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Abstract This paper is mainly concerned with controlled stochastic evolution equa-
tions of Sobolev type for the Caputo and Riemann—Liouville fractional derivatives.
Some sufficient conditions are established for the existence of mild solutions and opti-
mal state-control pairs of the limited Lagrange optimal systems. The main results are
investigated by compactness of fractional resolvent operator family, and the optimal
control results are derived without uniqueness of solutions for controlled evolution
equations.
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1 Introduction

Fractional calculus is an important generalization of ordinary differentiation and inte-
gration to arbitrary non-integer order, which has been regarded as one of the most
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powerful tools to describe long-memory processes in the last decades. Many phenom-
ena from viscoelasticity, electrochemistry, nonlinear oscillation in mechanics, among
others, can be modeled by differential equations involving fractional derivatives. We
refer the reader to monographs [1,2] for more details. The optimal control is one of the
fundamental topics in the field of mathematical control theory, which plays a key role
in control systems [3,4]. In recent years, solvability and optimal control governed by
fractional differential equations have been considerably studied. For instance, the exis-
tence and optimal control for semi-linear fractional finite time delay evolution systems
of order ]0, 1[ were investigated in [2]. Liu and Wang [5] considered the solvability and
optimal controls for systems governed by semi-linear impulsive fractional differential
equations of order ]0, 1]. Since noise or stochastic perturbation are unavoidable in real
world [6,7], it is of interest to consider stochastic effects in optimal control problems.
Balasubramaniam and Tamilalagan [8] investigated the solvability and optimal con-
trols for fractional stochastic systems of order in ]0, 1]. Yan and Jia [9] discussed opti-
mal controls for fractional stochastic functional differential equations of order |1, 2].

On the other hand, Sobolev-type evolution equations find wide applications in
mathematical models such as flow of fluid through fissured rocks, thermodynamics,
propagation of long waves of small amplitude and so on; see for instance [10,11]
and references therein. Sobolev-type fractional equations have attracted great inter-
est recently. There are already some fundamental results on Sobolev-type fractional
equations of order in ]0, 1]. For example, Zhou gave some controllability results on
Sobolev-type fractional systems in [2]. Debbouche et al established some sufficient
conditions for the existence of optimal multi-controls governed by Sobolev-type frac-
tional equations in [12]. Benchaabane and Sakthivel [13] investigated the existence and
uniqueness of mild solutions for a semi-linear Sobolev-type fractional stochastic dif-
ferential equations in Hilbert spaces. In above-mentioned topics, the solution operators
of Sobolev-type fractional equations were obtained via the so-called subordination for-
mulas of a strongly continuous semigroup. However, in order to ensure the existence of
such operators, is necessary an order of fractional integration in ]0, 1[ (for the Caputo
fractional derivative) and the existence and compactness of certain inverse operator.

In this paper, we study the existence and optimal controls for Sobolev-type fractional
stochastic evolution equations of order in ]1, 2[ in Caputo and Riemann—Liouville
fractional derivatives. We also note that there are few results available on existence
and optimal controls for Sobolev-type fractional stochastic evolution equations of
orderin |1, 2[.

The rest of this paper is organized as follows. Section 2 presents the problem to
study in this paper. Section 3 collects the Preliminaries. Sections 4 and 5 are devoted
to the existence and optimal controls for addressed systems. Section 6 gives some
applications and in Sect. 7 we present some Conclusions.

2 Problem Statement

The main objective of this paper is to investigate the following Sobolev-type fractional
stochastic evolution equations of the order @ €]1, 2[
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W) = Ax) + £, x0) + B + 50, x0T, 1
Ex(0) = Exo, (Ex)'(0) = Exj, (1)
and
0“(Ex)(r) = Ax(t) + f(t, x(1)) + B@)u(r) + Z(t, x([))d‘zt(t), tel
E(go % 0)(0) = Exo, (E(g2_q %)) (0) = Exi, @)

where I := [0, b], 97 and 9 denote, respectively, the Caputo and Riemann-Liouville
fractional derivatives, the state x(¢) takes values in a separable Hilbert space H with
inner product (-, -)73¢y and norm || - |3, A and E are two closed linear operators defined
on H with domains D(A) and D(E), respectively. {W(#)},>0 is a given K-valued
Wiener process with a finite trace nuclear covariance operator Q > 0, and K is another
separable Hilbert space with inner product (-, -)xc and norm || - || xc. The control u takes
values from a separable reflexive Hilbert Y, B : I — B(Y,H), f : I x H - H,
¥ : I xH — B(K, H), which will satisfy some additional conditions. Here, B(/C, H)
denotes the space of all bounded linear operators from K into H. If L = H, then we
just write B(KC). The function “g,(-)” and its finite convolution “x” will be specified
later.

Observe that the change of variable y(r)

dw )
o y(@) = Ly(1) + g(1) + B(@)u(t) + h(1) dt(t),y(O) = y0,¥'(0) = yi, where

g(t) = E7Vf(t,x(0)), L = AE™', h(t) = E7'S(t,x())(t) and yo = Exo,
D(L) = E(D(A)), y1 = Exi. Then, formally the system (1) can be studied by
above reduced system. However, this change of variable needs the existence of E~!
as a bounded operator, which in general is restrictive. On the other hand, a com-
mon assumption to deal with the problem (1) is: E, A are closed linear operators;
D(E) C D(A) and E is bijective; and E lisa compact operators. In this case,
—AE~!is abounded operator which generates a uniformly continuous Co-semigroup.
See for instance [13,14] and the references therein.

In this paper, we establish sufficient conditions for the existence of mild solutions
to (1) and (2). And then we prove the existence of optimal state-control pairs of the
limited Lagrange optimal systems governed by (1) and (2). The solution operators for
(1) and (2) are directly expressed as fractional resolvent operator family generated
by the pair (A, E) without assuming the existence or compactness of £~!. The main
results are investigated under the mixed Carathéodory and Lipschitz conditions via
compactness of fractional resolvent operator family, and thus, the optimal control
results are derived without uniqueness of solutions for controlled evolution equations.

Ex(t) allows to write (1) as

3 Preliminaries
In this section, we list some basic definitions, notations and results. For more detailed

facts on stochastic and fractional differential equations, see [1,2,15] and references
therein.
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Let (2, F, P) be a complete probability space equipped with a normal filtration
Fi,t € I satisfying the usual conditions (i.e., right continuous and F( containing
all P-null sets). For O-Wiener process on (€2, F, P) with linear bounded covariance
operator Q satisfying tr Q < oo, we assume that there exists a complete orthonormal
system {e, },>1 in KC, a bounded sequence of non-negative real numbers {1, },>1 such
that Qe,, = A,e,, and a sequence {W,},>1 of independent Brownian motions such
that (W(1), e)c = Y o0 | N/ Anlen, e)cWy(t), fore € K,t € I and F, = FV,
where ]—"tW is the o-algebra generated by {W(s) : 0 < s < t}. Let L>(2, H) be the
space of all F,-measurable square mean integrable random variables with values in
the Hilbert space H. We denote by C (I, L>(2, H)) the space of continuous maps

from I into L?($2, H) satisfying the expectation condition sup IE||)c(t)||2 < o0. Let
tel

C(I, 'H) be the closed subspace of C (I, Lz(Q, ‘H)) consisting of measurable and F;-
adapted H-valued process x € C(I, L*(2, H)) endowed with the norm ||x|lc =

2
<sup]E||x(t)||2> . Then (C, || - |l¢) is a Banach space.
tel

In what follows, we introduce the admissible control set. Let Y be a separa-

ble reflexive Hilbert space from which the control u takes values. Let L%_-(I ,Y)
be the closed subspace of sz(l x 2,7Y), consisting of all measurable and F;-
adapted, Y -valued stochastic processes satisfying the condition [£ fé’ ||u(t)||§,dt < 00,

1
and furnished with the norm ||u = (JE s ||u(t)||§dt)2. Let P(Y) be a class of

nonempty closed and convex subsets of Y. We assume that the multivalued map
U : I — P(Y) is graph measurable, /() C E, where E is a bounded set of Y.
The set Uy := {u € L%_-(I, E) : u(t) € U(t) ae.t € I} is called the admissible
control set, and from [16] it follows that Uyq # .

For o > 0, we define g, (¢) := %, fort > Oand g4 (1) = O0fors <0, where I'(+)
is the Gamma function. We also define gg = §¢, the Dirac delta. For ¢ > 0, n = [«]
denotes the smallest integer n greater than or equal to «. The finite convolution of f

and g is defined by (f * £)(t) := [y f(t — 5)g(s)ds.

Definition 3.1 Let @ > 0. The w-order Riemann-Liouville fractional integral of v is
defined by J¥v(¢) := (gq * v)(¢). Also, we define J%as 7% (1) = v(1).

Definition 3.2 Let « > 0. The a-order Caputo and Riemann-Liouville fractional
derivatives of v are defined, respectively by 97 v(?) 1= (gn—a * v (¢) and 3%v(¢) =
L (gn—a * V)(t), where n = [a].

In the following, we recall some results on fractional resolvent operator family
{Sg ﬂ(l‘)}zzo, which can be found in details in [17,18]. The E-modified resolvent
set of A, pg(A), is defined by pp(A) :={A € C: (AWE — A) : D(A) N D(E) —
H is invertible and (A\E—A)~! € B(H, [D(A)ND(E)])}. The operator (A\E —A) ! is
called the E-resolvent operator of A. A strongly continuous family {7 (¢)};>0 € B(H)
is said to be of type (M, w) or exponentially bounded if there exist M > O and w € R,
such that ||T(¢)|| < Me®" for all t > 0. Note that, without loss of generality, we can
assume w > 0.
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Definition 3.3 Let A : D(A) € H — H, E : D(E) € H — H be closed linear
operators on a Hilbert space H satisfying D(A) N D(E) # {0}. Let o, 8 > 0. The
pair (A, E) is said to be the generator of an («, §)-resolvent family, if there exist
a constant u© > 0 and a strongly continuous function Soli PR [0, oo[— B(H) such

that SE , (¢) is exponentially bounded, {A% : ReA > u} C pg(A), and for all x € H,
B p y P

o
APE (AYE — A)_1 / _“SE (t)xdt ReA > . In this case, {Sa ﬁ(t)},>0
is called the (o, B)-resolvent family generated by the pair (A, E).

Definition 3.4 The resolvent family {S ﬁ(t)}t>0 C B(H) is said to be compact, if

for every t > 0, the operator S ﬂ(t) 1s a compact operator.

Lemma3.l Leta > Oand 1 < B < 2. Suppose that {SEﬂ(t)},>o is the (a, B)-

resolvent family of type (M, w) generated by (A, E). Then, the function t > Sa,ﬂ(t)
is continuous in B(H).

Lemma 3.2 If(A, E) generates an («, B)-resolvent family of type (M, w) and y > 0,
then (A, E) also generates an (a, B + y)-resolvent family of type ((% , a)) .

Lemma3.3 Leta >0,1 < B <2and {SEﬂ(t)},>0 be an (o, B)-resolvent family of
type (M, w) generated by (A, E). Then, the following assertions are equivalent: (i)

SaE.ﬂ (1) is a compact operator for all t > 0; (ii) E(WE — A)~! is a compact operator

forall i > w'/?.

Lemma34 Letl < o < 2, and {SEl(t)},>0 be the («, 1)-resolvent family of type

(M, w) generated by (A, E). Suppose that ¢ — SE o 1 (t) is continuous in B(H). Then,

the following assertions are equivalent: (i) Sf,l () is a compact operator for all ¢t > 0;

(ii) E(wE — A)~!is a compact operator for all 1 > w!/%.

3
Lemma 3.5 Let 3 <o <2, and {S(Ea_l(t)},zo be the (a, a — 1)-resolvent family of

type (M, w) generated by (A, E). Suppose that t +— S(f’a_l (¢) is continuous in B(H).
Then, the following assertions are equivalent: (i) Sf’af] (t) is compact for all t > 0O;

(ii) E(WE — A)~ " is compact for all u > o'/*.

Finally, we recall the following results, which can be found in [19].

Lemma 3.6 If K is a compact subset of a Banach space X, then its convex closure is
compact.

Lemma 3.7 The closure and weak closure of a convex subset of a normed space are
the same.

Lemma 3.8 Let C be a closed, convex and nonempty subset of a Banach space X.
Let operators N1, N satisfy that: (i) If u,v € C, then Nyu + Nrv € C; (ii) Ny is
a contraction, (iii) Ny is compact and continuous. Then, there exists z € C such that
z = Niz+ Naz.
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4 Existence of Mild Solutions

In this section, we shall establish some existence results of mild solutions to systems
(1) and (2) under the mixed Carathéodory and Lipschitz conditions. Let us list the
following assumptions.

(A1) The pair (A, E) generates the («, 1)-resolvent family {SDE 1(}i=0 of type

(M, w), EQYE — A)~" is compact for all A% € pg(A) with A > .

(A2) f : 1 xH — 'H satisfies the following conditions: (a) For a.e. t € I, f(t, -)
is continuous, and for each x € H, f(-, x) is measurable; (b) There exists a
function ¢ € L' (I, %) such that E|| £ (z, x)||> < ¢(OE|x||>,Vr € I, x € H.

(A3) B : I — B(Y, H) is essentially bounded, i.e. B € L*°(I, B(Y, H)).

(A4) The function ¥ : I x H — B(K, H) is continuous and there exists a constant
Ls > Osuchthat E[|Z(t, x) — =(t, y)||> < LsE|x — y||>, t € I, x,y € H.

(H1) Let I < o < 2, and the pair (A, E) generates the (¢, « — 1)-resolvent family
{S(fo(f1 (t)}s>0 of type (M, w) and the operator E(A*E — A Lis compact for

all A% € pp(A) with A > a)é

Definition 4.1 An F;-adapted stochastic process x : I — H is called a mild solution
to (1), if for each ¢ € [ it verifies the following integral equation

t
x(t) = S& (Dx0 + (g1 % Sp D (O)x1 + /0 (8a—1* St )t — 5) (s, x(5)dW ()
t t
- / (8a—1* Sp Nt — 5)B()u(s)ds + f (a1 % S§1)(t — 5) f (s, x(5))ds.
0 0

Definition 4.2 An F;-adapted stochastic process x : I — H is called a mild solution
to (2), if for each ¢ € [ it verifies the following integral equation

t
x(t) = SL o 1(Ox0+ (g1 % SF oy D(Ox1 + /0 (81 % SE o )t — $)B(s, x(s))dW (5)
t t
+ / (g1 % SE oy Dt — $)B(s)u(s)ds +/ (g1 % Sy Dt — ) f (s, x(5))ds.
0 0

Theorem 4.1 If conditions (Al)—(A4) hold, then the system (1) has at least one mild
solution on I provided that

M2€2whb 1
10 0)2(“—1) |:§||¢||L1 +L2:| < 1. (3)

Proof For a constant r > 0, we define B, := {x eC(LLH):Elx®))><r t e I}.
We further define the map N := Ny + N, : C(I, H) — C(I, 'H) as

(N1x)(8) := SE (x0 + (g1 % SE D (0)xy

t
4 / (8a—t * SE)(t — )5 (5. x(s))AW (s),
0
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t
(Nax)(1) := /o (8u—1 % Sy )t = $)Lf (5, x(5)) + Bls)u(s)ds

Obviously, the fixed points of N are mild solutions of the system (1). We shall show
that N admits a fixed point. The proof will be given in several steps.

Step 1 There exists a constant » > 0 such that N(B,) C B,. Indeed, if it is not true,
then for each r > 0, there exists x € By, E|(Nx)(1)||> > r for some ¢ € I. From the
definition of N, we have

2 2wb M2 2wb

r < EI(N0)OI? < SM*EEllxo* + 5 Ellxi I + 5—zrlél

2 2wb

M*e b
+5—a [b||%|| llZa g Y)+2Lzbr+2/0 E||E(s,0)||2ds]

Dividing both sides by r and taking the lower limit as r — oo, we obtain 1 <
10% [é Il 1 + LE], which is a contradiction to (3). Thus, there exists r > 0
such that N(B,) C B,.

Step 2 N is a contraction in B,. In fact, for x,y € B, and ¢t € I, we have
2 2wb

M~e““"b
EINx)(©) = (NI = —5z=5- Lz supse; Ellx(s) = y(s)|1%. Thus, we have
2 2wb

E||Nix — Niy|*> < WL;}]E“X — y|I>. By (3), N is a contraction in B,.

Step 3 N> is continuous in B,. In fact, let x,,, x € B, be such that x, — x in B, as
2 2wb t

n — 00. Then E|(Nax™) (1) — (Nax)(0)||? < Tw / ¢ (s)ds. Note that the
0

function s +— ¢(s) is integrable on /. Thus, the Lebesgue-dominated convergence
theorem implies that N, is continuous in B,..
Step 4 N, is equicontinuous. Let x € B,, and take 0 <, < t; < b. Then

Ell(N2x)(11) = (N2x) (1) |

1
/ (8a—1 * S5t — 5) f (s, x(s))ds
n

2
<4E

t 2
+4E / (a1 % SE (0 — )B(s)u(s)ds
0

t 2
+4E /O [(8a—1 * SE (11 — ) — (ga—1 * SE (2 — )1 f (s, x(s))ds

2

5]
+4E /O Qa1 % SE (11 — ) — (a1 % SE )t — $)IB(s)u(s)ds
=L+ DL+ 1+ 14

10] 2
By (A2), for the term Iy, as t; — fp, we have [} < 4% t;] f(s, x(s))ds H
< 4M§(;wi}’ f ¢ (s)ds — 0. From (A3), for the term I», as t; — 1, we have I, <
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2 2wb 2 2«)
A B [ Ellu(s)|?ds < 425219812 [ Ellu(s)|*ds — 0. For terms
Iz, 14, we get by Holder s inequality

4]
I < 4tor / I(8am1 * SE Dt — $) — (8a—1 * SE (2 — )| (s)ds,
0

5]
Iy < 4;2/ 1(8a—1 % SE D11 = 5) = (g1 * SE D (12 — ) IPEIB(s)u(s)||*ds.
0

Note that [|(ga—1 * S5 )11 — ) = (ga—1 * SaEl)(lz —)IPps) < 4L ()
€ L'(I,Ny), 18a—1 * SEN( — ) — (81 * SE (02 — HIPE[B(s)uls)|?
2 2wb
= 41”2(0( SEIBSu)|> € LI, %), (gu-1 * SEp@ = SE, @) for all 1 >
0 (see Lemma 3.2) and a’a(t) is norm continuous (see Lemma 3.1), we have
(a1 * SE D1 —8) = (ga—1 * SE (02 —5) — 0in B(H) as 11 — 1. By the
dominated convergence theorem, we obtain thm I3 =0, lim I =0.
1= H—n

Step 5 The set V(t) := {(Nax)(t) : x € B,} is relatively compact for each t € I.
In fact, clearly the set V(0) is relatively in H. Let ¢ €]0, b] and ¢ €]0, t[, we define

t—e&
(N5x)(@) == / (ga—1% Sgl)(t —$)[f(s, x(s))+B(s)u(s)]ds. The condition (A1)
0
and Lemma 3.3 imply that (go—1 * Sﬁl)(t) = S,fa (t) is compact for all # > 0. Consid-
ering Bu € L2(I,H) forallu € Uy, the set O, := {(ga—1 *S(f,l)(t—s)[f(s, x(8))+
B(s)u(s)] : x € B,0 <s <t — &} is compact for all ¢ > 0. Then, conv(O;) is also
a compact set by Lemma 3.6. By the mean value theorem for Bochner integrals, we

obtain that (N5x) (1) € (t —&)conv(O,) forallz € I.Thus, theset V, (1) = {(N5x)(1) :
x € B} is relatively compact in H for every ¢ €]0, ¢[. Furthermore, for x €

B, E [ (Nax)(1) — (N5) () | 2%[ Sie 9)ds + bIBIPIls 2}

Since the map s > ¢ (s) belongs to L' ([r —¢, t], %), by the dominated convergence
theorem we have that lir%E||(N2x)(t) — (Ni’?x)(t)“2 = 0. So, there are relatively
£—>

compact sets arbitrarily close to the set V(¢), and V() is relatively compact for every
tel.

As a consequence of Steps 1-5, we deduce that N is a contraction in B, and Nj
is completely continuous in B,. By Lemma 3.8, there exists a fixed point x(-) for
N1+ N3 in B,. Thus, the system (1) admits a mild solution. O

Theorem 4.2 Assume that conditions (HI), (A2)—(A4) are satisfied. Then, the system
(2) admits at least one mild solution on I provided that

262whb

1
Proof We define the operator N := N1 + N, as
._ ¢F E
(N1x) (@) = Sy o1 (D)x0 + (81 * Sg 1) () X1
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t
+/(gl*Sf,a_l)(t—S)E(s,X(S))dW(S),
0
t
(N2x)(1) :=/O (81 % Sg oDt — $)[f (5. x(5)) + B(s)u(s)]ds.

As in the proof of Theorem 4.1, if for each r > 0 there exists x € B, such that

2 ,2wb 2 ,2wb
e 5 M<e““"b
Elxq +STr||¢||L1

r < E[(Nx)(®)]> < SM?e**PE||xo|> + 5

2 2wb 5 5 b 5
+5—— [u%n ||u||sz(,,Y)b+2Lzbr+z/0 E[[S(s, )] ds]

then dividing by r and taking » — oo, we obtain 1 < 10% [Sllgll1 + Lx] In
view of (4), there exists a constant » > 0 such that N(B,) C B,. We can show N
is a contraction in B, as Step 2 in Theorem 4.1. Since S.f,aq (t) is norm continuous
(see (H1)) and ¢ — (g1 * S(fa_l)(t) is also norm continuous by Lemma 3.1, we can
similarly prove that N»(B,) is equicontinuous. Lemma 3.3 implies the compactness
of (g1% 8% ,_)(t) = S§ (1) forall # > 0. Thus, the set V(¢) := {(N2x)(t) : x € B,}
is relatively compact for each t € /. By the Arzela—Ascoli theorem, we can deduce
that N, is completely continuous. From Lemma 3.8, there exists a fixed point x(-) for
Ni + N; on B,. Thus, the system (2) admits a mild solution. O

5 Existence of Optimal Controls

This section is concerned with the existence of optimal state-control pairs of the limited
Lagrange optimal control problems governed by the systems (1) and (2), respectively.
The main results are derived via some compactness results of corresponding operators,
and thus the uniqueness of solutions to (1) and (2) is not necessarily needed.

For any u € Uyg, let B, be defined as before and S(u) denotes the set of all
mild solutions to the systems (1) or (2) in B,. Let x € B, denote the mild solution
to the systems (1) or (2) corresponding to the control u € U,q, and consider the
following limited Lagrange problem (LP): Find x° € B, € C(I,’H) and u® € Uy
such that for all u € Uy, J(x%, u%) < J(x", u), where x° € B, denotes the mild
solution to the systems (1) or (2) related to the control u® € Uy, and J(x*, u) =
E {fo” £, x"(0), u(t))dt}.

We remark that under the conditions of Theorems 4.1-4.2, a pair (x(-), u(-)) is
feasible if it verifies the systems (1) or (2) for x(-) € B,, and if (x*(-), u(-)) is
feasible, then x* € S(u) C B,.

In order to seek results of optimal control, we need the following conditions.

(A5) The function £: 1 x H x ¥ — R | J{oo} satisfies:
(A5.1) The function £: I x H x ¥ — %R |J{oo} is Borel measurable;
(A5.2) £(¢, -, -) is sequentially lower semicontinuous on H x Y fora.e.t € I;
(A5.3) £(t,x,-)isconvex on Y foreachx € Hand ae.t € I;
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(A5.4) There exist constants ¢ > 0, d > 0, ¥ is non-negative and ¥ € L} (1, M) such
that £(¢, x, u) > ¥ (1) + cE[lx||> + dull}.

(A6) t — SF (1) is continuous in B(H).

(H2) Let 3 < a < 2, and the pair (A, E) generates the (o, « — 1)-resolvent family

(t)}>0 of type (M, w). Assume that the operator E(A“E — A)~ Ly

{ a,a—1
compact for all A% € pg(A) with A > a)a and f > Sf’afl(t) is continuous in
B(H).

Remark 5.1 Conditions (Al), (A6) and Lemma 3.4 imply that S(E 1 (1) is compact for

all > 0. According to Lemma 3.5, S
condition (H2).

s Sera—1 () is also compact for all # > 0 under the

Taking into account the proofs of Lemma 3.2 and Corollary 3.3 of Chapter 3 in [3],
we have the following similar results.

Lemma 5.1 Assume that S(f o) is compact for all t > 0. Then, the operator Il
by (ITu)(-) = / S‘Ea(- — 5)B(s)u(s)ds, Yu(-) € Uy C LZ}—(I, Y) is compact.
0

Moreover, ifuy, € Uag converges weaklytou asn — ooin L_27_-(I, Y), thenTlu, — Tlu
asn — oo.

Theorem 5.1 Assume that conditions (Al)—(A6) and (3) hold. Then, the problem (LP)
governed by (1) admits at least one optimal feasible pair.

Proof We define J(u) = inf J(x", u),Yu € Uy. If the set S(u) admits finite

x*eS(u)

elements, there exists some x* € S(u) such that J (X%, u) = lIg J(xM u) = Ju).
x*eS(u)

If the set S(u) admits infinite elements and 1nf J(x", u) = +o0, there is nothing
x*eS(u)

to prove. Now, we assume that J(u) = 1nf J(x", u) < +o00. By (A5), we have
x4eS(u)

J(u) > —oo. We now divide the proof into several steps.

Step 1 By the definition of the infimum, there exists a sequence {x/} € S(u) satisfying
J(x}, u) — J(u) asn — oo. Considering {x}, u} as a sequence of feasible pairs, we
have

t
X4(0) = SE, (0o + (g1 % SE D (Ox1 + /0 (8a—t * SE Dt — )5 (5. 2(5)AW (s)

1
+/ (8a—1 *Sf,l)(t — [ f (s, x,(s)) + B(s)u(s)lds, rel. (5)
0

Step 2 We now show that there exists some x* € S(u) such that J(x", u) =

ir}sf( )J(x“, u) = J(u). To do this, we first prove that for each u € Uy, the set
xeS(u

{x}},en is relatively compact in C(/, H). Note that
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t
Xp(t) = SFi(Ox0+ (g1 % SEDOx1 + /0 (a—1 % S )t — $)B(s, x4 ())dW (s)

t
+ /0 (8a—1 % Sp )t — $)Lf (s, X}/ (5)) + B(s)u(s)]ds

= Lx, + hx, + Ix, + Iix,.

From (Al), (A6), Lemmas 3.3-3.4 and Remark 5.1, and analogously to Steps 3-5
in Theorem 4.1, we can similarly obtain that {/1x}},en, {l2x}}1en, (13X }en and
{I4x}{}nen are all precompact subsets of C(/, H). Consequently, the set {x}/},eN is
precompact in C(/, ‘H) for u € U,q. Without loss of generality, we may assume that
xp — x*inC(, H) foru € Uyq as n — 00. Let n — oo in both sides of (5), by the
Lebesgue-dominated convergence theorem, we obtain that

t
(1) = SE (Dx0 + (g1 % SE ()X + /0 (8a—1 % Sg )t — $)T(s, F(5))dW (s)

t
+/ (a1 % S5 — $[f (5, () + B()u(s)lds, 1€,
0

which implies that x* € S(u). Now we claim that J(x¥%, u) = ir}sf( )J(x”, u) =
x"eS(u

J(u) forany u € U,q. In fact, owing to C(I, H) is continuously embedded in L' (1, H),
through the definition of a feasible pair, the assumption (A5) and Balder theorem ([20]),

imply
b b
J@) = lim / S0t X4 (1), u()d = / S F ), u@)dr = JE ) = T(w),
n—oQ 0 O

i.e. J(x*, u) = J(u). This shows that J (1) attains its minimum at x* € C(I, H) for
eachu € Uyy.

Step 3 It is shown that there exists u® € U,y such that J (u®) < J(u) for all u € Ugq.
If inf J(u) = 400, then there is nothing to prove. Assume that inf J(u) < +oo.

uelyg u€Ung
Similarly to Step 1, we can prove that ir}}f J (1) > —o0o, and there exists a sequence
u€lyd
{u,} € Uyq such that J(u,) — irbf J(u) as n — oo. Since {u,} C Uy, {un}
uelad

is bounded in L2}-(I ,Y) and L%_-(I ,Y) is a reflexive Banach space, there exists a
subsequence still denoted by {u,} weakly convergent to some u® € L%_-(I ,Y) as
n — oo. Note that U,q is closed and convex, and by Lemma 3.7 it follows that
ul e Uga.

Suppose x“7 is the mild solution to Eq. (1) related to u,,, where J(u,) attains its
minimum. Then, (x"", u,) is a feasible pair and verifies the following integral equation
fort e,

t
) = SE (Dx0 + (g1 % SE D (0)x +/0 (8a—1 % S5 )t — )T (s, 2 ()W (s)
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t
+ /0 Qa1 # SED(E — )LF (5, 7 (5)) + Bt (s) lds
= AE (1) + AT (1) + AT (1) + A (1) + Asiun (1), ©)

By (Al), Lemmas 3.3-3.4, and analogously to Steps 3—5 in Theorem 4.1, we can
similarly obtain that the sets {A X" },en, {A2X"" }eN, {A3X"" }hen, {AaX" ), e are
all relatively compact subsets of C(1, H). Furthermore, by Lemma 5.1, Asu, — Asu®
in C(I, H) as n — oo and As is compact. Thus, the set {x“»} C C(I, H) is relatively
compact, and there exists a subsequence still denoted by {x*~}, and ' ec I, ’H)

such that ¥ — 7 in C(I, H) asn — oo.If n — o0 in both sides of (6), then we
have

t
#°) = SE (xo + (g1 % SED(0)x1 + fo (a1 % SEN @ — )T (s, 2 ())dW ()

t
+ / (a1 % SED G =) f (5,7 () + B (9)lds, 1€ 1,
0

which implies that ()Z”O, u) is a feasible pair. Since C(/, ‘H) is continuously embedded
in LY(I, H), by the assumption (AS5) and Balder theorem ([20]), we have

b b
inf J(u) = lim/ E(t,)?”"(t),un(t))dtzf o, 7 (1), u®(r))dr
ueUy n—>0o0 Jo 0

— 7@, 1% > inf J).
uely

Thus, JG, %) = J®) = inf  J*, u®). Moreover, J(®) = inf J(u),
x”OGS(uo) uelUyy
i.e., J attains its minimum at u® € U,g4. This finishes the proof. O

Theorem 5.2 Assume that conditions (H2), (A2)—(A5) and (4) hold. Then, the prob-
lem (LP) governed by (2) admits at least one optimal feasible pair.

Proof According to Remark 5.1, S 5 o1 () iscompactforallz > 0 under the condition

(H2). Since the operator E(AYE — A)~! is compact for all A% € p(A) with A > we
(see (H2)), the operator (g1 * Sf,aq )(t) = S(f)a () is compact for all # > 0 by Lemma
3.3. Considering Lemma 5.1, we can proceed the remainder analogously to that of
Theorem 5.1. We omit the details here. O

6 Some Applications

In this section, we present some applications. We consider the following fractional
stochastic evolution equations of Sobolev type with 1 <o <2,t € [

dw (1)

0f (Ex)(1) = Ax() + J>“Lf (1, x(1)) + B@Ou®)] + (¢, x (1)) P
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Ex(0) = Exq, (Ex)'(0) = Ex1, u € Uy, @)
and
I (Ex)(t) = Ax(t) + J* [ f(t, x(1)) + BOu )] + (1, (l‘)) (t)
(E(g2—a #x))(0) = Exo, (E(g2—¢ *x))'(0) = Ex1, u € Uyg. ()

Under the condition (A1), the mild solution to Eq. (7) is given by

x(t) = SL (Ox0 + (g1 % St D (O)x1 + fot(gl * Sy —5) f (s, x(s))ds

+ /Ot(gl * Sy — 9)B(s)u(s)ds + /Ot(gl % SE N — $)E (s, x(s))dW (s)
and by condition (H1), the mild solution of Eq. (8) can be written as
x(t) = SL 1 (Ox0+ (g1 % S5y DOx1 + /0 t(gg_a * SF o Dt — ) (s, x(5)dW(s)

t
+ /0 (83-a * Sk 1)t — L (s, X(5)) + B(s)u(s)]ds.

wt wt

Since H (g1 % SEl)(t) H , and H (g3—q * Sa a1 @ H < , We can prove

the following results 51mllarly to Theorems 5.1-5.2.

Lemma 6.1 Under conditions (Al)—(A6) and (4), the problem (LP) governed by Eq.
(7) admits at least one optimal feasible pair.

vy [1
Lemma 6.2 [f 1022¢20 S0l + L | < 1 and (H2), (A2)~(A5) hold, then the

26—

problem (LP) governed by (8) has at least one optimal feasible pair.

Example 6.1 Consider the following fractional system of order o €]1, 2[

8%x a%x
[X(t §) - 852( 5)} 8540 &)+ f(t,x(t,8))

+u(t, &) +o(t,x(, 3;‘)) (t)
x(t,0)=x(t,7r)=0, te][01],
x(0,8) =x0(5), §¢€l0,7],
x:(0,8) = x1(8), & €[0, 7], ©

e 'x(t,£) e 'x(t,€)

where f(t.x(t.8)) = Garaahaan: ©GX ) = mmnaraon 1ake
Iy =B [T [ b §)Pdeds + [ fy . s)Pdrds}, and x(-)(€) 1= x(, &),
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BOHu(-)(E) == u(,&).Set H =Y = L2[0, 7], W () is a standard Brownian
motion in H defined on a stochastic space (2, F,P). Define A : D(A) C H - H
and E : D(E) C 'H — 'H, respectively by Ax := —g%ﬁ and Ex := x — g%‘
with domain D(E) = D(A) := {x € H:x € H*([0,7]), x(1,0) = x(t, ) = 0}.
It is known that A has discrete spectrum with eigenvalues —n*,n € N, with
corresponding eigenvectors x,(s) := \/g sin(ns). Furthermore, {x, : n € N} is
an orthonormal basis for H, and operators A, E can be expressed by (see [10])
Ax = =Y 7, n*(x, xp)xp), and Ex = Yoo 1+ n%)(x, xp)x,. According to
[17, Example 6.3], we conclude that (A, E) generates the (¢, 1)-resolvent family
{SE ()i=0 given by SE (H)x = Y02 h% (1) (x, x,)x,, for all x € H, where

hy (1) i= eq,1 (— nfilt“) ,and eq,1(2) == Y jop r(#kﬂ) Moreover (see also [17,

Example 6.3]), the operator E(A*E — A Lis compact on H, the operator Sf‘l (1)

is norm continuous and satisfies ’ Soﬁl(t)x H < 2|lx|| for each x € H. Thus, Sﬁl(t)
is of type (2,1),i.e. M = 2and w = 1. Let [ := [0, 1] and X (¢, x) := o (¢, x).
Then, Problem (9) can be written in the abstract form (1). Note that in this case
2 2wb 2
plli1 < 545 L < 735.b = w = 1, and thus 10%_1{’ (3¢l +Ls] <4 < 1.
According to Theorems 4.1 and 5.1, there exists a mild solution to (9), and its corre-
sponding limited Lagrange problem admits at least one optimal feasible pair.

7 Conclusions

In this paper, some sufficient conditions are established for the existence of mild
solutions and optimal state-control pairs to Sobolev-type fractional stochastic evolu-
tion equations of order o €]1, 2[. The main results are investigated under the mixed
Carathéodory and Lipschitz conditions via compactness of fractional resolvent oper-
ator family, and thus the optimal control results are derived without uniqueness of
solutions for addressed evolution equations. We propose to investigate the existence
of solutions to Sobolev-type fractional stochastic equations by the uniform continuity
or some decay properties of the resolvent family in future works.
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