Gulf Journal of Mathematics ISSN: 2309-4966
Vol 16, Issue 1 (2024) 36-54 https://doi.org/10.56947 /gjom.v16i1.1371

APPROXIMATE CONTROLLABILITY OF IMPULSIVE
EVOLUTION STOCHASTIC FUNCTIONAL DIFFERENTIAL
EQUATIONS DRIVEN BY A FRACTIONAL BROWNIAN
MOTION

AHMED LAHMOUDI! EL HASSAN LAKHEL? AND SALAH HAJJI3*

ABSTRACT. In this paper, we study the approximate controllability of certain
class of impulsive evolution stochastic functional differential equations, with
variable delays, driven by a fractional Brownian motion in a separable real
Hilbert space. We derive a new set of sufficient conditions for approximate
controllability using a stochastic analysis of fractional Brownian motion with
Hurst parameter H € (%, 1) and a Schaefer’s fixed point theorem. An example
is considered at the end of the paper to illustrate the obtained abstract results.

1. INTRODUCTION

Controllability refers to the ability to guide a dynamic control system from an
initial state to an arbitrary end state using a set of admissible controls. Approxi-
mate controllability, on the other hand, allows the system to be directed towards
a small neighborhood of the final state. With the growing prevalence of approx-
imate controllable systems, it is crucial to explore their applicability in various
situations.

Studies on approximate controllability are typically conducted in two stages.
The first involves demonstrating the existence of a sequence of mild solutions for
the equation under study, and the second involves showing that the sequence con-
verges to the final state. In previous research [15, 7, 11, 8], researchers employed
the contraction mapping principle to establish the existence of the sequence.
However, the existence of terms in the sequence z, was conditioned on a frac-
tion being less than 1, which was only verified for the initial terms due to the
lambda value tending towards 0% and being in the denominator. In this work,
we present a method for demonstrating the existence of the sequence without us-
ing the contraction approach. Instead, we utilize Schaefer’s fixed-point theorem,
with conditions established using semigroup theory, under the assumption that
the linear part of the associated nonlinear system is approximately controllable.
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In modeling systems, perturbations are typically introduced via Brownian mo-
tion, as it is Gauss-Markov and has independent increments. However, empirical
evidence from various physical phenomena suggests that Brownian motion may
not always be an effective modeling choice. A family of processes that has shown
broad applicability in physics is fractional Brownian motion, introduced by Kol-
mogorov [J] and further studied by Mandelbrot and VanNess [13], who obtained
a stochastic integral representation in terms of a standard Brownian motion.
As fBm is not a semimartingale when H # % (see Biagini et al. [2]), classical
[to theory cannot be used to construct a stochastic calculation with respect to
fBm. Currently, a general theory for stochastic differential equations driven by
fractional Brownian motion is not established, and only a few results have been
proven. Recently, stochastic functional differential equations driven by fractional
Brownian motion have garnered the interest of many researchers [3, 5, 10, (]
and the literature concerning the existence and qualitative properties of solutions
of time-dependent functional stochastic differential equations is limited to a few
articles.

Motivated by the above works, this paper is concerned with the approximate
controllability results for a class of evolution stochastic functional differential
equations driven by a fractional Brownian motion described in the form:

dr(t) = [A[t)z(t) + f(t,z(t — p(t))) + Lu(t)])dt + o(t)dBH (), t € [0,T7,
Az, = 2(t) —z(t;) = L(z(t,)), k=1,...m,m €N (1.1)
z(.) = () € C([-T,0,L3(, X)), 7>0,

in a real Hilbert space X with inner product < .,. > and norm |.||, where
{ A(t),t € [0,T]} is a family of linear closed operators from a space X into
X that generates an evolution system of operators {U(t,s), 0 < s < t < T}.
B" is a fractional Brownian motion on a real and separable Hilbert space Y,
r, p :[0,400) — [0,7] ( > 0) are continuous and f : [0,+00) x X — X, o :
0, +00) — LY(Y, X) are appropriate functions. Here £3(Y, X) denotes the space
of all @-Hilbert-Schmidt operators from Y into X (see section 2 below). The
control function u(.) taking values in 1L2([0, 7], U) of admissible control functions
for a separable Hilbert space U, L is a bounded linear operator from U into X.
Here, I, € C(X, X)(k = 1,2,...,m) are bounded functions and the fixed times ¢y
satisfies 0 < tg < t; <ty < ... <ty < T; x(t]) and z(¢; ) denote the right and
left limits of x(t) at time t;. And Az(t;) = x(t{) — x(t;,) represents the jump in
the state x at time ty, where I} determines the size of the jump.

The remainder of this paper is structured as follows. Section 2 recaps some
notations, basic concepts, and basic results about fractional Brownian motion,
Wiener integral over Hilbert spaces, and preliminary results about evolution op-
erator. Section 3 provides enough conditions to demonstrate the approximate
controllability result for the problem (1.1). Section 4 provides an example to
demonstrate the effectiveness of the obtained result.

2. PRELIMINARIES

2.1. Evolution families. In this subsection we introduce the notion of evolution
family:.
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Definition 2.1. A set {U(t,s) : 0 < s <t < T} of bounded linear operators on
a Hilbert space X is called an evolution family if

(a) (t,s) = U(t, s)x is strongly continuous for ¢ > s,
(b) U(t,s)U(s,r) =Ul(t,r), U(s,s) =1ifr <s <t

Let {A(t), t € [0,T]} be a family of closed densely defined linear unbounded
operators on the Hilbert space X and with domain D(A(t)) independent of ¢,
satisfying the following conditions introduced by [1].

There exist constants 0 € (5,7), Ay > 0, K, I > 0, and v, p € (0,1] with
v + 1 > 1 such that

Yg U{0} C p(AQ) = o), [R(A A() = Aol <

N1 (21)

and
[(A(t) = o) R(A, A(t) = Xo) [R(No, A(t)) — R(Xo, A(s)] | < 1t = s|*|AI ™, (2.2)

for t, s € R, A\ € 3y where 5y := {A € C — {0} : |arg A| < 0}.

It is well known, that this assumption implies that there exists a unique evo-
lution family {U(t,s): 0 < s <t <T} on X such that (t,s) = U(t,s) € L(X) is
continuous for t > s, U(-, s) € C'((s,00), L(X)), 8, U(t,s) = A(t)U(t, s), and

IA® U, s)ll < Ot —5)7" (2.3)

for 0 <t—s<1,k=010<a<pu ze D((N—A(s))*), and a con-
stant C' depending only on the constants in (2.1)-(2.2). Moreover, 97U (t, s)x =
—U(t,s)A(s)x for t > s and = € D(A(s)) with A(s)z € D(A(s)). We say that
A(-) generates {U(t,s) : 0 < s <t < T}. Note that U(t,s) is exponentially
bounded by (2.3) with £ = 0. For additional details on evolution system and
their properties, we refer the reader to [14].

2.2. Fractional Brownian Motion. We present various notions, concepts, and
lemmas regarding the Wiener integral with respect to an infinite-dimensional
fractional Brownian motion. Additionally, we recall some basic results that will
be used throughout our analysis.

Let (£2, F,P) denote a complete probability space. A fractional Brownian mo-
tion (fBm) B (¢),t € R is defined with a Hurst parameter H € (0,1). It is a
zero-mean Gaussian process characterized by continuous sample paths,; satisfying
the following properties:

Ru(t, ) = B[ ()8 ()] = %(tZH L g, stERY. (2.4)
Consider two real, separable Hilbert spaces X and Y, and let £(Y, X) denote the
space of bounded linear operators from Y to X. To simplify notation, we will use
the same symbols to represent the norms in X, Y, and L(Y, X).

Let @ € L(Y,Y) be an operator defined as Qe, = A,e,, where A\, > 0 for
n=12..., e, forms a complete orthonormal basis in Y, and the operator @)
has a finite trace denoted as trQ =3~ | A, < co.
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We define the infinite dimensional fBm on Y with covariance () as
BH(t) = Bg(t) = Z V )‘nenﬂr{{(t)a
n=1

where 3 are real, independent one dimensional fBm’s. This process is Gaussian,
it starts from 0, has zero mean and covariance:

E(B"(t),z)(B"(s),y) = R(s,t){Q(z),y) forall z,y € Y and t,s € [0, T].

To define Wiener integrals with respect to the @-fractional Brownian motion
(Q-fBm), we introduce the space L) := L(Y, X) of all Q-Hilbert-Schmidt op-
erators 1 : Y — X. Here, ¥ € L(Y, X) is referred to as a @-Hilbert-Schmidt
operator if it satisfies the condition: ||¢H%g =3 [V Aven||? < oo, where A,
are non-negative real numbers and e,, forms a complete orthonormal basis in Y.
The space L9 is equipped with the inner product (i, ) g = > pen, ey,
making it a separable Hilbert space. Consider a function ¢(s) with values in

L3(Y, X), defined for s € [0, T], such that > >, ||K*¢Q%en||io < 00. The Wiener
2
integral of ¢ with respect to B is then defined by:

/0 o(s)AB" (s) = 3 / Vmd(s)endB (s). (2.5)

We conclude this subsection with the following result which is fundamental to
proving our result.

Lemma 2.2. [1] If ¢ : [0,T] — LYY, X) satisfies fOT ||@Z)(s)||%gds < 00, then the
above sum in (2.5) is well-defined as an X -valued random variable and we have

E| / (s)dBY (s)|]? < 2P / lo(s) 2qds.

2.3. Mild solution. Now we introduce the concepts of a mild solution of the
problem (1.1) and the meaning of approximate controllability of a stochastic
functional differential equation.

Henceforth we will assume that the family {A(t), ¢ € [0,T]} of linear operators
generates an evolution system of operators {U(t,s), 0 < s <t <T}.

In order to define the concept of mild solution of the problem (1.1), we consider
the following space: PC([—7,T],L*(Q, X)) := {z : [-7,T] — L*(Q, X) such that
x(.) is continuous except for a finite number of points ¢; at which the left and
right limits exist and z(¢]) = z(¢x)}. It is easy to verify that PC is a Banach
space (see Lemma 2.6 in [17]) with the supremum norm

lelle = sup_(Ella()IP)z.
—7<t<T
Definition 2.3. An X-valued process {z(t), t € [—7,T]}, is called a mild solution
of equation (1.1) if
i) z(.) € PC([-7,T],L*(Q, X)),
i) () = plt), —7 <t <0,
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i7i) For arbitrary t € [0, T] we have

z(t) = Ult, 0 —i—fo (s x(s— p(s)))ds
+f0 ds + fo )o(s)dB" (s) (2.6)
+Zo<tk<t (t tk)jk( (t.)), ]P’ —a.s.

Definition 2.4. The system (1.1) is said to be controllable on the interval [—7, T,
if for every initial stochastic process ¢ € C([—,0],L*(, X)), there exists a sto-
chastic control u € L*([0,T],U) such that the mild solution z(.) of (1.1) satisfies
z(T) = x1, where z; € L?(Q2,X) and T are the preassigned terminal state and
time, respectively.

In order to study the approximate controllability for the system (1.1), we in-
troduce the following linear differential system:

dx(t) = A(t)x(t) + Lu(t), t € 10,77,
{ z(0) = xo. (2.7)

It is convenient at this point to introduce the resolvent operators associated with
(2.7), namely

T
Il = / U(T,s)LL*U*(T, s)ds,
0

and

ROTE) = (M +T¢)~"
where L* and U* denote the adjoint of L and U, respectively.
Let z(T; p,u) be the state value of (1.1) at terminal state T, corresponding to
the control u and the initial value ¢. Denote by R(T,y) = {z(T;p,u) : u €
L2([0,T],U)} the reachable set of system (1.1) at termlnal time T, 1ts closure in
X is denoted by R(T, ).

Definition 2.5. The system (1.1) is said to be approximately controllable on the
interval [—7,T] if R(T, ) = L*(Q, X).

Lemma 2.6. [10] The linear control system (2.7) is approximately controllable
on [0, T] if and only if \(A\ +TE)™t — 0 strongly as A — 0.
Lemma 2.7. [16] For any Ty € L*(Q, X) there exists ¢ € L*(Q; L*([0,T); L3))

such that T = EXp + fo (s)dB"(s).

3. APPROXIMATE CONTROLLABILITY RESULT

We will work under the following assumptions to prove the existence of solu-
tions for a stochastic control system (1.1):

(H.1) The evolution family U(t, s) is a compact operator for t — s > 0; and is
exponentially stable, that is, there exist two constants > 0 and M > 1
such that

|U(t,s)|| < Me P2, forall t>s,
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(H.2) The maps f : [0,7] x X — X is a continuous function and there exist two
positive constants Cy and Cy, such that for all t € [0,T] and z,y € X:

i) £ (&) — (& y)ll < Cillz =y,
i) [Lf(t,2)[* < Ca(l + [|[1%).

(H.3) i) The map o : [0,7] — L(Y, X) is bounded, that is: there exists
a positive constant Cy such that [|o(t)]|z9(y,x) < Cs uniformly in
t €10,T7.

i1) Moreover, we assume that the initial data ¢ = {¢(t) : —7 <t < 0}
satisfies ¢ € C([—T,0],L*(2, X)).

(H.4) The functions I, : X — X, k = 1,2,...,m are continuous, and there
exist constants M}, > 0, My > 0 such that E||I(x)||* < M} and

E|[lx(z) — L(y)|* < Millz —yl]*, Yo,y € X.
For any A > 0 and Zr € L?(Q, X), we define the control function by
uMt,x) = LU(T, )M +TE)"H{Ezy — U(T,0)0(0)}
+ LUA(T,t fOT M +TT)L5(s)dBH (s)
— L*U*(T,t) fQT A+ THU(T, s) f(s,z5)ds (3.1)
— L*U*(T t) J; M +T§)TU(T, s)o(s)dB"(s)
— L*U*(T,t) ZMN(AI+FOT)—1U(t,tk)]k(:c(t,;)), te[0,T].

Our first result in this paper is based on the following fixed-point theorem.

Theorem 3.1 (Schaefer’s fixed point theorem). Let V be a Banach space, and
VY — V be a completely continuous operator. Then, either

o U has a fized point or

o the set O ={x €V :x=pY(x),0<p <1} is unbounded.

Theorem 3.2. Suppose that (H.1) — (H.4) hold. Then, the control system 1.1
has a mild solution.

Proof Consider the set
St ={x € PC:x(s) = p(s), for s €[-7,0]}.

St is a closed subset of PC' provided with the norm ||| pc.
Substituting the control u*(.) into the stochastic control system (2.6) yields a
non-linear operator II* on Sy given by

(2)(t) = U(t,0)p +fo (s— p(s)))ds
—l—fo (t,s) Lu (s, x5 ds—i—fo Yo (s)dBH (s) (3.2)
+20<tk<t Ut t) (a (), 1f tE [0,T7].

We will show that IT* has a fixed point. This fixed point is a mild solution of
(1.1). To this end, we will utilize Schaefer’s fixed point theorem on the operator
II*. We aim to prove that the operator IT" is completely continuous and the set
{r € Sy :2z = MI(z),0 < X < 1)} is bounded.
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For better readability, we break the proof into sequence of steps.

Step 1. II* is completely continuous.

Claim 1. II* is continuous.

Let 2™ be a sequence such that 2™ — x in Sr. By (H.1), (H.2), (H.4), and the
Holder inequality, we get for t € [0, 7]

E|(IPa") (1) — (D)) < 3E] / Ult, $)Liu (s, 2™) — (s, 2))ds]
138 / Ut 9)[f (s,27) — £(s,2:))ds]]?

+3m Y E|U(t t) (I(2"(8)) — L)1

k=1
T
< SMEMET / Ellu?(s, 2") — u*(s, )| %ds
0
T
+3M2T/ E[ f(s, x}) — f(s,z)|[*ds
0
3mM> S B (L™ (1) — Tea(t))]2
k=1
T
< SMEMET / Elu?(s, 2") — u*(s, )| %ds
0

T
+3M2012T/ 2™ — z,|*ds
0

+3mM2(Z My) sup ||} — x|?,
— 0<t<T

where

2072 t
Bl () o) < 22 b B [ U9l fs.0) — S )ldsl

+m Y BIU, ) (2" (t;) = I ()P}

k=1
M4M2 T
< 2 2 L{CfT/ |27 — 4||*ds
0
+m(> M) sup |lzp — x|’} (3.3)
1 0<t<T

Observe that E||(II*z")(t) — (IT*x)(¢)|| — 0 asn — oo. Therefore, IT* is
continuous.

Claim 2. Now, we prove that IT* maps S; bounded sets into equicontinuous sets,
where

Sp={x € Sr:||z|* <k}, for some k > 0.
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Note that S, € St is a bounded closed convex set.
Let 0 <t < T and |h| be sufficiently small. Then for any fixed = € S, we have

B[ (z)(t + h) — () ()]
< BE[(U(h+1,0) = U(t,0))(x(0))]

t+h

+ SE| U<t+h,s)f<s,x(s—p(s)))ds—/ Ult,s)f(s,z(s — p(s)))ds||*
+ 5]E||/ U(t+ h,s)o(s)dB" (s /U (s)dBH (s)]?

+ 5]EH/ U(t + h, s)Lu™( s:csds—/UtsLu (s,2,)ds|?
0

+ SE| D UG+ ht)Iu(a(t)) — Y Ut ) Iu(x ()]

0<tp<t+h 0<ty <t

= 5 3 E|L(t+h) — Lt

0<i<5
According to Definition 2.1, we get that
hm (U(t + h,0) = U(t,0))(¢(0)) = 0.
By (H.1), it holds that
I(U(t+h,0) = U 0) (0O < Me (™™ + 1)]lp(0)]] € L*(Q).

Then, we conclude by the Lebesgue dominated theorem that

lim E||Iy(t + h) — I(t)||* = 0.

h—0

For the term [;(h), we suppose h > 0 (similar calculus for A < 0). We have

[t +h) = L) < /0(U(t+h78)—U(tS))f(S#E(S—p(S)))dS

+

/t (UL, 5)f (s, 2(s — p(s)))ds

< Ii1(h) + Lia(h).
By Holder’s inequality, we have

Ell 11 ()] < tE /t Ut + h,s) = U(t,5)) f(s,2(s — p(s))||*ds.
Again exploiting propertiez of Definition 2.1, we obtain
hm (U(t +h,s) = U(t,s))f(s,z(s — p(s))) =0,
and
U (t+h, 5)=U (. 5))f (s, 2(s=p(s)|| < MemP = (e P4 1)[| f (s, 2(s—p(s))]| € L}([0, T, ds).
Then we conclude by the Lebesgue dominated theorem that
hlinoEH]ll(h)HQ =0.
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On the other hand, by (H.1), (H.2), and the Holder’s inequality, we have

M2CQ<1 — 6_2'8}7')

E||I12(h)|| < 23

t+h
/t (1 4+ Ell(s — p(s))2)ds

Thus

lim 73(h) = 0.

Now, for the term I5(h), we have
t
I+ 1) =B < [ U+ hs) = Ut 9o()aB" )]

H/ U(t + h, s)o(s)dB" (s)|
< Iy (h) + Ia(h).

By Lemma 2.2, we get that

t
Bl < 21 [0+ bs) = UGt s)lo(s)2yds
0

Since
lim [[U(t + 1, 5) = U(t, 5)|o(s) [ zg = 0
and
[(U(t+ h,s) = U(t, s)o(s)]| g < MCse P9 e LN([0,T], ds),
we conclude, by the dominated convergence theorem that,

. 2
,{%En—fm(h)n =0.

Again by Lemma 2.2, we get that

QH Iy M(1 — e=26h)

Bl| B (B < %

Thus,
h—0

For the term I3, we have
E|L(1): < 28| / Ut + by o) Lu (s, 2.)ds)

Lo / (Ut + hyv) — U(t, ) Lu(s, 2,)ds) ||

2[E[ 151 (A)|I* + EllZs2(h) ).

IN
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Let’s first deal with I3;(h). It follows from the conditions (#H.1) — (#.3) that
MAM
2

t+h T
ElL(WI? < 5 / 1Bz > + MPE|(0) 2 + 2HT* / Ellg(s)2:ds
t 0

T mo
+ M?*TCy(1+4 sup E|z(s)|?) + 2M*H T2H-1/ |ya(s)\|§gds+mM22Mk}dy.
Se[—T,T} 0 k)zl

which shows that
lim E|| 73, (h)||* = 0.
h—0

In a similar way, we have

E[/Z32(h)|?

M2M4 t T
il / WU+ hov) — Ut )P Bz ] + MPE|o(0)]? + 2HT?-) / Ell(s) |2, ds
0 0

5

+ OMETCH(1 4+ sup E||x(s)||2)+2M2HT2H‘1/ lo(s )||£ods+mM2ZMk}dy
s€[—7,T] k=1
Furthermore, we have

T
U + ) = UG D) Bl + MPENO)IP + 2T [ Bl ds
0

T mo_
+ MTCy(1+ sup IE|]:L'($)H2)+2M2HT2H1/ Ha(s)Higds—i-mMQZMk}
0 k=1

s€[—7,T]

IN

T
AMP{|| Bzl + MPE||p(0)| + 2H T / Ellg(s) 2,3
0

T mo_
+ MTCy(1+ sup ]E|]:L'(S)H2)+2M2HT2H1/ Ha(s)”igds—i-mMQZMk}
0 k=1

s€[—7,T]
e LY([0, 77, ds),
By dominated convergence theorem, we get that
. 2
lim [ I32(h)[|” = 0.
On the other hand, for a sufficiently small positive h, it is easy to see that
Ik < E| Y (Ut+hty) = Ut ) Ik(2(8)]

0<tk<t+h
2 — 2
< mz sup [[(U(t + b, ti) — U(t, 1) IPEl| 2 (2(t5))]]
0<t<T
< mZMk sup [[(U(t + Ay ty) — U(t,1)]1> (3.4)
o<t<T

So from the above arguments, we obtain that %irrg)EHHMa:)(t—i—h) ~IMz)(@®)|* = 0.
—}

Hence, we conclude that T1*(S},) is a equicontinuous set.
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Claim 3. (IT*Sy)(t) is a precompact set in X.
Given = € Sk, and let 0 < ¢t < T be fixed, choose § € (0,¢) and define

t—5 t—3
M (2)(t) == U(t,0)¢(0) —1—/0 U(t,s)f(s,xs)ds +/O U(t, s)Lu)(s)ds

+/0t6U() $)AB" (s)+ > Ut ti) Li(x(ty)))

=U(t,t —6)U(t —9,0)p(0) + U(t,t — ) /t_(S U(t—0,s)f(s,zs)ds
t—5 ’ t—5
+U(t,t —9) / Ut — 6, 5)Lu)(s)ds + U(t,t — ) / U(t —6,5)o(s)dBH (s)

Ut =06) > Ut —6,te) In(x(t))).

0<tp<t

From the compactness of U(t,t — ) (0 < § < t), we infer that the set V°(¢) =
{(TIMx)(t) : x € Sk} is relative compact in X for every §, 0 < § < t. Moreover,
for every x € Sk,

t t—9
E||T(x)(t) — I (2)()]* < 3IEII/0 U(t,S)f(s,xs)ds—/o Ult,s)f(s,x5)ds|
t t—o
+31E|y/ Ult, s)Lu;(s)ds—/o U(t,s)Lu)(s)ds|?
t—8
—|—3]E||/ (t,s)o(s)dB" (s) — /0 Ul(t,s)o(s)dB ()|

IA
W
i

U(t,s)f(s,s)ds|*

+3E||/ (t, s)Lu(s)ds|*

+3IE||/ (t,s)o(s)dB (s)||?

VAN
—~
—
|
Cb

I2(Lf(ss )1 + | Lup ()| + 2HEH1CF) 3o,
(3.5)

It follows that
EHHA(x)(t) — H’\"S(x)(t)H2 — 0, asd — 0.

Therefore, there are precompact sets arbitrarily close to the set V (t) = {(II*z)(¢) :
x € Si}. Hence, the set V(t) is also precompact in X.

By virtue of Arzela-Ascoli theorem, we get that IT*(Sy) is relatively compact.
Consequently, we conclude that IT* is completely continuous.
Step 2. The set © = {x(t) € St : x(t) = I (z(t)),0 < 8 < 1} is bounded. Let
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x(t) € ©. Observe that:

z(t) = p(Ix)(t) = BU(t,O)gp(O)+6/ U(t,s)f(s,xs)ds+5/0 Ul(t, s)Lu)(s)ds

+6/ (t,s)o(s)dB"(s) + B Z (t,te)I(2(t))). (3.6)

O<tp<t

Then, it follows that

E|l=(t)|I*

IA

IN

IA

56E|U(t, 0)0(0) |2 + 55E] / U(t, 5)f (s, xs)ds|]? + 56E| / U(t, s) L (s)ds]?

+55EH/ (t,5)o(s)dB" (s)|° + 56| Y U(t te) I(a(t;))II

0<tp<t

T T
SOMENO)| + 550 | Bl f(s.) s+ 5020 [ Blul(s) s
0 0

T m
+58MP2HT*! / lo(s) 1 2ads +58m Y~ [|U (¢, t0)|IPE| Lu( ()1
k=1

0

T T
SOMENO)| +50M°Cs [ (14 ElleP)ds + 59328E | Bl (s,2) s
0 0

+5AMP2HT* O3 + 5mM? Y " Mj,
k=1
T
58M*E|0(0)]|? + 58M>*Co{T + 2M>E||¢(0)||* + 2/ E||x,]|*ds}
0

T mo
+58M? M} / El|u*(s,z)|*ds + 56M*2HT* C3 + 56mM* ~ M, (3.7)
0 k=1
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where

E|lu’(t,2)]*

IN

6

MQMIZ/ 2 2 2 2H—-1 g 2
o UlBzrll” + ME[(0)° + 2HT _/0 Ell@(s)[|7zds

T T m
+M202/ (1+E||ms||2)ds+2M2HT2H‘1/ lo(s) [2gds +mM? 3 My}
0 0

M2M?
AQ

IN

6

T
(IBax + M) + 2HT™ " [ Bllo(s)|Eyds
0

T m
+M2C, / (1+Ela|*)ds + 2M*HT* C3 + mM* Y " My}
0 k=1
M2 M2
/\2

IN

6

T
(IBax + M) + 2HT™ " [ Bllo(s)|yds
0
T
+M2Co{T + 2M*E||(0)||* + 2/ E| z,|*ds} + 2M*HT*2 C?
0

k=1
Using (3.8) and (3.7) we obtain

T
Elle(t)|? <+ v / El|z,|ds, (3.9)
0

where

po= 5BMZE[@(0)|]* + 58M*Co{T + 2M°E||(0)||*}

MQM%
\2

+58M> M6 T{|Ez7||* + M7Ell»(0)||*

T
BT [ Bp(s) fyds + MPCUT + 2B (0) )
0
+2M2HT?C +mM* Y My} +58mM? Y Mj, (3.10)
k=1 k=1

and -
M=*M;
22

v =8BM?Cy + 53M>*M;T12 M?*Cs. (3.11)

Hence, by using Gronwall’s Lemma, we deduce that © is bounded. As a conse-
quence of Schaefer’s fixed point theorem, we deduce that II* has a fixed point.
This completes the proof of the theorem.

4. APPROXIMATE CONTROLLABILITY RESULT

In this section, we present our main result on approximate controllability of
system (1.1). To do this, we also need the following assumption:
(H.4) the operator A(AI + T')~! tends strongly to zero as A — 0F.

The second result in this paper is given in the next theorem.

(3.8)
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Theorem 4.1. Assume that (H.1)- (H.5) are satisfied. If the functions f is
uniformly bounded, then the system (1.1) is approzimately controllable on [—7,T)].
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Proof Let x, be a fixed point of II* . By using the stochastic Fubini theorem, it
can easily be seen that

2\(T) = 7 — Ez + U(T,0)p(0) + /T U(T, t)LL*U*(T,t) (M + ) H{Ezy — U(T,0)p(0)}dt
<,

0
0
0
0
m
k=

i

(s)dB" (s) + /0 UL (T /O L4 TT) () B (s)dt

N

)
U(T,s
T

T
U(T,t)LL*U*(T,t / M +THTU(T, 8) f(s, 750 )dsdt
0

(T’ 5)
(T'1)
(T 5)o
(T't)

N

U(T,s

+

T
_/ I
—I—Z{U(t,tk ]k’ T\ t];
1
T

U(T,s)LL*U(T, s)(M +T0) 7 TU (¢, t) I (2 (8, ) )ds}

o

f(s,zs0)ds
(s
)

(T 1)
)dB" (s)
T,t)LL*U*(T\,t) /OT(/\] +I9)'U(T, s)o(s)dB" (s)dt
(x(t)

)

5 S—

7 — (M +THN +TH™HEz — U(T,0)0(0)} + DM + T3 {Ezr — U(T,0)0(0)}

~(M 4 TT) (AT + 1) /0 " o(s)dBM (s) + T /0 LT\ (s)dB (5)

M+ T +T5)™! / U, 3 f(5, )5 — T / LT T U 5) £ (s, )
0 0

M +TH A +TH™ /OT o(s)dB"(s) =T /OT(M + I o (s)dB(s)

[Vjs

(O + Y + T U (4, ) (A (t7)) — DO + TT) LUt t) L (87) )

1

— MM +THYEzr — U(T,0)0(0)}

Il
I ﬁ
S

A [ M +TH ™ e(s)dB"(s)

S

XN [ M+ THTU(T, 8) f (s, 250)ds

S

+XA [ (M +THTU(T, s)o(s)dB" (s)

NNO

Fﬂs

+AY M+ TH U ) Ik(za(ty)), t € [0,T). (4.1)

T

1
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It follows from the assumption on f that there exists D > 0 such that
£ (s, za(s))|I* < D (4.2)

for all (s,w) € [0,7] x Q. Then, there is a subsequence (which we still denote
by f(s,zx(s))) which converges weakly to, say, f(s) in X. The compactness of
Ult,s), 0 < s <t implies that

U(T,s)f(s,zx(s)) — U(T,s)f(s). (4.3)
From the equation (4.1), we get
EllaA(T) — 2| < SE|AAM +Tg) " {Ezr — U(T, 0)(0) }*

T
155 / AL +T8) " 3(s)dB" (5)|
T
+5E]| / AL + T U (T, 5) f (5, 00)ds|
+5E)| / ' A +T5)'U(T, s)o(s)dB™ (s)||?
0

+5m Y " EMA +T§) Ut te) Ie(za(t)I°, ¢ € [0,T].
k=1

On the other hand, by (H.5), the operator A(AI +T')~! — 0 strongly as A — 0™
for all 0 < s < T, and, moreover, [[A(Al + T')7!|| < 1. Thus, by the Lebesgue
dominated convergence theorem and the compactness of U(t, s), we obtain that
E|z\(T) — Zr|| — 0 as A — 0*. This shows the approximate controllability of
(1.1). The proof is completed.

5. AN ILLUSTRATIVE EXAMPLE

Semilinear systems have gained popularity in recent years as a result of their
successful applications in practical fields such as physics, chemical technology,
bioengineering, and electrical networks. We consider the stochastic partial func-
tional differential equation with finite delays 71 (0 < 73 < 7 < 00) shown below:

dv(tv C) = [%U(u C) + b(ta C)U(t7 C) + fl(tv U(t — 71, C)) + Lu(tv 5)]dt
+o(t)dBHE(t), 0 <t <T,0<(<m,

Av(tg, &) = v(t), &) —v(ty, &) = fot’“ ai(ty —s)v(s,§)ds, k=1,2,...,m;

v(t,0) =ov(t,m) =0,0<t<T,

U(ta C) = @(ta C)?t € [_Ta O]a 0< C <.

(5.1)
where BY is a fractional Brownian motion, b(¢,¢) is a continuous function and is
uniformly Holder continuous in ¢, f; : Rt x R — R is continuous function.

To study this system, we consider the space X = L%*([0,7]) and the operator
A:D(A) C X — X given by Ay = 3" with

DA)={ye X:y" X, y(0))=y(r)=0}
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It is well known that A is the infinitesimal generator of an analytic semigroup
{T(t)}+>0 on X. Furthermore, A has discrete spectrum with eigenvalues —n?, n €
N and the corresponding normalized eigenfunctions given by

2 .
€n 1= \/ismnw, n=12 ...
7r

In addition (e, ),en is a complete orthonormal basis in X and
T(t)r = Z e < ey > e,
n=1

forz € X and ¢t > 0.
Now, we define an operator A'(t) : D(A) ¢ X — X by

’

A (8)x(¢) = Az(C) + b(t, Q)x(C)-
By assuming that b(.,.) is continuous and that b(t,{) < —v (v > 0) for every
t € R, ¢ € [0,7], it follows that the system

{ V() = A(t(t), t>s,
v(s) =zelX,

has an associated evolution family given by

Ut 95(0) = [1(t = 5)expl [ o O] (0.

From this expression, it follows that U(t, s) is a compact linear operator and that
for every s,t € [0,7] with t > s

U2, )] <m0,

Thus, H; is true.
To rewrite the initial-boundary value problem (5.1) in the abstract form we as-
sume the following:

i) We define an infinite dimensional space
U={u= Zunen(9)| Zui < oo}
n=2 n=2

with a norm defined by [jul| = (32,7, u2)2 and a linear continuous map-
ping L from U to X as follows:

Lu = 2uqey(0) + Z Unen(0)
n=2

i1) The substitution operator f : [0,7] x X — X defined by f(t,v)(.) =
fi(t,v(.)) is continuous and we impose suitable conditions on f; to verify
assumption Ho. s

iii) The functions ay, : R — R are continuous functions and My = [}* a(s)?ds
where k = 1,2, ..., m are bounded.
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If we put

{ 2(1)(C) = =(t,¢), t € [0,T], ¢ € [0, 7] (5.2)
2(t,¢) = ¢(t,¢), t € [=7,0], € € [0, 7], '

then, the problem (5.1) can be written in the abstract form

/

dz(t)] = [A [)=(t) + f(t, ﬂf(t —p(t ))]dt+ Luft ) o(t)dB (t
Av(ty, &) = v(t), &) —v(t;,,€) fo ag(t; —s)v(s,&)ds, k
z(t) = p(t), -7 <t <0.

), 0 S <T,
= ey 1M

On the other hand, because of the compactness of U(t, s) generated by A'(t),
the associated linear system of (5.1) is not exactly controllable but it is approx-
imately controllable (see [12]). Therefore, we can conclude that the stochastic
control system (5.1) is approximately controllable on [0, T7.

Furthermore, if we assume that the initial data ¢ = {p(t) : —7 < ¢t < 0}
satisfies p € C([—7,0],L?(, X)), thus all the assumptions of Theorem 4.1 are

fulfilled. Therefore, we conclude that the system (5.1) is approximate controllable
n [—7,T].
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