoted by R(b).The system (3.1) is said to be approximately controllable on the interval
Jif R(b) =H.
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In order to study the approximate controllability for the fractional control system (3.1),

we introduce the approximate controllability of its linear part;

Dx(t) = Ax(t)+ (Bu)(t), te]l0,]
(3.4)
z(0) = w9, 2/(0)= .

Let us now introduce the following operators. Define the operator I'} : H — H associated
with (3.4) as

b
b= / T.(b— s)BB*T*(b— s)ds
0

R(k,Tg) = (kI +T5)~",
where B* denotes the adjoint of B and T is the adjoint of 7,,. It is straight-forward that

the operator I'} is a linear bounded operator.

To establish the result, we need the following assumptions:

(A1) The operators S,(t), K,(t), T, (t) generated by A are compact in D(A) when
t > 0 such that

sup [[Sa(t)|| < M, OiugbllKa(t)H <M, sup [|[Ta(t)]] < M.
<t<

0<t<b 0<t<b

(A2) The functions f: J x H™™ — H and o : J x H"" — LY satisfy the following
conditions:
i . For each t € J the functions f(¢,.) : H™"' — H and o(t,.) : "' — LI are con-
tinuous and for each (zg,xq,...., Ty) € H™, (2o, 21, ..., 7,) € H™ the functions
f(,z0, 21,0, z) : J — H and o(., 29,21, .....,7,) : J —— LY are strongly F;

measurable;

ii . For each positive integer r, there exists u, € L'(J,RT) such that

sup EHf(tvalea 7$m)||3-[ S lur(t)

lzoll?,.... lzml2<r

sup EHO'(t,[L'O,Xl,...,I'n)H%g < luT(t)

lzoll?,... lznl[2<r
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(A3) The functions g, h : H — D(A) are continuous and there exist constants 3y, 52 such
that for x € H.

lg(@)I* < 1, Nh(@)]* < By

(A4) a;,b; € C(J,J),i = 1,2,...,n;j = 1,2,....,m and there exist continuous functions
my :J — R and m, : J — R such that:

E|LF (1, (), (b1 (D), o 2br (), < () Ella|y), Vi€ Ja € H,
and
Ello(t, x(t), z(ai(t)), .. x(an(t))ll7g < mo(t)p(Ell2]3,), V€ JaeH.

Where ¢ : [0,00) — (0,00) is a continuous nondecreasing function with:

/Obm(s)ds < /:O 2&1)'

Where v = 10M2[E||zol|3, + Ellz1[13, + (61 + B2)] + 5ME M5 M..
and

m(t) = max {m £(#) <5b]\//[\2 + BMANAB S M2m, (£) (502 + 5MA M2 L0},

(A5) The sets {wy — g(w),w € B} and {w; — h(w),w € B,} where B, = {w € Hj :
E|lwl|3, < r} are precompact in H.

The following lemma is required to define the control function.

Lemma 3.2.1 For any &, € L*(Fy, M) there exists ¢ € L%(Q,L*(J,LY)) such that

b
&y = Edy +/ d(s)dW (s).
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Now for any k > 0 and %, € L*(F,,H) , we define the control function.

ub(t) = B*T*(b—t)(kI +T%)~!
b N
<{Ba+ [ S (s) = Saleo — gla)) ~ Ka(Olor — bia)}

—B*T*(b—1t) /b(k:l +THT,(b — s)
X f(s,2(8)), 2(b1(8)), ..., z(bm(s)))ds
—B*T*(b—1t) /b(ld + IO T, (b — s)

o (t, 2(8)), 2(@r(t)), oooey 2(an(t)))dW (2).

3.2.1 The existence of a mild solution

Before stating the theorem on the existence of a mild solution, we recall the following
fixed-point theorem which is used to establish the existence of the mild solution to the
system (3.1).

Lemma 3.2.2 (Schaefer’s fized-point theorem). Let Y be a closed convex subset of a
Banach space X such that 0 € Y. Let ® : Y — Y be a completely continuous map. If the
set U:={x €Y : Az =Dz} for some X\ > 1 is bounded, then ® has a fized point.

Theorem 3.2.1 Assume that (A1)-(A5) hold, then for each k > 0, the fractional

stochastic control system (3.1) has at least one mild solution on J.

Proof. We transform the problem (3.1) into a fixed-point problem. Consider the map
®, : Hy — H, defined by

(Ppz)(t) = Sa(t)[xo — g(x)] + Ko(t)[x1 — h(z)] + / T, (t — s)Bu®(s)ds

+/ To(t —8)f(s,2(5)), 2(b1(5)), -ory (b (8)))ds
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+/ To(t — s)o(s,x(s)), x(ai(s)), ..., x(an(s)))dW(s),t € J

We shall prove that the operator ®, is completely continuous operator. For the sake of

brevity, we rewrite that

(&, 2(t), £(b1 (1)), ..., (b (1)) = (1, y(1)), (1, 2(2), 2(ar(t)), ..., w(an(t)) = (L, 2(1))
Let B, = {z € Hy : E|z(¢)||3, < r} for some r < 1. We first show that ®; maps B, into
an equicontinuous family. Let © € B, t;,t5 € J and € > 0. Then, if 0 < e <t; <ty <b.

E[|(®rx)(tr) — (Pra)(t2)[I3
< 10[1Sa(ty) = Sat2)1*(Ellwol3, + Ellg(=)|3,)

+10[| Ka(tr) — Ko (t2) |*(Ellza |3, + Bl 2(2)]3,)

H15E]| / To(ts — 7) — Ta(ty — 1) f(r, y(r)dr |13

+15]E||/ (b — P f(ry(r ))dT||H—|—15E||/ (b= 7)

t1—e

—15E|| To(t; — 1) — To(ta — T)]BudeH%{

to
+15E|| T.(ty — 7)BuFdr|3,

t1

t1
+15E| [ [Tu(ts — 7) — Tu(ty — 7)|BuPdr|f3,

t1—e
t1—e€

+15E| [Ta(ty — 7) = Tu(ty — 7)]o (7, 2(7))dW (1) 13,

V1B [ Tty — T)or, 2 (7)dW (D)

t1

FIBE|| [ [Tu(ts — 7) = Tults — 7)|o(1, 2(7))dW (7)| 3.
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We have
E|lu*(s)||?
—_— b ~
< SMBAE[1Bay+ [ G(6)dW 5)|P + TES.0)al + TESa0)g(o)]
0
b
+TE|| Ko (b)z1||* + TE[| Ko (b)h(z) ] + TE / To(b— ) f(s,y(s))ds|?
b
+TE| / Talb— ) (s, 2(s)aW (s)]?).
—_— b A —_— —_—
< BMEAP (2B +2 [ EIG(s)|Pds + 23Pr + 3P (B, + 5o
0

b
42 [T = 9P ()]
where Mp = || B|| Therefore
[(®rx)(t2) — (Pr) (E2)l[7,

IA

10(r + B1)|Sa(t1) — Salte)||* + 10(r + Bo) || Ka(t1) — Ka(ta)]|?
t1—e
150 / Tty — 7) = Tu(ts — 7|2 (7)dr
to
15| / 1Tt — )| (r)dr
t1
t1
150 / I Ta(ts — ) = Ta(ty — )2 (r)dr
t1—e
— t2
FIBM2AE( — 1) / b (7 |2dr
t1

t1
+15M3|| / [ Ta(ts = 7) = Talta — 7)|*[|u*(7)[|Pd7
t1—e€

t1—e
+15M%H/ Ta(ty — 1) = Talts = 7)||u"(7)|Pdr
0
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t1—e
15 [ Tt = 1) = Tatte = 1) Pn(r)dr
0

to
+15) [Tt = Dl
t1

t1
+15]| | Ta(ts = 7) = Tults — 7)|Ppr (1) dr.

ti—e
The right-hand side of the above inequality is independent of x € B, and tends to zero
as ty — t; — 0 and e sufficiently small, since the compactness of S,(t), K,(t), T, (t) for
t > 0 implies the continuity in the uniform operator topology. Thus, ®;, maps B, into
an equicontinuous family of functions. It is easy to see that the family B, is uniformly
bounded.

Next, we show that ®,B, is compact. Since we have shown that ®,B, is an equicon-
tinuous family, it suffices by Arzela-Ascoli theorem to show that ®; maps B, into a
precompact set in H.

Let 0 <t < b be fixed and € a real number satisfying 0 < € < t. For x € B,, we define

@)(®) = Su(O)an — 9(0) + Kalt)(o — hia)) + [ Tt — ) Buf(s)ds

+/ETa(t—s)f(s,x(s),a:(bl(s)),...,x(bm(s)))ds

+T,(e€) / h T.(t — s — €)Bu®(s)ds
+T,(e€) / h To(t—s—€)f(s,z(s), z(b1(8)), ..., x(bm(s)))ds
+T4(¢) / h To(t —s—e€)o(s,x(s),z(a1(s)), ..., x(an(s)))dW (s).

Since S, (), Ko (t), To(t) are compact operators, the set {(®5x)(¢) : * € B, } is precompact

in H, for every €¢,0 < € <t and every k > 0. Moreover, forevery x € B, we have:
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t

IA
w0
=

Tt — 5)But(s )ds||H+3E||/ (- )

t—e

x f(s,2(s), 2(b1(5)), ., 2(bm(s)))ds|17,

+3E| / W(t = 8)0(5,2(), 2(a1()), .. pan(s)))dW (5) 1%

IN

3Mj, /t_ ||Ta(t—S>HdS/t_ I Tu(t — s)|E||ub(s)||%,ds

+3/t_6HTa(t—s)Hds /t_eHTa(t—S)HEHf(S,y(s))H%ds
t

+3/t ITa(t = s)IPIE o (s, 2(s))lI7gds

¢ t
< BMEM*Y?5(Me + 2M2/ pr(8)ds) + 3M?(b* + 1)/ - (8)ds).
t—e t—e

Therefore, there are precompact sets arbitrary close to the set {(®4x)(t) : * € B,}.
Hence, from assumption (A5), the set {(®5z)(t) : © € B,.}. is precompact in H (see [54]).
Next, we show that ®; : Hy — H, is continuous. Let {x,}°, be a sequence in Hy such
that z,, — x in Hy. Then, there is an integer ¢ such that |lu,(t)||* for all n and t € J, so
u, € B, and u € B,. By assumption (A2), we have

flt,ya (1) — f(t,y(t)) and o(t, z,(t)) — o(t, 2(t)) for each t € J.

Since

LF(E (@) = S8y (), < 20(t); and o (t, 2a(t)) — o (£, 2(1) 179 < 2v4(t).

we have by dominated convergence
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- b
Ef[(@)(t) - ()0} < 3MEIDE x [E| / T(b— 5)[f (5, 5n(s) — £(5,5(5)))ds],
b

+E| / To(b — 8)[0(s, 2a(5)) — o (s, 2(s))]dW (s)]||2
L+ 3E| / Tulb = 5)[f (5, yn(s) — f(5,5(5)))ds]%
L+ 3E| / (b — 5)[0(5, 2a(5)) — 0 (5, 2(s)]dW (s)|%

< SMENVE P | I (so(s) = S
A7 [ Blo(s,(9) = ol 2y
301 / B[ £(s,yn(s) — £(5,5(s))2,

b
—|—3M2/0 Ello(s, z,(s) — a(s,z(s)))”ig — 0.

Hence, ||(Pru,)(t) — (Pru)(t)||F, — 0 Thus, ®; is continuous.This completes the proof

that &, is completely continuous.
Now, we prove that the set U := {x € Hy : \x = ®px for some A > 1} is bounded.

Let x € U. Then A\X = ®,x for some A > 1 and k£ > 0 Then

z(t) = AN 1Su(zo—g(x)) + A K (21 — h(z)) + )\1/0 T.(t — s)Bu®(s)ds
+A71 /Ot T.(t —s)f(s,y(s))ds

+)\_1/OtTa(t—s)a(s,z(s))dW(s), el
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We have
Ellz(t)l5, < 10Sa(@®)[*Ellzoll3, + Ellg(x)l3

H10[| Ko (0[P (Bl 17, + El ()13,

5M2 tTa— d tTa— dsE||u*(s)]|%d
T B/OH (t— )] / I Tu(t — )|l dSEju (s) s
5 / I Tu(t — ))ds / Tt — s)I|dSE] (s, y(s))|ds

t
+5/ ITa(t = s)[PdsEllo(s, 2(s)) 7
0

10M2E | 202, + 10M25, + 10ME ||z ||2,10M2 55 + 5Mp M*b %

IN

x [Mcwﬁz / my(s)(Elle(s)|3)ds + 1T / ma(s)p(Elle(s)|13)ds

b b
+5bM2/O mf(S)sO(EIM(S)II?{)dS+5M2/0 mo () (El|z(s)[[5,)ds.

Consider the function n(t) defined by n(t) = sup{E||z(s)]3),0 < s < b <},t € J we
have:
w0 < 10RPEwol,+ 5] + 10T [Elas] + 5o

b b
CSMANT T, [Mc+b2M2 / m(s)e(n(s))ds + 1% / e (8)e(n(s))ds
0 0

+5b]\/4\4/0 mf(s)go(n(s))d8+5]\//.74/o mq(s)e(n(s))ds.

Denote by n(t) the right-hand side of the last inequality, we have

— - 7
0(0) = = 10MP[E ol 3, +-51]+ LM (B 3+ 8o+ 5MEM o5 Mo, (1) < w(t), L

Moreover

vi(t) = SMEMbE |0 M 2my(8)p(n(t)) + M2bm, (t)p(n(t))
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+BbM i (1)p(n(t)) + 5M m, (1) g (n(t))

IN

SMAMbfs [P APy (1)p(0(t) + M2bm (1)p(w(2))]
+5MAm s (1) p(v(t)) + 5MAmy () e(v(t))
= my(t)e(u(t)) (551\74 + 5M§]\/4\4b2k12b21\72>

g () p(v(t)) (5M4 + 5M§M4b2k12bM2>

IN

m(t) (p(v(t) + @(v(t)) = 2m@t)p(v(t)) teJ.

This implies

v(t) d b o g
/ "< / m(s)ds < / i , ted
v(0) 2@‘)(8) 0 ~ 290(8)

This inequality implies that there is a constant k£ such that v(t) < kit € J
and, hence, n(t) < k. Furthermore, we get |z(t)||> < n(t) < kit € J . By
the Schaefer’s fixed-point theorem (Lemma 3.2.2), we deduce that ®, has a fixed

point on J which is a solution to (3.1). This completes the proof of the theorem
L]

3.2.2 The approximate controllability

To prove the approximate controllability result, the following additional assumption is
required:

(A6) The linear system (3.4) is approximately controllable.

(A7) The functions f: J x H™™ — H and o : J x H""' — LY are bounded.

Remark: (A6) is equivalent to kR(k,T'}) = k(kI+T%)~" as k — 0T in the strong operator
topology ([45]).

Theorem 3.2.2 Assume that the assumptions of Theorem (3.2.1) hold and in addition,
(A6) and (A7) are satisfied. Then, the fractional control system (3.1) is approximately

controllable on J.
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Proof. Let x(.) € B, be a fixed point of the ®; Using the stochastic Fubini theorem, it

is easy to see that
b A
p(b) = @ — (kI +TY)! [E:&b +/ P(5)dW (5) — Sa(b)(zo — g(2™))
0

— Ko (0) (= h(a*))]
, (3.5)
+k/0 (KT + T (b — ) f (5, 24(5), 21(b1(5)), ..., 21 (b (8)))ds

b
—I—k/o (KT +T°) ™M (b — 8)o(s, 24(s), 2 (ay(s)), ..., 7 (an(s)))dW (s).

Moreover, by the assumption (A7), there exists N; > 0 such that

1£ (s, 2u(s), 2a(b1(5)), o, 2 (b () + o (5, 21 (8), 2r(@1(8)), ey w(an(s))) I < Ny
and consequently, there is a sequence still denoted by

{f(s,21(8), xk(D1(8)), -oory T (b (9))), (8, (), 2R (@1 (S)), ..., Tu(an(s)))}.  weakly con-
verges to say f(s),o(s). Thus, from the equation (3.5), we have

B[ (b) — &I

< G6llk(kI +T5) 7 B2y — Sa(b) (w0 — g(k)) — Ka(b)(21 — h(a*))]|I?

+6E (/ k(R +T2) "3 (s )Hggds)

6E / IR(RT + T8 I Talb — )[f (s, n(s)) f(S)HI)

16K / [k(kT + T8 Y| Tu(b — s)[o(s, 2k(s)) — o (s )]IILO)

(

o ([ 1w s mym.0- 9501)
(
(

+6E /Hk; (KT +T) T, (b — s)o ()Hig>-
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On the other hand, by assumption (A6), for all 0 < s < b the op-
erator kR(k,T§)to zero operator in the strong operator topology, as k —
0*, and moreover |k(kI + T)7Y < 1. Thus, by the Lebesgue domi-
nated convergence theorem and the compactness of T,(t) we obtain E|x,(b) —

]2 — 0 as k& — 0T. This gives the approximate controllability of (3.1).
O

3.2.3 The Exact Controllability

Remark: The stochastic control system (3.1) is said to be exactly controllable on J if

R(b) = H. Assume that the linear fractional stochastic control system

Dx(t) = Ax(t)+ (Bu)(t) +o(t)2D ¢ e [0,

(3.6)
z(0) = x9, 2'(0)=x

is exactly controllable.

Now, we introduce the controllability operator associated with (3.6) as
b

g = / To(b — s)BB*Tx(b — s)E{\F;:}ds It should be mentioned that the linear
0

fractional stochastic system (3.6) is exactly controllable if and only if there exists a v > 0

such that E(I'gz, ) > 4E|[|lz[|?, for all 2 € # and consequently [[(T%)~"]| < =.

To prove the exact controllability result, we assume the following assumptions:
(A8) f: JxH™! — H, 0 :Jx H"™ — L are continuous and there exist constants

Ly and L, such that

E“f(tl?x())xlv ,ZL‘m) - EHf(thyanl) aym)Hg-[ S Lf<|t1 - 7f2| + i:gllaXmEHxi - yl||'2H>7

'''''

E“O-(th'TOaxla 7'In) - E||U(t27y07y1a 7yn)||ig S LO’(|t1 - th +J:%11ax nEHxl - yl||'2H>

1111

for all 0 < ty,te < b, (2, y:), (z,y;) € H X H,i=0,1,....m;5=0,1,...,n.
(A9) There exist constants 1, B2 > 0 such that
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Ellg(z) =gz < BiE[z -yl

Elh(z) —h(y)l5, < BeElz -yl Y,y € H.

Theorem 3.2.3 Assume that (A1), (A8) and (A9) hold. If the linear stochastic sys-
tem associated with the system (3.1) is exactly controllable on all [0,t],t > 0, then the

semilinear fractional stochastic control system (3.1) is exactly controllable on J provided

that
1

SAM2(1 + AM—
Y

) [(B1+ B2) + 62 (m + 1)Ly + b(n + 1)L,] < 1. (3.7)

proof. Define the operator W : Hy — Hy by

(Vz)(t) = Sa(t)[xo — g(x)] + Ku(t)[x1 — h(z)] —I—/ To(t — s)Bu(s,z)ds
+/ To(t — s)f(s,x(s)),z(b1(s)), ..., x(bn(s)))ds
+/ To(t — s)o(s,z(s)), x(ai(s)), ..., x(an(s)))dW (s),t € J
Where

ut,r) = BT~ OB{ ()" (5 — Sa(b)wo — g(2)] — Kalb)ws — h()
[ Tl 95, 2(6)) 001 (), (5 (3.8)

— [ Tl = 9ot () )) (5))\F .

Note that, the control (3.8) transfers the system (3.1) from the initial state xy to the
final state z(b) = 2} provided that the operator ¥ has a fixed point. To prove the exact
controllability result, it is enough to show that the operator ¥ has a fixed point in Hs.
To do this, we can employ the Banach contraction principle.

First, It can be seen that ¥ maps Hs into itself. Let us show that ® is a contraction on
H,. For t € J, it follows from the assumptions (A1), (A8) and (A9) that
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E[|(wz)(t) — (Ly)(1)13

< SIS IPElNg(z) — g7 + 5lHKa(t)]?

E||h(z) = h(y)ll3, + SE| / To(b — 5)B(u(s, ) — u(s,y))ds|

+5EH/ To(b—35)[f(s,2(s)),2(b1(8)), ..., (b (s)))

—f(5,5(5)), y(b1(5)), ., y(bm(s))) s 15,

—0(5,9(5)), y(a1(s)), - y(an(s)))]dW (s)][3-
We have

/ To(b— s)B(u(s,z) — u(s,y))ds

= THTx(b—1)(To) ™"

Then
E[|(Tz)(t) — (Ty) ()3,

< SN (B + B)Ellx — yllf, + 5AM> 5 (D2(51 + 6y)
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[RS]

IR ]

IS

[RS8 ]

IA

SM(1 + o) (1+ AMS )l — y
+5(1+ AD2 B R(m + 1)Ly
Ellz =yl +5(1+ AMPL 0D (n + 1) LBz — yl,

— 5AJ\72<1 + AJW%) (B + B2)b?(m + 1)Ly + b(n + 1)Ly E|jx — y|%-

Where A = max{[|T?: 0 < s < b||?}
Hence by the condition (3.7), ¥ is a contraction mapping. Therefore, by the Banach
contraction principle ¥ has a unique fixed point.Further x(b) = 2. Thus, the system

(3.1) is exactly controllable on [0, b].
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3.3 An example

Consider the following fractional stochastic control system of the form

“Dia(t,3) = 5za(t.2) + it ) + ot 2) + 0lt (0, 2) 0

0<t<b, 0<z<muz(t,0)=x(tnr) =0, a(t0) =2(tr)=0

20,5+ Y [ He ot )y = (o)

p ™
2'(0,2) + Z/ K(z,y)x(t;,y)dy = x1(2), 0<z<m.
i=0 V0

Where p is a positive integer, b < 7,0 < ty < t1,...,< t, < bzi(z) € H =
LA([0, 7)), H(z,y), K(z,y) € L*([0,7] x [0,7],p : [0,b] x [0,7] — [0, 7] is continuous in
t,°Dy is the Caputo fractional derivative of order 1 < a < 2 and f(¢) is a two sided
and standard one-dimensional Brownian motion defined on the filtered probability space
(Q, F,P).

To write the above system (3.9) into the abstract form (3.7), we choose the space
U=H =K = L*[0,n]). Define the operator A : D(A) C H — H by A, =y with the

domain

D(A) = {y € H;y,y'} are absolutely continuous, v’ € H and y(0) = y(r) = 0.
Then A is densely defined in H and it is the infinitesimal generator of a resolvent
family {S,(t),t > 0}. Furthermore, —A has a discrete spectrum with eigenvalues of

the form —n%,n = 0,1,2... and corresponding normalized eigenfunctions are given by

zn(T) = \/gsin(nz). In addition {z,,n € N} is an orthonormal basis for H.

T)(y) =Y e (Y. ya)tn, yEH. >0
n=1

Let z(t)(z) = x(t, z) and define the bounded linear operator B : U — H by Bu(t)(z) =
u(t, 2),0 < 2z < m,u € H; Also, define the function f : J x H™ — H, o : J x H" —
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Ly,g:H = Hand h: H — H by f(t,z(t)(2) = o(t,2(2)),0(t,2(t))(z) = &(t,2(2))

and g(x ZH ZK (t;) where H(z / H(z,y)x(y)dy, and

/sz y)dy for z € [0, 0]

On the other hand, the linear fractional stochastic system corresponding to (3.9) is ap-
proximately controllable. Thus, with the above choices of A, B, f and o, system (3.9) can
be rewritten into the abstract form of (3.1). Thus, all conditions of Theorem (3.2.2) are
satisfied. Hence, by Theorem (3.2.2) the fractional control system (3.9) is approximately
controllable on [0, b].



Chapter 4

Approximate controllability of
sobolev-type fractional functional
stochastic integro-differential systems

In this chapter! we studies the approximate controllability of sobolev-type fractional

functional stochastic integro-differential systems in the following form

‘Di(Ex(t)) + Az(t) = Bu(t) + f(t, ) +/0 U<t,s,x5,/os H(s,T, ZL‘T)dT>dW(S),
ted = [0,b],

xz(t) = o), —r <t <0.
(4.1)

4.1 Preliminaries

Let (€2, F,P) be a complete probability space equipped with a normal filtration F;,t €
J = [0, b] satisfying the usual conditions (i.e., right continuous and Fy containing all P-
null sets). and E(.) denotes the expectation with respect to the measure P, We consider
three real separable Hilbert spaces H, K and Z with inner products (.,.)y, (.,.)x and
(.,.)z, respectively and norms ||.||; [|-lx; ||-]lz. Let W = (Wi)i>0 be a Q-Wiener process
defined on (€2, F,P) with the linear bounded covariance operator @) such that 7r@Q < occ.

We assume that there exists a complete orthonormal system {e,},>o on H, a bounded

!The chapter is based on the paper [26].
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sequence of non-negative real numbers ), such that Qe, = M\e,,n = 1,2,... and a

sequence {f,}n>1 of independent Brownian motions such that

<W(t)e>=> VA <ene>pBu(t), ecK te:=[00
n=1

and F; = F}V where F}V is the sigma algebra generated by {W(s): 0 < s < t}.

We denote by L(KC, Z) the set of all linear bounded operators from K into Z, equipped
with the usual operator norm ||.||.Let L = Ly(Q2K;H) be the space of all Hilbert-
Schmidt operators from Q%IC into H with the inner product < ¢, 7 >p9= TryQn*].

Let L?(F,,H) be the Banach space of all F,-measurable square integrable random
variables with values in the Hilbert space H. Let C([0,b], L>(F,H)) be the Banach space
of continuous maps from [0, b] into L*(F, H) satisfying sup,; E||z(¢)]]* < oc.

Let Co := Co([0,0]; L*(F,H)) be a closed subspace of C([0,b], L*(F,H)) consisting of
measurable and Fj-adapted H-valued process z € C([0,b]; L*(F,H)) endowed with the

1
norm [|zllc, = (supe; Ellz()[3,)2.

Consider the sobolev-type fractional functional stochastic integro-differential
system (4.1), Where z(.) takes value in the Hilbert space #; the fractional deriva-
tive °D* 0 < a < 1 is understood in the Caputo sense; A : D(A) C H — Z and
E:DA) CH— Z,W ={W(t),t >0} is a given K-Valued Wiener process with a finite
trace nuclear operator () > 0 defined on (€2, F,P); the control function w(.) is given in
L2(J,U) of admissible control functions, U is a Hilbert space; B is a bounded linear opera-
tor from U into Z; f : IXC, — Z,H : JxJxC, = Hand o : J x Jx xC, xH — LY with
C, := C.([—r,0],H) will de specified later; z : J* := [—r,b] — H is continuous; z; is the
element of C, defined by z:(s) = z(t + s), —r < s < 0, the domain D(E) of E becomes a
Hilbert space with the norm ||z| = ||Ez||z,x € D(F) and ¢ € C,.(E) = C,.([-r,0], D(E)).

Now, we introduce the following hypotheses on the operators A and E.

(H1): A and E are linear operators, and A is closed.
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(H2): D(F) C D(A) and F is bijective.
(H3): E~': Z — D(F) C H is compact (which implies that E~! is bounded).

The hypothesis (H3) implies that E is closed since the fact: E~' is closed and
injective, then its inverse is also closed. It comes from (H1)-(H3) and the closed graph
theorem, we obtain the boundedness of the linear operator —AE~!: Z — Z.
Consequently, —AFE~! generates a semigroup {7T'(¢),t > 0} in Z which means that there
exists M > 1 such that sup,.; ||T(t)]| < M.

According to definitions (1.9.2) and (1.9.4), it is suitable to rewrite the system (4.1)

in the equivalent fractional integral equation
t
Ex(t) = E¢(0)+ ﬁ/ (t —8)* —Ax(s) + f(s,25) + Bu(s)]ds
0

ek /Ot(t—s)o‘_l Uosa(s,f,xT,R(T))dwm] ds, teJ =00

z(t) = o), —r<t<0,
(4.2)
Where R(7) = / H(7,v,z,)dv, provided that the integral in (4.2) exists.
0
If the Formula (4.2) holds, then we have (see [1], [19])
t
o) = Te(OE60)+ [ (=9 Splt — 9)f(s.2)ds
0
¢
+/ (t — 8)* 'Sk (t — s)Bu(s)ds
0
(4.3)

v /0 (= 018t — ) [ /0 ) o(s7- R(T))dW(T)} ds,

teJ:=|0,0b],
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Here Tg(.) and Sg(.) are called characteristic solution operators and given by

Tu(t) = / B, (0)T(°0)d0
(4.4)
Sult) = a /0 ~19¢(6)T(°0)d6

Where
&(0) = Lo0tDg (077) >0,
> r 1
%Z ) 100‘”_1% sin(nra).

&, 1s a probability density defined on ]0, ool.

Remark: When £ =1,1: 2 — Z is the identity operator, we have
/ (0T (t*0)do,  Si(t) = a/ 0¢,(0)T'(t*0)do,
0

> 1
where /0 efa ( ) m

Definition 4.1.1 A stochastic process x € C(J*,H) is a mild solution of (4.1) if or each
u € L%(J,U) and ¢ € C,.(E), it satisfies the following integral equation,

x(t) = Te(t)Es(0)+ /0 (t — ) 1Sp(t — s) f(s, zs)ds + /o (t — 5)* 1Sp(t — s)Bu(s)ds

+/0t(t— $)27 1Sk (t — 5) Vosa@,f, xT,R(T))dW(T)} ds, teJ

Where Tg(.) and Sg(.) are defined as in (4.4)

The following properties of Tg(.) and Sg(.) appeared and proved in [20] are useful.
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Lemma 4.1.1 Assume (H1)-(H3) hold, then:

(1) For any fized t > 0,Tg(t) and Sg(t) are linear and bounded operators, i.e; for any
reH

MIIE

[Tzl < MIE [l [ISe(t)z]l < ()

(e
(i) {Te(t),t > 0} and {Sg(t),t > 0} are compact.

4.2 The Main Resuls

In this chapter, we shall formulate and prove sufficient conditions for the approx-
imate controllability of the system (4.1). To do this, we first prove the existence of
solutions for fractional control system. Then, we show that under certain assumptions,
the approximate controllability of (4.1) is implied by the approximate controllability of

the associated linear system.

Definition 4.2.1 Let xy(¢p,u) be the state value of (4.1) at the terminal time b corre-

sponding to the control u and the initial value ¢ . Introduce the set
R(b,¢) = {zp(¢,u)(0) : u(.) € L>(J,U)}

which is called the reachable set of (4.1) at the terminal time b and its closure in H

is denoted by R(b,¢). The system (4.1) is said to be approximately controllable on

the interval J if R(b,¢) = H; that is, given an arbitrary € > 0, it is possible to steer

from the point ¢(0) to within a distance e from all points in the state space ‘H at the time b.

to study the approximate controllability for the fractional control system (4.1), we

introduce the approximate controllability of its linear part.

DeEx(t) = Asx(t)+ (Bu)(t), te€][0,b]
(4.5)
z(0) = ¢(0)
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It is convenient at the point to introduce the controllability and resolvent operators asso-
ciated with (4.5) as.

Ly = /t(t — 5)* 1Sp(t — s)Bu(s)ds : L*(J,U) — D(E)
’ (4.6)
I = LY(Ly)* = / (b—5)*VSp(b — s)BB*Sy(b — s)ds : D(E) — D(E).

respectively,where B* denotes the adjoint of B and Sj(t) is the adjoint of Sg(t). It is
straightforward that the operator I'} is a linear bounded operator for % <a<l.

For more details, one con see [45],[14].
To establish the existence result, we need the following assumptions.
(H4)The function f satisfies the following tow conditions:
(i) For each = € C,, the function f(.,z) : J — Z is strongly measurable, and for each

t € J, the function f(¢,.) : C, — Z is continuous.

(ii) There is a positive integrable function n € L'([0,]) and a continuous nondecreasing

function =; : [0, 00) — (0, 00) such that for every (¢,z) € J x C,, we have

ek
E|f(t, 2)|* < nt)Zs(]|z]]?), hgninf# =Ar < 0.
—00

(H5): For each (t,s) € J x J, the function H(t,s,.) : C, — H is continuous, and for each
x € C,, the function H(.,.,z) : J x J — H is strongly measurable.

(H6): The function o satisfies the following tow conditions:

(i) For each (t,s,z) € Jx JXC,, the function o(t,s, .,.) : C, x H — LY is continuous, and

for each x € C,,y € H, the function o(.,z,y) : J x J — LY is strongly measurable.

(ii) There is a positive integrable function m € L!([0, b]) and a continuous nondecreasing

function Z, : [0, 00) — (0, 00) such that for every (¢, s, z, H) € JxJxC,xH, we have

t : 2 =, (k
/ EHU(@&%/ H(s,T, $)d7')H <m(t)Z,(||x]|*), liminf oK) _ A, < oo.
0 0 LY koo k
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The following lemma is required to define the control function. For more details see
[46].[48]

Lemma 4.2.1 [46/,/48] For any &, € L2(Fy, D(E)) there exists ¢ € L%(Q, L2(J,LY))
b
such that &, = Exy, + / d(s)dW (s)

Now for any k > 0 and 2, € L*(F,, D(E)) , we define the control function.
b ~
wt,z) = (b—t)*"'B*SL(b—t)(el + rg)*l{mb + / O(s)dW (s) — TE(b)Egb(O)}
—(b—t)*"'B*Sk(b— 1) /0 (el +T5)71(b—1)*"*Sg(b— s)f(s,x(s))ds
—(b—t)1B*S;(b— 1) /b(d T — 1) Sp(b — s)
><{ /S o(s,7,x,, R(T))dW(T)}ds.
(4.7)

4.2.1 Existence theorem

Let us now explain and prove the following theorem about the existence of solution for

the fractional system (4.1)

Theorem 4.2.1 Assume that (H1)-(H6) hold, then for each ¢ > 0, the system (4.1)

has a mild solution on J provided that.

M2||E71||2b2a
a’T?(«)

ML o M

16
4+ | B|I*= B
(4181 G 1B s T

X [Af supn(s) + Ay supm(s)| <1
seJ seJ
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Proof: For all € > 0, consider the operator P, : C(J*, H) — C(J*,H) defined by
¢
(Pex)(t) = Tr(t)Ee(0)+ / (t — 5)* 'Sp(t — s)Buc(s, ¥)ds

—I—/ (t — ) 1Sp(t — s)f(s, xs)ds

(Px)(t) = o(t), —-r<t<O0.

We shall show that for all € > 0, the operator P, has a fixed point, which is then a
mild solution for the system (4.1). To prove this we will employ the schauder fixed point

theorem.

For each positive number ¢, define B, := {z € C(j*,H) : ||z(t)||* < ¢,t € J*}. Then,
for each ¢, B, is clearly a bounded closed convex subset in C(j*,#H). The proof will be

given in several steps.

step 1. We show that there exists a positive number ¢ := ¢(€) such that P.(B,) C B,.
If it is not true, then for each positive number ¢, there exists a function 29(.) € B,, but
P.(2) € By, that is, E||(P.z?)(t)||* > ¢ for some t = t(¢q) € J. One can show that

¢ < B[P < BITe@EO) + 48] [ (¢~ 5) 1St — 5) Buuls. )|

Y

/ot(t ) 1St — s){ /OS o(s, 7, x,, R(T))dW(T)}dSH2 _ 424:Ii

=1

+4IE’

Let us now estimate each term above I;,i=1,...,4; We have

I < MP| E7YPE[E6(0)]*. (4.9)
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Using the assuption (H4) and lemma 4.1.1, we have

I, < E Ut “(t_S)a_ISE<t_S)f(saxs)”d‘s:r

o1z [ _ t o
< M [ [ o s

t

< MY [ (- s) R (s, 2| Pds (4.10)
t

< MR [ — sy n(s)Z(1(s)[?)ds

2 1112 o
< MIESLEE (q) supn(s).
seJ

A similar argument involves Bukholder-David-Gundy’s inequality and assumptions
(H5),(H6); we obtain

I3

IN

IN

IN

IN

Iy

B[ [ 1 sete -9 [ otsran R<T>>dw<7>}|rdsr

t
MR [ (1= ) Ello (s, 7,2, R(7))dW ()| *ds

M (a) «

t t
W%&ds/ (t—s)‘“(/ Ello(s, 7, -, R())[3ydr ) ds (4.11)

t
2 E—112 po o —
SIS [ 9 tm(s 2l (s) s

M2 B2 p2e

2 =.(q) supm(s).
@) o2 (9) 561:; (s)

< E [/t I(t — 5)*LSp(t — S)Bue(s,x)Hdsr

IA

t t
SN [ ¢ =0t [ o) Bl )
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t
< MHBHW/@_S)&1dleHue(s,x)sz8-

Further, by assumptions (H4)-(H6) and the Holder inequality, we get

Elfuc(s, )|

IN

Therefore,

Where

M1 —

2 112 R b, 2
5| Bl e (0 — 1) [4H]Exb+/ B(s)dW (s)

b 2
B To(DBGO)P +4B| [ 10— 5)° el = 5) (5.4
+4IEH/Ob ||(b—3)a_1SE(b—s){/:EHa(s,T,xT,R( )W (r }dsH }

b
ANBIPEE G — 6 [21Es, + [ EIG()Pds

_ 2 =112 20 —
M| ETYPE| ES0)|1? + M- S Er(a) sup ns).
%%Eg(q) sup m(s)} :
seJ
M2 E 112 20 M2 E 112 3
I< %HBHQ L (4.12)

b
2B + [ EI9() Pds + M| E P B

2 —11|2 12
M2|[E-Y|2 p2o = M| E7H? 6%
+ I'2(a) F'_'f(q> ilel? n(s) + Fg(a) EHU(Q) 22-5) m(S) .
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Combining these estimates (4.8)-(4.12) yeilds
¢ < E[(P)()|?

2| p—112p2a [— —_
< My + AL 2 (g) supn(s) + 2, (g) supm(s)|
(4.13)

M2 E-1||2p2 M2|E-1|]2 M?|E~L|2p%
AL 28 AL e LI

x |E¢(q) supn(s) + Z4(q) supm(s)|.
seJ seJ
Where
M, = AM2|E7PE|EG(0)|? + 2LES L5 B2 | B2 AL L pet

I (a)a?
b A
<[20Ea+ [ Blo()|ds + 22 PEIES(O)]].
Dividing both sides of (4.13) by ¢ and taking ¢ — oo, we obtain that

MZHE—l ||2b2a
a?T? ()

MBI
T2(a) b~ T2 (a) )X[Af(q) supn(s)+A,(q) supm(s)] >1

seJ seJ
Which is a contradiction to our assumption. Thus, for € > 0, for some positive number
¢, P.(B,) C B,.
step 2: We show the set P.B, = {P.x : x € B,} is an equicontinuous family of function.

R

Let 0 <n <t <bandd > 0 such that |Sg(s1) — Se(s2)|| < 7, for every sy, s9 € J with
|s1, 9] < d. For x € B,,0 < |h| <d,t+ h € J, we have

E[|(Pex)(t + h) — (Pex) (1)

< 10 7s(t + h) = Te®)[IPE[ E¢(0)|

2

10K /t ((t Fh—s) = (t— s>a*1)3E(t 4 h — 5)Bug(s, )ds

2

t+h
+10E / (t+h—s)*"'Sg(t +h — s)Buc(s,z)ds
t

2

+10E /Ot(t — g)o1 (SE(t Y h—s)— Syt — 5)>Bue(s, 2)ds
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+10E /t ((t YRl (t— s)afl)sE(t + = 8)f(s,2)ds
t+h

+10E / (t+h—3)*"'Sp(t+h —s)f(s,25)ds

+10E /t(t —5)* ! <SE(t +h—s)—Sg(t— s))f(s,a:s)ds

+10E /tHh(t h—8) T Syt + R — s) {/0 (s, 7,27, R(T))dW(T)} ds

2

2

2

2

+10E /Ot (<t +h—s)* T = (t - s)““l)SE(t +h—s) {/O (5,7, 21, R(T))dW(T)} dsH2

+10E /Ot(t )" (Sp(t+h— )~ Sp(t — 5)) {/0 o (5,7, 70, R(T))dW(T)} dsHQ.

Applying Lemma 4.1.1 and the Hoélder inequality, we obtain

IA

E[|(Pex)(t + h) — (Pex)(1)]|*

10(|Tx(t + k) — Te(®)|E[| Eo(0)||?

t
PEESEIBI? [tk 9 = (b 5 s
0

t

<[ (0 n= s = = 9B P
0

M2 EZ? one [ a-1 2

+1OWHB” . (t+h—5)* El|ue(s, x)||*ds
t

t
—uw%ﬂBw/kvww1mm@wmws
0

¢
+10M2F”2?;) I / (t+h—s5)*"t—(t—s)'ds
0

<[ (=t = = o) El G s
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B t+h
10D [ (4 b= 5)° T | f (s, 2, |*ds

@ t
t
—|—10772b§/ (t —8)*'E|| f(s, )| *ds
0

t
+102002 / (t+h—s)*" = (t—s)*'ds
0

X /Ot <(t Y h—s)ot— (f— s)a—l)En /0 o(s,7, 2., R(r))dW (7)||%ds

t+h s
proMee [Ty s)o“lEH/ o (5,700, R(7))W (7)[2ds
t 0

«

t S
—|—10n2%/ (t —s)* 'E| / o(s, 7, 2., R(T))dW (1) |*ds
0 0
By assumptions (H4)-(H6), we have
E[[(Pex)(t + h) = (Pex)(1)]|?

< 10|TE(t + h) — Te®)IPE[ E6(0)]*

t

FAEE | B2 / (L4 h— )™ — (1 — ) ds

t
x / (=927 = (¢ = ) )Ellucls, 2)|*ds

0

2 —1112 t+h
HOE B [ 4k 5) B (s, ) s
t
t
11072 | B2 / (t — 5)* Elluc(s, z)|*ds
0

MR ' '

+1OF”2—(Q)Ef(q) / (t+h—8)*"—(t—s5)ds
0

X /0 t ((t YRl (t— s)a_1>n(s)ds
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«

3 t+h
HOMESE 2 () [ b= 9 (o)
t
t
H07EE) [ -9 n(s)ds
0
M2|E—1|? ! oa=1 o Na—l
+10= 55— | (E+h—s) (t—s)* ds
0
t
<[ (0 n= 90 = - 9 m(s)sa)ds
0

«

) t+h
A0z ) [ = s
t

¢
+10n2 22 [ (t = 5)*'m(s)Z4(q)ds.
0

Therefore,for e sufficiently small,the right-hand side of the above inequality tends to zero

as h — 0. On the other hand, the compactness of Tz and Sg,(Lemma 4.1.1 implies the

continuity in the uniform operator topology. Thus,the set P.B, is equicontinuous.

Step 3. The operator P, maps B, into a precompact set in B,. To prove this, we first
show that the set V,(t) = {(Pex)(t) : « € B,} is precompact in H, for every ¢ € J.This is
trivial for ¢ € [—r, 0], since V,(t) = {#(¢t)}. Let 0 <t < b be fixed and 1 be real number

satisfying 0 < n < t. For § > 0, define an operator P"° on B, by

/ £(0) B T(t°6) B (0)d0
+a/ / —5)* (D) E <(t—s) 9>Bu6(s,x)d¢9ds
ta / / ) OB ((t — 5)°6) F(5, ) a0ds

+a/tn/ Ot — 5)° "€, (0) B~ ((t—s) 9)

X {/ (s, 7,20, R(T ))dW(T)}d&ds

0
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— T0s) / €. ()BT (10 — 1°5) E(0)db
oo [ / 0t = "0 )BT (1 = 9% — ") Bu, (s, )b
s [ [0 6@ (10— 90— ) 1o, s
o[ [

x {/O (s, 7,20, R(7))dW (1 )}d@ds.

Since E~! is compact operator, the set {(P"%z)(t) : + € B,} is precompact in H, for
p P € q

/‘\

T((t - 5)%0 — naa)

every 0 <np <t,d>0.

Moreover, for each € B,;, We have:

E[|(Pex)(t) — (Prx)(t)]*

2

E-'T(1°6) E(0)d6

+7a’E //6 )L (O ET ((t—s)o‘9>Bue(s,x)d9ds i

+70?E /tn/ N () on <(t—s)°‘€)Bu€(s,x)d9dsH2

) (4.14)

+70°E / / 5ol (0) B ((t—s)a9>f(s,xs)d9ds

+70?E /t n / 0t — )" € (O)ET((t — 5)70) (s, 2,)dods i

702K // — )2l (0) B~ ((t—s)o‘9>

) {/OSU(S,T,xTvR(T))dW(T)}d9d8H2
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// (t = )" e )ET (¢~ 5)°6)

ZJ

+7a°E

« {/Osa(s,f,xﬂm VAW (7 }deds

A similar argument as before can show that

)
Iy < TAP| PR E(0)) / £ (6)1, (4.15)
0

J

IN

70%E| // 16(t — 5)°~1€.(0) B~ <(t—s)aé)Bue(s,x)deHdsr

IN

t t g 2
7a2||BH2M2HE‘1||2/0 (t - s)° 1ds/0 (- s)° 1E|]ue(s,x)||2ds(/o 0.(0)d0)

t 4 M2 E—l 2 2
ratiparl- i [ oo (1B e as( [ ocos)’

(4.16)

IN

J3

IN

t t 6 2
B [ (= s ds [ (e s s o)|Pds( [ 66u(6)d6)
t—n t— 0

n

IN

t 4 M2HE—1”2 00 2
2| B|I2M2|| B0~ t—s)* =< |BIIP—=s———b"""M; )d / 0¢,(0)do
T BEMEE P [ (¢ (I gy Jas ([ oc0)i0)

IN

t 2 —11|2
702 || B2 M| B [2n° . al(i MIE"] b(HM>d
I (14a) /t—n( 8) 2 H || ]._‘2(0[) 1/ds.

(4.17)

t t )
L < TaM2|EP? / (t — 5)°ds / (t = )" B] (s, ds / 0. (0)d6)
0 0 0

< TaMZ| B2 (q) /Ot(t—s)a—ln(s)ds(/059ga(9)d9>2.

(4.18)
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and
2

t t é
B2 1M [ (s s [ (-9 Bl s lPas( [ o6u(6)d6)
t—n t—n 0

2

< T st [ = ot [ oc009)

IN

t
e L= [ (o sy tn(s)as.
t—n

(4.19)
Similarly, employing Burkholder-Davis-Gundy’s inequality, we further derive that

Js < TaM?|E- 1||2ba/ _ gy 1]E||/ 5,7, 20, R(T))|| ds</oooega(9)d9>2
< TaM?|E|?°Z, (g )/Ot(t—s)alm(s)ds</ooo €§a(9)d9)2.

(4.20)

and

t S 2
I < 704M2||E‘1H2n°‘/ —5) 1IE||/ o(s, 7,2, R ))H2d5</ 0¢0(6)d0)
t—n 0

t

7C|(M2 E—l 2o a—

T IE () / (t — 5)* m(s)ds.
-n

IN

(4.21)
Recalling (4.14), from (4.15)-(4.21), we see that for each x € B,

E|[(P.x)(t) — (Pg’éx)(t)||2 —0 as n—0",6 = 0".

Therefore, there are relatively compact sets arbitrary close to the set {(P.x)(t) : € B,};
hence, the set {(P.x)(t) : x € B,} is also precompact in B,.

Finally, combining Step 1 to Step 3 with Arzela-Ascoli theorem, we conclude that for
all € > 0, P.B, is precompact in C(J*, H).Hence,P, is a completely continuous operator

on C(J*,’H).From the Schauder fixed point theorem, P, has a fixed point in B,.Any fixed
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point of P, is a mild solution of (4.1) on J satisfying (P.x)(t) = x(t) € H.

4.2.2 Approximate controllability result

Further, to prove the approximate controllability result, the following additional assump-
tion is required;

(H7) The linear system (4.5) is approximately controllable.

(H8) The functions f(t,z) : J x C, — Z and o(t,s,x,y) : J X J x C. x H — LY are
bounded for all t,s € Jx € C, and y € H

Remark. In view of [45], the assumption (HT) is equivalent to eR(e, I'§) = e(e[+I5)~1 — 0

as € — 0 in the strong operator.

Theorem 4.2.2 Assume that the assumptions of Theorem (4.2.1) hold and in addition,
(H7) and (H8) are satisfied. Then, the fractional control system (4.1) is approximately

controllable on J.

Proof:Let z¢ € B, be a fixed point of the operator P.. Using the stochastic fubini

theorem, it is easy to see that

(b)) = Ip—e(el + Y1 {Eib —l—/o d(s)ds — Tp(D)Ed(0)
—1—6/0 (el +T°)7Hb —5)*'Sp(b — s)f(s,2%)ds

+e /b(d + T — 8)* ' Sp(b — )

x{/ ST,xT,/ H(r,v,2¢) du)dW(T)}ds.

Moreover, by the assumption (H8), there exists Ny > 0 and N, > 0 such that

1 f(s,29)]|> < Ny, llo(s T,:UT,/ H(t,v,25)dv||* < N,, and consequently, there is a

) T

sequence still denoted by {f(s,z%),0(s, T, xS / H(r,v,x})dv)} weakly converges to say

o(s,T, / H(r,v,x5)dv)}. Thus, from the above aquation, we have
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Ellz<(b) — @l* < 6lle(el +T0) " [Ed, — Te(b) ES(0)]|?

+6E( /0 ’ le(el + rg)%(s)dsuigds)
+o5( [ (b= ) elel + T4 16— 5)[F(5,05) = S(s)ds)

+6E< /Ob(b — $)°e(el +Tt) " Sp(b— s)f(s)||ds>2

b

+6E< (b—$)°"le(el + T8 Sp(b — s)

X [/O 5,7, x/ H(r,v,z¢ du) - a(s,T, /OTH(T, u)du)]dW(r)] Hds>2

+6E( /0 b(b — )% Y|e(el + T2) " Sp(b — s)

« Uos[a(s,f, /OTH(T, y)du)dW(T)} ||ds)2

b
165 /0 (b— )2 (el +T5) " Sp(b— )

« VOS[O—(S,T, /OTH(T, V)dV)dW(T)] ||ds>2.

On the other hand, by assumption(HT) for all 0 < s < b, the operator is e(el + I'§)~?

S—

strongly as € — 0T, and moreover ||e(e/ +T%)~!|| < 1. Thus, by the Lebesgue’s dominated
convergence theorem and the compactness of Sg(t), we obtain E||z¢(b) — #]|> — 0 as
e — 07. This prove the approximate controllability of (4.1)

Remark: theorem (4.2.2) assume that the operator E~! is compact and consequently
Sg(t) is compact (lemme(4.1.1)). Therefore, the associated linear control system (4.5) is
not exactly controllable. Thus, Theorem (4.2.1) has no analog for the concept of exact

controllability.
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4.3 An example

In this chapter, we consider an example to illustrate our main theorem. We consider the

following fractional stochastic integro-partial differential equation in the form

oy <z(t, T) — Zpo (1, 93)) — Za(t,z) = Bu+ iy (t, Zpz(t — T, :v))
—l—/o 13 (t, S, Zez (8 — 1, T),
/OS Lo (3, T, Zoe (T — T, x)>d7> dp(s) (4.22)

0<z<m7>0,teJ=10,1]
) =0, £>0
— o(t, 1), 0<z<m -1<t<0,

where () is a standard cylindrical Wiener process in H defined on a stochastic space

(Q, F,P,{F;}) and “0;" is the Caputo fractional partial derivative of order 0 < o < 1.

Take H = Z = U = L?*([0,7]) and define the operator A : D(A) C H — Z and
E:DA) CH— Zby Az = —z,, and Ez = z — z,,, where each domain D(A) and
D(FE) is given by
{z € H; 2, z, are absolutely continuous, z,, € H and 2z(0) = z(w) = 0}.

Then A and E can be written, respectively, as [42],

Az = an(z,zn)zn, z€D(A) and Ez = Z(l +n?) (2, 20)20, 2 € D(E).
n=1 n=1

Where z,(z) = \/g sin(nz),n = 1,2... is the orthonormal set of eigenvectors of A and

2, 2y) is the L? inner product. Moreover, for any z € H, we get
y

- (o) 1 B e __n2
Elz= Z T (2,2n)%0, —AE 'z = Z m(%zn)zm
n=1 n=1

and

0
—n2

T(t)z = Z e+ (2, 2) Zp.

n=1
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Define an infinite-dimensional space U by U = {u u = Zunzn} with {Z U < }.

n=2 n=2
The norm in U is defined by ||ully = >_o2, U2 Now, define a continuous linear mapping
B from U into Z as Bu = 2uszy + Y oo Up2y for u=>3 " s u,z, € U.

We assume that

(i) The operator B : U — Z with U C J, is a bounded linear operator .
(ii) The nonlinear operator y; : [0, 1] x H — Z satisfies the following conditions:

(a) For each t € J, ju1(t, 2) is continuous.
(b) For each z € H, j11(t, 2) is measurable.
(c) There is a constant v¥(0 < v < 1) and a positive integrable function

v € L'([0,1]) such that for all (¢,2) € [0,1] x H

[l (s 2)lleo < 7 (@)l[2]]5
(iii) The nonlinear operator ps : J X J x H — H satisfies the following conditions:

(a) For each (t,s) € J x J, ua(t, s, z) is continuous.

(b) For each z € H, us(t, s, z) is measurable.

(iv) The nonlinear operator ps : J x J x H x H — L(K, Z) satisfies the following
conditions:

(a) For each (t,s,2) € J x J x H,us(t,s, z) is continuous.
(b) For each z € H, us(t, s, z) is measurable.

(c) There is a constant v¥(0 < v < 1) and a positive integrable function

5 € L(]0,1]) such that for all (¢,s,2,y) € J x J x H x H

t S
/ st .2, / o5, 7, 2)dr) | ds < (8)12I1%
0 0
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JH) — Z by f(t,2)(x) = pi(t, 2(—7)(x)), and

Define an operator f : [0,1] x C([—1,0]
(t,s,2) €10,1] x [0,1] x C([-1,0],H),

let H(t,s,2)(x) = pa(t, s, ze(—1)(T)),
o(t, s, 2, /OS H(s,T, z)d7)>(x) = U3 (t,s, Zpzs /OS pa(s, T, zm(—r)(x))d7>, x € [0, 7]

On the other hand, the linear system corresponding to (4.22) is approximately controllable
(but not exactly controllable). Thus, with the above choices of A, E,| B, i1, 2 and pus, the
problem (4.22) can be formulated abstractly as

cDa<Ez(t))+Az(t) = Bu(t)+ f(t,z) + /O t0<t,s,z, /0 SH(S,T,z)dT))dW(x),

te J z(t) = o(t).

Also, all the conditions of Theorem 4.2.2 are satisfied. Hence, by Theorem 4.2.2 the

fractional control system (4.22) is approximately controllable on J := [0, 1].



Conclusion

We are focused on establishing the approximate controllability result for a class of
fractional stochastic differential systems involving the Caputo fractional derivative in

Hilbert spaces.

By employing fractional calculus, fixed-point technique and solution operator theory,
sufficient conditions for the approximate controllability of semilinear fractional stochastic
dynamic system are formulated and proved under the assumption that the associated

linear system is approximately controllable.

Our further work will be devoted to study approximate controllability of the above
problems via characteristic solution operators with the help of the theory of propagation

family and the techniques of the measure of noncompactness.
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