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Abstract

In this paper, we investigate a class of Hilfer fractional stochastic differential equations
with nonlocal conditions. We first study the existence of mild solutions of these
equations by means of stochastic analysis theory, fractional calculations, and operator
semigroup theory. Further, the existence of optimal pairs for the corresponding
Lagrange control systems is investigated. Finally, an example is presented to illustrate
our obtained results.
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1 Introduction

In the last decades, fractional calculus has attracted considerable attention. It has been
widely applied in many areas such as fluid dynamics, thermodynamics, and viscoelastic
theory [1, 2]. The nonlocal property of fractional derivative makes fractional calculus be-
ing used in such areas and better results have been obtained. That is, the next state of a
system depends not only on its current state but also on all of its historical states. Note
that the theory of fractional differential equations (FDEs) is one of the important branches
of fractional calculus. In recent years, FDEs in infinite dimensional spaces have been stud-
ied extensively since they are abstract formulations for many problems arising from eco-
nomics, mechanics, and physics. Many researchers focused on the existence of mild so-
lutions of FDEs. In [3], Zhou et al. studied the existence of mild solutions for FDEs with
Caputo fractional derivative. By applying the Laplace transform and probability density
function, they gave a suitable definition of mild solution. Using the same method, Zhou
et al. [4] gave a definition of mild solution for FDEs with Riemann-Liouville fractional
derivative. On the other hand, Hilfer [5] proposed a generalized Riemann—Liouville frac-
tional derivative, Hilfer fractional derivative, which includes Riemann—Liouville fractional
derivative and Caputo fractional derivative. Hilfer fractional derivative is performed, for
example, in the theoretical simulation of dielectric relaxation in glass forming materials.
Inspired by [3, 4], Gu et al. [6] gave a suitable definition of mild solution for FDEs with
Hilfer fractional derivative. Many authors subsequently studied the Hilfer FDEs in infi-
nite dimensional spaces. For more details on the existence of mild solutions for FDEs, see
[7-14] and the references therein.
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The optimal control is one of the important concepts in control theory and plays a vital
role in control systems. For an optimal control problem, the minimization of a criterion
function of the states and control inputs of the system over a set of admissible control
functions are necessary. The system is subject to constrained dynamics and control vari-
ables, among which additional constraints such as final time constraints can be considered.
The optimal control theory has been successfully applied in biology, engineering, econ-
omy, physics, etc. (see [15]). In recent years, many efforts have been made to investigated
the existence of optimal controls for various types of nonlinear FDEs in infinite dimen-
sional spaces. Wang and Zhou [16] considered the existence of mild solutions for a class
of FDEs and optimal controls in the a-norm. Guo [17] obtained a second order necessary
optimality condition for a class of fractional optimal control problems. Kumar [18] estab-
lished sufficient conditions for fractional optimal control of system with fixed delay. Zhu
[19] studied optimal controls for Riemann—Liouville FDEs without Lipschitz assumption.

On the other hand, the deterministic models often fluctuate due to noise or stochas-
tic perturbation, so it is reasonable and practical to import the stochastic effects into the
investigation of FDEs. Meanwhile, the existence of mild solutions and optimal controls
for fractional stochastic differential equations (FSDEs) have received great interest of re-
searchers. More precisely, Wang [20] investigated the mild solutions of a class of FSDEs. By
constructing Picard type approximate sequences, Li [21] studied the existence and unique-
ness of mild solutions for a class of FSDEs with delay driven by fractional Brownian mo-
tion. Ahmed et al. [22] established the existence of mild solutions of Hilfer FSDEs with
nonlocal conditions. Yan [23] studied optimal control problems for a class of FSDEs of
order « € (1,2]. Balasubramaniam [24] dealt with the solvability and optimal controls for
impulsive FSDEs via resolvent operators. Rihan et al. [25] studied the existence of solu-
tions and optimal control of FSDEs with Hilfer fractional derivative and Poisson jumps.
For more details, see [26—31] and the references therein.

Motivated by the above discussion, in this paper we study the Hilfer FSDEs with nonlocal
conditions in the following form:

DUlx(t) = Ax(t) + f(t,x(1) + o (VWD e = (0,b], )
[éifu)(l—u)x(t)h:o —g(x) = x0,

where Dyj/* denotes the Hilfer fractional derivative, v € [0,1], u € (%, 1). LetJ =[0,b]. A is
the infinitesimal generator of a strongly continuous semigroup {S(¢)};>o in a real separa-
ble Hilbert space X. Let (©2,.%,P) be a complete probability space equipped with a fil-
tration {F;};c[0,) that satisfies the usual hypotheses. The state x(-) takes values in X. Let
K be another separable Hilbert space. W : ] x Q@ — K is a standard Q-Wiener process.
f:IxX—X,0:]— L}, and g: ¢ — X are appropriate functions that satisfy some as-
sumptions. Lg and % are given spaces to be defined later. x, is an .#y-measurable random
variable with finite second moment.

The aim of this paper is to study the existence of mild solutions and optimal controls
for system (1). Byszewski et al. [32] verified that the nonlocal condition can be applied in
physics with a better effect than the classical initial condition. For example, g(x) may be
given by

gl =) exlty),
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where ¢; (i=1,...,m) are given constants and 0 < t; < - - - < t,;; < b. The study of equations
with nonlocal conditions is therefore meaningful.

An outline of this paper is given as follows. Section 2 introduces some notations and
preliminary facts. In Sect. 3, the existence and uniqueness of mild solutions for system
(1) are established. Optimal control results are proved in Sect. 4. Section 5 presents an

example. Finally, a conclusion is given in Sect. 6.

2 Preliminaries
Some preliminary facts are presented in this section, which is necessary for this paper. For
more details of this section, see [1, 2, 5, 6].

By C(J, X) and C(J', X) we denote the spaces of all continuous functions from J to X and
J' to X, respectively. We denote

C(],LZ(Q,X)) = {x ] — LY, X) | x is an %#;-adapted stochastic process, which

. . . 2
is a continuous mapping such that supEHx(t) ” < oo].
te]

It is a Banach space with the norm ||x| ¢ 120.x)) = (suptE,E||x(t)||2)%.

Leta=v+u—vu,thenl—a=(1-v)1-pun)>0,define
Cia(/,L2(R,X)) = {x € C(J', L2, X)) | £1x(t) € C(J,L*(2, X)) }.
For brevity, let us take € = C1_o(J, L*(22,X)). The space € equipped with the norm
lxlle = (suptelEIItl“"x(t)Ilz)% is a Banach space.
Let W:J x Q — K beastandard Q-Wiener process on (£2, %, P) with the linear bounded
covariance operator Q such that Tr Q < oo, which is adapted to normal filtration {.%;}c[o,5)-

Assume that there exist a complete orthonormal system {e, },>1 in K, a bounded sequence

of nonnegative real numbers {A,},cn such that
Qe,=Xrye,, 2, >0,n=1,2,...,

and a sequence of independent real-valued Brownian motions {8,},>1 such that

(W),e) =D Vanlene)Bult), e€K,te(0,b].
n=1
Introduce the Hilbert space
L= {f | f is a Hilbert—Schmidt operator from Q% (K)toX },
whose inner product is defined by

(Vo) =tu[¥Qe*], v.p el
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Definition 1 ([1]) The fractional integral of order g with the lower limit O for a function

f:[0,00) = R can be written as

(t) = , >0, 0,
) F(q)/ —S)lq ds, t>0,g>

where I'(-) is the gamma function.

Definition 2 ([1]) Riemann-Liouville’s derivative of order g with the lower limit 0 for a

function f : [0,00) — R can be written as

dt”/ (t—s)q+1n ds, t>0,n=lq]+1.

Definition 3 ([1]) Caputo’s derivative of order g with the lower limit 0 for a function

'DGf () =

f:[0,00) = R can be written as

“Di.f(t) = Df [f(t) Z T J (())i| t>0,n=[q]+1
Furthermore, if /) € C[0, 00), then

“DLf(t) = L0 (syds, t>0,m=[q] +1.

Definition 4 ([5]) The Hilfer fractional derivative of order v € [0,1] and u € (0,1) with

the lower limit 0 is defined as

d

1 v)(1-
o f ()

DY@ =1
for functions such that the expression on the right-hand side exists.

Remark 1 ([5])
(i) Forv =0, u €(0,1), the Hilfer fractional derivative corresponds to the classical
Riemann-Liouville fractional derivative: Dg’ff () = jtlé+ “f(e) =Dy, f(2).
(i) Forv =1, u € (0, 1), the Hilfer fractional derivative corresponds to the classical
Caputo fractional derivative: Dy/'f (£) = Io;" j 2f(t) = “Dy.f(2).

We introduce the Wright function M,,, which is defined by

S (9);11
_ 0,1),0 € C,
nZn Dra )y “EODOE
and satisfies
o0 ra
/ GqMM(G)dG:M, > 0.
0 I'(1+ uq)

Motivated by [6, 22], one can define the mild solution for system (1).
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Definition 5 ([6, 22]) A stochastic process x € € is a mild solution of system (1) if
I(()1 v)(d=p) x(8)| =0 — g(x) = xp, and it satisfies the following stochastic integral equation:

x(2) = Sy (6)[%0 + g¥)] + /0 T, (¢ = s)f (s, x(s)) ds
+/tTM(t—s)o(s)dW(s), tef, (2)
0
where
Sun® =L@, T, =P, Put)= /Ooo HOM, (6)S(¢"0) do.

For the sake of convenience, we write (2) as

x(t) = Sy, (8) [xo +g(x)] + /0 (t—s)* P, (t - s)f(s,x(s)) ds
+ /t(t —s)“ P (t—s)a(s)dW (s), te].
0

Let us recall the generalized Gronwall inequality.

Lemma 1 ([33]) Assume that B > 0, a(t) is a nonnegative function locally integrable on J
and b(t) is a nonnegative, nondecreasing continuous function defined on J, b(t) < C (Cisa

constant) and suppose that y(t) is nonnegative locally integrable on J with

y(t) < a(t) + b(t) /:(t - s)ﬁ_ly(s) ds, te].

Then

y(t) <alt) + / |: [b ;)(Fg)]" (¢ —s)”ﬂ_la(s):| ds, te].

Furthermore, if a(t) is a nondecreasing function on J, then
y(®) < a(OEs (BT (B)E),

where Eg is the Mittag-Leffler function defined by

& k

zZ
£ =2 Fg 1y

Lemma 2 ([34, 35]) For arbitrary LS-valued predictable process W(t), t € [t1,12], which

satisfies

T
E(/ 2||\Il(s)||igds> <00, 0<T1<Ty<h,
151
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we have
g

2 T 9
§E</'”wunhyk)
71

We introduce the following assumption.

/m W (s)dW (s)

1

(Ho) S(2) is continuous in the uniform operator topology for ¢ > 0 and {S(¢)};>¢ is uni-
formly bounded, i.e., there exists M > 1 such that sup,[g «, [S()| < M.

Lemma 3 ([6]) Assume that (Ho) is satisfied, we have the following properties.
(i) P,(t), T,(¢), and S, (t) are linear and bounded operators, that is, for Vt > 0, x € X,

M x| M x|
”Pu(t)x” = T’ ” Tu(t)x” = TM) and
Mot
IS0, ()% < T'Jx”, O =V+ U — VL

(i) Operators P, (t), T, (t), and S, (t) are strongly continuous.

3 Existence of mild solutions
The existence and uniqueness of mild solutions for system (1) are investigated in this sec-
tion. Let us introduce the following hypotheses.
(H,): There exist a function v € L2(J,R*) and a constant ¢; > 0 such that, for Vt € J,
Vx e X,

lf @0 < v @ +ecat"|x]l.
(Hy): There exists a constant /; > 0 such that, for V¢ € J, Vx,x, € X,
If (& 20) = f(t,x2) || < it ]l%1 = 2]

(H3): There exists a constant p > Tl—l such that the function o : ] — L satisfies

b
2
/0 Ha(s)”;é ds < oo.

(Hy4): There exists a constant ¢, > 0 such that, for Vx € €,

le@] < ca(L + lxli%).

(Hs): There exists a constant I, > 0 such that, for Vx;,x, € €,

| g@x1) — gxa)|| < Lallyms — x|

Theorem 1 Assume that hypotheses (Ho)—(Hs) hold. Then system (1) has a unique mild
solution on € provided that

M2 2MPL D

P "oy < F 3)
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Proof Define the operator T on € by

t
(Tx)(¢) = S‘,Yu(t)[xo +g(x)] + / (t— s)“_IPu(t — s)f(s,x(s)) ds
0
t
+ / (t—s)“ P, (t—s)o(s)dW (s), te].
0
We will prove that T has a fixed point on %’. The proof will be divided into two steps.
Step 1: T maps % into %
Foranyy € C(J,L*(R, X)), letx(¢) = t*~1y(t) € €. Define the operator F : C(J, L*(R, X)) —

C(J,L*(2,X)) as follows:

(Fy)(t) = £7(Tx)(2)

=178, (D)% + g() ] + £ /t(’f = 8)" P (t = 5)f (s,2(5)) ds
0
, fle f (=P - 9o () AW, tel.
0

By Lemma 2, Lemma 3, (H;) and (Hs), we have

, 2
E|t /0 (=) 'Pu(t = s)f (s,%(s))ds| — 0 ast— 0", (4)
; 2
E||tt™ /O (t—s)" Py (t—s)o(s)dW(s)| — 0 ast— 0, ()
and
[0 + g(x)]

lim (Fy)(¢) = lim £1775,,,()[%0 + g()] = 6)

Cle)

Hence, we can define (Fy)(0) = %. In order to prove T maps % into &, we will prove

that F maps C(J,L%(2, X)) into C(J, L?(R2, X)). We divide the proof into two claims.
Claim 1 For any y(t) = t'~*x(t), sup,; E||(Fy)(t)||* < oc.

For any y(t) = t1%x(t) € C(J, L*(2, X)), by Lemma 3, Hélder’s inequality, (H;) and (H3),

we have

E| B0
2

=< 3E||t1_“5v,ﬂ(t)[xo +g(x)] ||2 + 3E||tt™ /t(t —s)“IP, (¢ - s)f(s,x(s)) ds
0

2

+ 3E|| ¢t /t(t - s)"‘lP,L(t —8)o(s)dW (s)
0

BMEllxo +g@)I1*  3672M? ([ I-a ’
=T E(/o =9 (V) +ers ||x(s>||)ds>

3b2—20{M2 t ~ 9
+ —F2(,u) E</(; (¢ —s) 2||U(s) ||Lg ds>

Page 7 of 17
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_ 6M2[E|lxo] + 22(1 + xl|2)] 6L P HMANY T p
+
- 2 (e) (2u -1)I2(w)

6L> M2t ||x]|2,  3b*2 M> ( p-1  up ) 7
+
()2 —1) 2(pn) \2pu-p-1

; :
X (/0 ||0(S)||i§ds) .

Hence, sup,; E||(Fy)(2)||* < co.

Claim 2 For any y(t) = t'=%x(t), t — (Fy)(t) is continuous on J in L*(Q2, X)-sense.

For t; =0, 0< t, < b, by (4), (5), and (6), we can easily get
E||(By)(:) - E)O)|* = 0 ast, — 1.
For 0 < t] <ty < b, we have

E|[(E9)(t) - (B (e

<BE[£79S,,,.(t2) (%0 + g()) — £179S,, . (81) (0 + £)) ||

+3E| ;™ /tz(tz — )P (82 = 8)f (s,%(5)) ds
0

2

- /0 l(1‘1 — )7 (t = s)f (s,%(5)) s

+3E t%“" / 2(1,‘2 - s)"_lPM(tz —8)a(s)dW (s)
0

2

= 11 + ]2 + 13.
For I;, we have

Il = 6E” t%_asv,u (tZ)(xO +g(x)) - t%_asv,p. (tl)(xo +g(x)) Hz
+6E|| 6378, (t1) (%0 + g(%)) — 7S, (81) (%0 + g(x)) ||2

< 6t2_2°‘E”Sv " tg)(xo +g(x)) - tl)(xo +g(x )||
12(1?% * = ) EMA 2 [E o |1* + 2¢5(1 + ||x”<g)]
I (a)

By Lemma 3, we obtain lim;,_,;, I; = 0.
For I, we have

2

/tz t%’“(tg - s)“_lPM(tg - s)f(s,x(s)) ds

+9E /tl t%_a (ta - s)lt—lpu (&2 — S)f(S,x(s)) ds
0

Page 8 of 17
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2

- /tl ti‘“(tl - s)“_lPu(tg —s)f(s,x(s)) ds
0

+9E /tl ti_a (- s)lt—lpﬂ (L2 — S)f(S,x(s)) ds
0

2

- /tl 17 (= )" Pt — s)f (s, %(s)) ds
0

= 121 + [22 + [23.
By Lemma 3 and Hélder’s inequality, we have

18t2—20tM2
< —2
2p-DI2(w)

MY 1172y o) + citallx%] 1 )
by < LFUZI(QM) ( / |37t — )t — 7 (1 — )Y ds)
0

— 0 asty— t.

[t = ) MW ll 2 pey + €1 (82 — ) I%l|% ] — 0 ast, — &,

For & > 0 small enough, we have

IA

I3 < 18E

f - 1t —s) [P,L(tz —8)=P,(t1 - s)lf(s,x(s)) ds
0

+18E‘

/ 1 tif"‘(tl -t [Pﬂ(tz —8)—=P,(t; - s)]f(s,x(s)) ds

36122 (241 _ g2 D 1Zag e + it = &)llxl1%]
un-1)

IA

X( sup ||P (ty—s)-P (t1—5)||)

s€[0,t1—¢]

144M2 22 [ W T ey e %)%
I2(w) 2u—1 2u—1

— 0 ast)— t;,e — 0.

Thus, we obtain limy, 4, I = 0.
For I3, we have

ty 2
I3 < 9E‘ / t%‘“(tz —s)”“‘lP,L(tz —8)a(s)dW (s)

51

+9E ftl t%’“(tg - s)“’lPu(tz —35)o(s)dW (s)
0

2

- /tl t%’“(tl - s)“_lPM(tg —38)o(s)dW (s)
0

+9E / 1 ti_a(tl - s)“_lPu(tz —8)a(s)dW (s)
0

2

- /tl ti‘“(tl - s)“_lpu(tl —8)a(s)dW (s)
0

= ]31 + 132 + 133.
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By Lemma 2, Lemma 3, and Holder’s inequality, we have

9M2[%_2a ty 9
I < _ 2[1,—2
WS g </z1 (62 =)o ()] 19 dS)

p-1 1

IM? 32 -1 pup-1\ 7 [ (B 2 b
< ; 2 < p (tp—ty) PI ) </ ”a(s) ||L1; ds) s
2(u) \2pu-p-1 fn 2

-1 1
oM? e 1 l-a 174 7 a 2 p
1325%(/0 (67— 9" -t -9 ]’”"“> (/ ”“(S)”Lg"“) ’

t1—¢ 1
Iy < 1827 sup | Pults—s) - Pult —s)||2( [ ool ds>”
0

s€[0,t1—¢]

( p-1 gzl p-1 2up-p-1 )1%1
X — - - ¢ »r1
2up-p-1" 2up-p-1

p-1

WM [ p-1 g \P [ [0 w o \?
+ 12 ( e ! ) (_/ ”G(S) ||L}S dS) :
2w) \2ppn-p-1 f-e 2

By using the analogous argument performed in I, we can conclude that limy, ,, I3 = 0.

Thus, t — (Fy)(t) is continuous on J in L2($2, X)-sense. By Claims 1-2, we know that F
maps C(J,L%(, X)) into C(J, L*(2, X)), which means that T maps ¢ into €.
Step 2. T is a contraction.

For Vx1,x, € €, we have

E(¢*] (Zx0)(8) - (Tx2)(8)]))°

< 2E(£7° 0, (8) (g(x1) - g(x2)) )

+ 2E<t1‘“

‘/(; (t- s)“_lPM(t - s)(f(s, xl(s)) —f(s, xg(s))) ds

>2
2B - xall},  2MPBH ([ )
= E t— n-1_1l-o _ d
SR T R Y (/0( sy st i () — a(s) | s)
ZMZ@ 2M21%b2_2“+2#
= +
‘[W(a) (@)@ - 1)

2
i|||x1 — %2l

Thus, T is a contradiction operator on %’. According to the contraction principle, the op-
erator T has a unique fixed point x, which is a mild solution of system (1). This completes
the proof. d

4 Existence of optimal controls
In this section, the existence of optimal controls is investigated.

We suppose that U is a separable Hilbert space. Define

L%(,U) = {u JxQ—->U ‘ u is %#;-adapted stochastic process and

E/0t||u(t)||2dt<oo}.
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Let V be a nonempty bounded closed and convex subset of U. Define the admissible
control set

U ={u() e L%, U) |u(t) e Vae. te]}.
Consider the following controlled system:

Dyl'x(t) = Ax(t) + f (&, x(2)) + B)u(z) + o(t)d‘j—t“), te],

u %
1(()1+_ )(l_u)x(t)h:o - g(x) = xo,

where B € Lo (J, L(U, X)), the control function u € U,qg. Loo(J, L(U, X)) denotes the space

of operator-valued functions which are measurable in the strong operator topology and

uniformly bounded on the interval /. We denote the norm of operator B by | B||.
Consider the Lagrange problem (£): Find (x°,u®) € ¢ x U,q such that

I (u’) < 7 (5" u), Yuely,

where

7 () - E{ fo ) dt}

and x* denotes the mild solution of system (7) corresponding to the control u € U,q4. In-
troduce the following assumption.
(He): (i) The function .Z :J x X x U — RU {00} is Borel measurable,
(i) Z(t,,-) is sequentially lower semicontinuous on X x U for almostall t € J,
(iii) Z(t,x,-) is convex on U for Vx € X and almost all £ € J,
(iv) there exist constants d > 0, e > 0, and ¢ € L!(J, R*) such that

Lt,x,u) > @) +d||x|| +ellul®.

Theorem 2 Assume that conditions (Hy)—(Hs) and (3) are satisfied. For Vu € U,q, system
(7) has a unique mild solution on €.

Proof Define the operator Ton% by

(Tx)(t) = S,,.(2) [xo +g(x)] + /(; (t—s)" P, (t - s)f(s,x(s)) ds
+ /t(t - s)“_lP,L(t —8)B(s)u(s) ds

0
+ /t(t —s)“IP (t=s)a(s)dW (s), te].

0

Compared with Theorem 1, we only need to check the term

/t(t - s)"‘lP,L(t —8)B(s)u(s) ds.
0

Page 11 of 17
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By Lemma 3 and Hoélder’s inequality, we have

2
E

fl-a /t(t _S)uflpu(t - 8)B(s)u(s)ds
0

2 MBI, ([ - 2

[ )

b2 20tM2||B||2
< PR ([Mi-speras)( [ utol” o)

b1+2u 2aM2||B||
=@ () (/ o] ds)

< 00,

On the other hand, for 0 < #; < £, < b and ¢ > 0 small enough, we have

2

E|t;™ /otz (£ - s)“_lPu(tz — 8)B(s)u(s) ds — 1™ /Otl (t - S)“_lPu(tl —s)B(s)u(s)ds

ty 2
< BE‘ / t%_“(tz - s)“‘IPM(tg —8)B(s)u(s) ds

a1

+3E

/tl t%’“(tz - s)"’lP,L(tz —8)B(s)u(s) ds
0

2

- /tl t%""(tl - s)“’lPM(tg —8)B(s)u(s)ds
0

+3E

’/n t}_“(tl - s)"_lPM(tz —8)B(s)u(s) ds
0

2

—/ l tll_“(tl - S)“_lPu(tl —8)B(s)u(s) ds

0

36572ty — 1) 1M || Bl %, £ 2
O (/ s )

BMPIIBIS, ([ ,1-a 1 . "
+W</o |6t~ — ] (tl—s)“1|2ds>E</(; ||u(s)||2ds)

6t2 205”3”2 ( 2p-1 EZH_I) (/tl—s 9
+ E u(s) ds)
Qu-1) , 1ol

x( sup ||P,L(L‘2—S)—Pu(t1—S)H)2

s€[0,¢1—¢]

24M2 B 2 t2—2a 2u-1 t
I k([ ol )
(2u =12 (p) ti-s

— 0 asty— t,e —> 0.

Hence, T maps % into %. Using the same method as in Theorem 1, one can deduce that
T hasa unique fixed point on %, and hence we omit the detailed proof here. g

Now we can give the following results on the existence of optimal controls for the La-
grange problem ().

Page 12 of 17
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Theorem 3 Suppose that conditions (Hy)—(Hg) and (3) are fulfilled and

3M?I;  3MPL D>+

M) " Toep-1n " (8)

then the Lagrange problem (&?) admits at least one optimal pair, that is, there exists an
admissible control u® € U,q such that

I (x%u0) < Fxu), Yuely.

Proof If inf{_¢ (x*,u) | u € U,q} = +00, there is nothing to prove. Without loss of gener-
ality, we assume that inf{_# (x*,u) | u € U,q} = < +00. By (Hg), we obtain / > —c0. By the
definition of infimum, there exists a minimizing sequence feasible pair {(x™, #™)} such that

F (" u") > 1 asm— +oo,
where %™ is a mild solution of system (7) corresponding to the control u” € U,q4. Since
{u™} C U,q is a bounded subset of the reflexive Banach space LZy (J, U), there exists a sub-
sequence, we still denote it by {"}, which weakly converges to u° € L%, (/, U). Since Usq

is closed and convex, then by Marzur lemma u® € Uyg.
Let

t
x"(8) = Sy, (2) [xo +g(xm)] + / (t—s)“ 7P, (t - s)f(s,xm(s)) ds
0
t
+ / (t —s)* P, (t — s)B(s)u"(s) ds
0
t
+ f (t—s)" Py (t—s)o(s)dW(s), te],
0
t
2 = Sou(®) [xo +g(x0)] + / (t— s)“_lP,L(t - s)f(s, xo(s)) ds
0
t
+ /0 (t - s)“_lPu(t —8)B(s)u®(s) ds
t
+ /(; (t—s)" P, (t—s)o(s)dW(s), te].
By Theorem 1 and Theorem 2, one can easily get that there exists a constant p > 0 such
that [l |l < p, [I¥°ll% < p.
For Vt € J, we have

E|| -2 () - £2x(0) |

<3E[£9S, . (0g(*™) - 1S, (0g(x°) ||
2

+3E| ¢ /t(t =) P (= 9)[f (5,27 (5)) - f (5,4°(s)) ] ds
0

2

+ 3E||¢t /t(t - s)“_lPM(t - s)B(s)[u”’(s) - uo(s)] ds
0
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3b3—2aM2

- ' _)2n-2 m _ 0 2
< =) E(/o (t = 9)*7*|f(s,6™(5)) = f(s:2°(5)) | ds)

P ST ([Cemgpeasi( [ o - as)

3MPI | - 012, 3632 MR /‘ 2
< + (£ = )2 2E(s || (s) — x°(s) || )" dds
- ot | 6| )

3b1+2;t—2aM2”B”§o b y . ,
T Rn-1)2 () E(/ | (s) - u’(s) ds)

272 2-200+2 272
_[3B | 3t o
M) " T2)2n-1)

3P MBI 7w o2
T ep- ) E(/O |u™(s) = )| ds),

2
€

Therefore

3le% 3b2—2a+2/LM21% . 012
0= 1_F2 _FZ 2 —1 ” - H%
(@) (1) (2p =1)

BLUHRMIBIG, sy — 061
(2u = DI (1) E(/O |lu™(s) = u’(s)| ds).

Furthermore,

3b1+2u 2aM2 B 2
Qu—1) F2” = (/ fla( (3)H2d5>—>0 as m — oo.

By (8), we have " — x° in ¢ as m — oco. Note that (Hg) implies that the assumptions of
Balder [36] are satisfied. By Balder’s theorem, we have

b
[ = lim E{/ L(6x" (), u”(t)) dt}
0

m—> 00
b
> lim E{/ .,S”(tx (), u’(t ))dt} /(xo,uo) > 1.
0
This means that _# attains its minimum at (x°,#°). This completes the proof. g

5 An example
Consider the following fractional control system:

D0+x(t§) 352x(t“g‘)+f(txt“g‘))+2u(t$)
+o(6,6)%0, (0,116 €[0,7],
x(t,0) = x(t,7) = 0, te(Ol]
56 )0 = o 7 v (€ Dx(t ) dT = 30lE), & € [0,7)

)

with the cost function

:E{/Ol/0”|x"(t,g)|zdgdt+/01/0”|u(t,g)|2dgdt},

Page 14 of 17
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where D;Z,% denotes the Hilfer fractional derivative, v € [0,1], ¢ > 0 is a constant. 0 < #) <
<<ty <1,y 1) eL?([0,7] x [0,7],R*). B(¢) is a one-dimensional standard Brow-
nian motion defined on the filtered probability space (2, %, P).

Let X = U = L*([0,7],R),] = (0,1],] = [0,1], & = iu + %. Define the operator A : D(A) C

X —> XbyAg = %,where

0 a2
D(A) = {g eX:g, é are absolutely continuous, 8—;2_ €X,c(0)=¢(m) = 0}.
It is easy to check that A generates a strongly continuous semigroup {S(¢)};>o which is
compact, analytic, and self-adjoint [4]. Hence, (Hy) is fulfilled.
Clearly, we can rewrite system (9) into the abstract form:

Dg;%x(t) = Ax(t) + f(&,x(0)) + BOu(t) + o ()20,  te] :=(0,1],

10
1$+(1_u) (10)

x(t)|1=0 — g(x) = %0,

where
x(0)(E) =x(t,8),  f(Lx(0))E) =f(tx(8)), B(t)u(t)(§) = 2u(t,§),

o)) =0t8),  g&)E) =) Gxt)E),

i=0

Gh(§) = /” y(&,t)h(t)dr, forheX, & €l0,rn],
0

and

1
S )= [ (o) + Juo]) ar
0

Obviously, (He) is satisfied. We can choose ¢z = i = (m+1)(f; [y (€, 7)dv d§) 3. Then

(Hy) and (Hj) are satisfied.
l-a -t

Define f(t,(t,£)) = % Note that [[f(£, y(£,£))|| < e™. Moreover,

eIy (t,€)| - |ya (¢, 6

I en@)& ~f 2O = i @ ana + oo

l—ae—t

=< e |y1(t,é‘)—yz(t,€)|
1

< Etl‘“|y1(t,£)—y2(t,§)|.

Hence, (H;) and (H,) are satisfied.
If conditions (3), (8), and (Hj) are satisfied, then by Theorem 3, system (10) is approxi-

mately controllable.

6 Conclusion
In this paper, we study a class of Hilfer fractional stochastic differential equations. By
means of stochastic analysis theory, fractional calculations, and operator semigroup the-
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ory, we obtain the existence and uniqueness of mild solutions for these equations. More-
over, the existence of optimal pairs for the corresponding Lagrange control systems is in-
vestigated. Our future work will be focused on investigating the optimal control problem
of Hilfer fractional stochastic differential equations with Lévy noise.
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