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CONTROLLABILITY OF NEUTRAL IMPULSIVE STOCHASTIC
QUASILINEAR INTEGRODIFFERENTIAL SYSTEMS WITH
NONLOCAL CONDITIONS

KRISHNAN BALACHANDRAN, RAVIKUMAR SATHYA

ABSTRACT. We establish sufficient conditions for controllability of neutral im-
pulsive stochastic quasilinear integrodifferential systems with nonlocal condi-
tions in Hilbert spaces. The results are obtained by using semigroup theory,
evolution operator and a fixed point technique. An example is provided to
illustrate the obtained results.

1. INTRODUCTION

Abstract differential systems in infinite-dimensional spaces appear in many bran-
ches of science and engineering, such as heat flow in materials with memory, vis-
coelasticity and other physical phenomena. In these fields many stochastic differen-
tial equations are obtained by including random fluctuations in ordinary differential
equations which have been deduced from phenomological or physical laws. Quasi-
linear evolution equations forms a very important class of evolution equations as
many time dependent phenomena in physics, chemistry and biology can be repre-
sented by such evolution equations. Some examples of quasi-stochastic systems are
the system of price fluctuations in financial markets, earth climate or the seismic
activity of the earth crust and a dice game. Of particular interest the following
integrodifferential equation arises in the theory of one-dimensional viscoelasticity
[18, B0] and also a special model for one-dimensional heat flow in materials with
memory.

u(t, ) = /0 E(t —s)(o(ug))z(s,z)ds + f(t,x), t>0, x€(0,1),
u(0,z) =up(z), =e€l0,1], wu(t,0)=u(t1l)=0,1t>0.

In many of the papers, the mathematical model for certain problems in nonlinear
viscoelasticity is discussed in the form

(1.1)

uge(t, ) = P(ug(t,2))e + /0 a(t — s)Y(ug(s,x))ds + g(t,x), t>0,

u(0,2) = up(x), z€R.

(1.2)
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which is the same as (1.1)) if ¢ = =0, k(0) = 1 and a = k' (see [13]). In [I4], the
following equation occurred during the study of the nonlinear behavior of elastic
strings [21].

wie(t, @) + e(t)ug(t, ) — M(/ 1o (t, ) Pds o (8, ) + u(t, 2) = h{t, 2, u(t, 2)),
0<t< oo,
U(O,I) ZUO(I)7 Ut(o,l') :ul(x)v r eR.
(1.3)
The above equations take the abstract form as
du(t
Zi ) _ A@w)u(t) + £t u(t)),  u(0) = uo. (1.4)

where A is a linear operator in a Hilbert space H and f is a real function. Hence
the natural generalization of (L.4]) is the following quasilinear integrodifferential
equation

u'(t) = A(t,w)u(t) + f(t,u(t)) +/O g(t, s,u(s))ds,
u(0) = up.

Systems with short-term perturbations are often naturally described by impul-
sive differential equations. The theory of impulsive differential equations is much
richer than the corresponding theory of differential equations without impulse ef-
fects [I9, 27]. For instance, impulsive interruptions are observed in mechanics,
radio engineering, communication security, control theory, optimal control, biology,
mechanics, medicine, bio-technologies, electronics, neural networks and economics.
The introduction of non-local conditions can improve the qualitative and quantita-
tive characteristics of the problem which lead to good results concerning existence,
uniqueness [8] and regularity of the solution. Problems related to non local condi-
tions have applications such as in the theory of heat conduction, thermoelasticity,
plasma physics, control theory etc. Many real systems are quite sensitive to sudden
changes. This fact may suggest that proper mathematical models of systems should
consist of some neutral equations. Indeed, we may find that neutral term effects can
be quite significant in real mathematical models. The neutral equations find numer-
ous applications in applied mathematics, natural sciences, biological and physical
systems. For this reason these type of equations have received much attention in
recent years.

Several authors have studied the existence of solutions of abstract quasilinear
evolution equations in Banach spaces [T} 2, 4 [0, [T2] [T6], 22 23]. Park et al. [25], Bal-
achandran and Paul Samuel [3] studied the regularity of solutions and the existence
of solutions of quasilinear delay integrodifferential equations respectively. Control-
lability of quasilinear systems has gained renewed interests and few papers appeared
[5L 6] [7]. The controllability of nonlinear stochastic systems in finite and infinite-
dimensional spaces have been extensively studied by many authors [I1},[17,20]. Park
et al. [24] discussed the controllability of neutral stochastic functional integrodif-
ferential infinite delay systems in abstract spaces. Karthikeyan and Balachandran
[15] studied the controllability of nonlinear stochastic neutral impulsive systems.
Subalakshmi and Balachandran [28, 29] investigated the approximate controllabil-
ity of neutral and impulsive stochastic integrodifferential systems in Hilbert spaces.

(1.5)
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Moreover, the controllability of neutral impulsive stochastic quasilinear integrod-
ifferential systems is an untreated topic in the literature so far. Motivated by
this fact, in this paper we study the controllability of neutral impulsive stochastic
quasilinear integrodifferential systems with nonlocal conditions. For that, we im-
pose neutral, impulse and nonlocal condition with random perturbations in
which gives the form

d[m(t) - q(t,x(t))}

= [A(t,x)x(t) + Bu(t) + f(t,x(t)) —l—/o g(t, s,x(s))ds} dt
+o(t,z(t)dw(t), teJ:=[0,a], t#tg,
Azx(ty) =z(t)) —x(ty) = I(z(ty)), k=1,2,...,m,
2(0) + h(z) = xo.

Here, the state variable z(-) takes values in a real separable Hilbert space H with
inner product (-,-) and norm || - || and the control function u(-) takes values in
L?(J,U), a Banach space of admissible control functions for a separable Hilbert
space U. Also, A(t,x) is the infinitesimal generator of a Cp-semigroup in H and B
is a bounded linear operator from U into H. Let K be another separable Hilbert
space with inner product (-,-)x and the norm ||| x. We employ the same notation
I - || for the norm L(K, H), where L(K, H) denotes the space of all bounded linear
operators from K into H. Further, q: JxH — H, f: JxH — H,g: AxH — H,
o:Jx H— Lg(K, H) are measurable mappings in H-norm and Lq (K, H) norm
respectively, where Lo (K, H) denotes the space of all Q-Hilbert-Schmidt operators
from K into H which will be defined in Section 2 and A = {(t,s) € J x J : s < t}.
Here, the nonlocal function h : PC[J : H| — H and impulsive function I} €
C(H,H) (k=1,2,...,m) are bounded functions. Furthermore, the fixed times ¢
satisfies 0 = tg < t1 <ty < -+ <ty < a, z(t]) and z(¢; ) denote the right and left
limits of z(t) at t = t. And Axz(ty) = z(t]) — z(t;,) represents the jump in the
state x at time tj, where I determines the size of the jump.

(1.6)

2. PRELIMINARIES

Let (Q,F,P;F){F = {F.}+>0} be a complete filtered probability space sat-
isfying that Fy contains all P-null sets of . An H-valued random variable is
an F-measurable function x(¢) : & — H and the collection of random variables
S ={z(t,w) : Q — H\t € J} is called a stochastic process. Generally, we just
write x(¢) instead of x(t,w) and z(¢t) : J — H in the space of S. Let {e;}32; be
a complete orthonormal basis of K. Suppose that {w(¢) : ¢ > 0} is a cylindrical
K-valued wiener process with a finite trace nuclear covariance operator @ > 0,
denote Tr(Q) = Y72, A\; = A < oo, which satisfies that Qe; = Ne;. So, ac-
tually, w(t) = > oo) vV Awi(t)e;, where {w;(t)}?2; are mutually independent one-
dimensional standard Wiener processes. We assume that F; = o{w(s) : 0 < s <t}
is the o-algebra generated by w and F, = F. Let ¥ € L(K, H) and define

193 = Tr(PQW¥*) = > [V AnTen|*.
n=1

If |¥llg < oo, then ¥ is called a Q-Hilbert-Schmidt operator. Let Lqg(K, H)
denote the space of all @-Hilbert-Schmidt operators ¥ : K — H. The completion
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Lo(K,H) of L(K,H) with respect to the topology induced by the norm | - ||g
where ||\I/||2Q = (U, V) is a Hilbert space with the above norm topology. For more

details in this section refer [I0]. L3 (J, H) is the space of all F; - adapted, H-
valued measurable square integrable processes on J x €. Denote Jy = [0, 1], Jx =
(tg,tk+1], k =1,2,...,m, and define the following class of functions:

= {x :JJ — Ly : z(t) is continuous everywhere except for some ¢ at which
z(t;) and x(t]) exists and z(t; ) = z(tg), k=1,2,3,... ,m}

is the Banach space of piecewise continuous maps from J into Lo(2, F, P; H) sat-
isfying the condition sup,.; E|z(t)]|> < oo. Let Z = PC(J, L) be the closed
subspace of PC(J, L2(Q2, F, P; H)) consisting of measurable, F; - adapted and H-
valued processes x(t). Then PC(J, L) is a Banach space endowed with the norm

lz]lpe = sup {Ellz®)|* : 2 € PC(J, L2) }.

Let H and Y be two Hilbert spaces such that Y is densely and continuously
embedded in H. For any Hilbert space Z the norm of Z is denoted by || - ||pc or
I-]]. The space of all bounded linear operators from H to Y is denoted by B(H,Y)
and B(H, H) is written as B(H). We recall some definitions and known facts from
Pazy [26].

Definition 2.1. Let S be a linear operator in H and let Y be a subspace of H.
The operator S defined by D(S) = {x € D(S)NY : Sz € Y} and Sz = Sz for

x € D(S) is called the part of S in Y.

Definition 2.2. Let @ be a subset of H and for every 0 < ¢t < a and b € Q, let
A(t,b) be the infinitesimal generator of a Cy semigroup Si,(s),s > 0 on H. The
family of operators {A(¢,b)}, (¢,b) € J x @Q, is stable if there are constants M > 1
and w such that

p(A(t, b)) D (w,00) for (t,b) € J x Q,
k
IT] RO Alty, b)) < MOA =)™ for A > w
j=1

and every finite sequence 0 < t; <ty < --- <t < a, b; € Q,1 < j < k. The
stability of {A(¢,b)}, (¢,b) € J x @, implies [26] that
k k
ITT S0 (s5)ll < Mexpfwd 5} fors; >0
j=1 j=1
and any finite sequences 0 < t; <ty <--- <t <a,b; €Q,1<j <k k=1,2,....

Definition 2.3. Let S, ;(s), s > 0 be the Cj semigroup generated by A(t,b), (¢,b) €
J x Q. A subspace Y of H is called A(¢,b)-admissible if Y is invariant subspace of
St »(s) and the restriction of Sy ;(s) to Y is a Cp-semigroup in Y.

Let @ C H be a subset of H such that for every (¢,b) € J x Q, A(t,b) is
the infinitesimal generator of a Cpy-semigroup S;u(s),s > 0 on H. We make the
following assumptions:
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(E1) The family {A(¢,b)}, (t,b) € J x Q is stable. )

(E2) Y is A(t,b)- admissible for (¢,b) € J x @ and the family {A(¢,0)}, (¢,b) €
J x Q of parts A(t,b) of A(t,b) in Y, is stable in Y.

(E3) For (t,b) € JxQ, D(A(t,b)) DY, A(t,b) is a bounded linear operator from
Y to H and t — A(t,b) is continuous in the B(Y, H) norm || - || for every
be .

(E4) There is a constant L > 0 such that

[A(E,b1) = A(t, b2) |y~ < Llbr — ba|[1

holds for every by,b; € Q and 0 <t < a.

Let @ be a subset of H and let {A(¢,b)}, (¢,0) € J x Q be a family of operators
satisfying the conditions (E1) — (E4). If x € PC(J, L) has values in @ then there
is a unique evolution system U (t, s;x),0 < s <t < a in H satisfying (see [26])
(1) |U(t,s;2)] < Me*®*) for 0 < s < t < a, where M and w are stability
(zo+nstants.
(i) %—tU(t, s;x)y = A(s,x(s))U(t, s;x)yforye Y, 0<s <t <a.
(iii) %U(t7 s;x)y = —=U(t, s;2)A(s,z(s))y forye Y, 0<s <t <a.
Further we assume that
(E5) For every x € PC(J, Ls) satistying z(t) € @ for 0 <t < a, we have

) €
Ult,s;2)Y CY, 0<s<t<a

and U (t, s;x) is strongly continuous in Y for 0 < s <t < a.

(E6) Closed bounded convex subsets of Y are closed in H.

(E7) For every (t,b) € J x @, q(t,b) € Y and f(¢t,b) € Y, ((¢,9),b) € A x
Q,g(t,s,b) €Y and (¢,b) € J x Q, o(t,b) €Y.

Definition 2.4 ([II]). A stochastic process x is said to be a mild solution of (L.6)
if the following conditions are satisfied:

(a) z(t,w) is a measurable function from J x Q to H and z(t) is F;-adapted,
(b) El|jz(t)||*> < oo for each t € J,

)
(d) Foreachu € L (J,U), the process z satisfies the following integral equation

a(t) = U(t,0;2)[zo — h(z) — q(0,2(0))] + q(t, x(t))

/ Ul(t,s;x)A(s, z(s))q(s, z(s))ds

+/ Ut 5:2) [Bu(s) + f(s,2(s))]ds
0 (2.1)

—1—/0 U(t,s;x)[/o g(S,T,(E(T)dT)]dS-i-/O U(t,s;z)o(s,x(s))dw(s)
+ Z U(t,tr;x)Ik(x(ty)), forae teld,

0<tp<t

z(0) + h(zx) = zo € H.

Definition 2.5. System (1.6) is said to be controllable on the interval J, if for
every initial condition :130 and x; € H, there exists a control u € L?(J,U) such that
the solution z(-) of (| satisfies z(a ) = 1.
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Further there exists a constant N > 0 such that for every x,y € PC(J, Ly) and
every y € Y we have

Ut s32)g = Ut s:9)gll* < Na?[|g]3 |z — yllpe-
To establish our controllability result we assume the following hypotheses:

(H1) A(t,x) generates a family of evolution operators U(t, s;x) in H and there
exists a constant Cyy > 0 such that

U, s;2)||* <Cy for0<s<t<a,zc2Z.
(H2) The linear operator W : L?(J,U) — H defined by

Wu:/ U(a, s;x)Bu(s)ds
0

is invertible with inverse operator W~ taking values in L?(J,U) \ ker W
and there exists a positive constant Cy, such that

|BW 1|2 < Cw .

(H3) (i) The function g : J x Z — Z is continuous and there exist constants
Cqy>0,Cq > 0fors,t € Jand z,y € Z such that the function A(t, x)gq
satisfies the Lipschitz condition:

B A(t,(t))a(t, =) — A(t,y(t)a(t, y)|I* < Collz -y,
and Cq = sup,c ; | A(t, 0)q(t, 0)]*.
(ii) There exist constants Cx > 0,C; > 0 and C3 > 0 such that
Ellq(t,z) — q(t.y)|* < Cillt — s + = = y[1?],
Blq(t,z)|* < Cuflz|* + Ca,
where Ca = sup,¢; [|q(t, 0)]|2.
(H4) The nonlinear function f : J x Z — Z is continuous and there exist con-
stants Cy > 0, C¢ > 0 for t € J and z,y € Z such that
E|f(t,z) - ft.y)lI* < Crlla —yl?

and Cy = supyc s [|f(¢,0)[>.
(H5) The nonlinear function g : A x £ — Z is continuous and there exist positive
constants Cq, Cg, for z,y € Z and (¢, s) € A such that

2
EHg(ta S, I) - g(t7 Svy)H < CQHx - yHQ
and Cy = sup(; oyca [lg(t, 5, 0)|%.
(H6) The function o : Jx Z — Lg(K, H) is continuous and there exist constants
Cs >0,C, >0 fort e Jandx,y € Z such that
Bllo(t,z) = o(t,y)lg < Collz — ylI?
and C, = sup,c ||lo(t,0)]]2.
(H7) The nonlocal function h : PC(J : Z) — Z is continuous and there exist
constants Cp, > 0, Cp, > 0 for x,y € Z such that

E||h(z) = h(y)lI* < Crllz = yll*,  E[A(@)]* < Ch.
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(H8) I : Z — Z is continuous and there exist constants G > 0, B > 0 for

z,y € Z such that

E|llu(z) = e@)I” < Brlle —yl?, k=1,2,....m

and By = [[1,(0)|%, k=1,2,...,m
(H9) There exists a constant r > 0 such that

10{CU(||$0||2 + éh) + a2CUg + 2CU [Cl(||$(]||2 + (fh) + CQ] + 617" + CQ
+2a%Cy (Cyr + Cy) + 2a*Cy (Cyr 4 Cy) + 24°Cy [Cor + CNQ]

+2a Cy TH(Q)(Cor +Cy) + 2mCy [i B + Em: G}
S . k=1 k=1
and
v = 10{(1 +18a2CyCy ) (N1 + Na + Ny + Ny + N5 + Ng + N7) + 2a3Ng}
where
= Na?||zo|? + 2(Na®Ch, + CuCh),
N, = 2[2Na2 (C1(|zol|2 + Cp) + Ca) +cUckch] +e,,
N = 24d° [QNa(qu +Cq) +CuC ]
Ny = 2a% [2Na(Cpr + Cp) + CuCy]
N5 = 2a° [2Na(Cyr +Cy) +CuCy .

Ng = 2a {2./\/'11 Tr(Q) (Cor + Cy ) + Cur Tr(Q)CG],

m

N7 = 2m|2Na? (Zﬁkr+26k) +Cu Z/Bk]

k=1 k=1
3. CONTROLLABILITY RESULT

Theorem 3.1. If the conditions (H1)-(H9) are satisfied and if 0 < v < 1, then
system (1.6)) is controllable on J.

Proof. Using (H2) for an arbitrary function z(-), define the control

u(t) = W o1 = Ula,032) 20 — h(w) - 4(0,2(0))] - a(a, 2(a))

— /Oa Ula, s;x)A(s,2(s))q(s, z(s))ds — Ula, s;x)o(s,z(s))dw(s)

0

a s (3.1)
- [ Ul s [fsate) + [ gtomarar]as
- ¥ U(a,tk;x)zk(x(t,;))}(t).

0<trp<a

Let Y, be a nonempty closed subset of PC(J, Ly) defined by
V, ={z:2 € PC(J, Ly)|E|z(t)|* < r}).
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Consider a mapping ® : ), — ), defined by

(®x)(t)
= U(t,0;2) [zo — h(z) — q(0,2(0))] + q(t, z(t))

—|—/0 Ul(t,s;x)A(s,z(s))q(s, z(s))ds

—|—/0 Ul(t,s;x)BW ! [ml —U(a,0;z) [xo — h(x) — q(O,x(O))] —q(a,z(a))
—/0 Ula, s;x)A(s,x(s))q(s, z( /0 Ula, s;x)o(s,z(s))dw(s)

- [ viaso)[ st + / <s,m<7>>df]ds

=Y Vet )] s + [ Ul s o)ds

0<trp<a 0
+/t U(t, s; x){/os g(s, 7 I(T))dT} der/Ot Ul(t,s;x)o(s,z(s))dw(s)
+ > Ut trs ) (2 (ty)).

0<tp <t

We have to show that by using the above control the operator ® has a fixed point.
Since all the functions involved in the operator are continuous therefore ® is con-
tinuous. For convenience let us take

V(@) = BW™ a1 = Ula,0:2) [0 — h(2) — 4(0,2(0))] — aa, 2(a))

—/Oa Ula, s;x)A(s, z(s))q(s,z(s))ds — ; Ula, s;z)o(s,z(s))dw(s)

- [ Utasa)[psaten + [ gt ma(ear]as
3y U(a,tk;x)fk(x(t,;))} (1).

o<t <a

From our assumptions we have
BV (u,2)|* < 100w{||m1||2 +Cu([lzoll? + Ch) +2Cu [Ci ([lwol* + Ch) + Co] +Car
+ Ca + 2a%Cyr (Cyr + Cy) + 2a°Cyr (Cpr + C) + 2a°Cyr [Cyr + Cy )

+2a Cy T (Q)(Cor +C) +2mCu[ Y frr + 3 B] }i= 6
k=1 k=1

and
E|V (u,2) = V(py)lI*
< 9Cw {Na?|lao|l* + 2(Na®Ch + CuCh) + 2[2Na? (€ (o + Cp)
+C3) + CuChChl +Cq + 202 2N a(Cyr +Cy) +CuC,

+ 2a? [QNa(Cfr + C}) + CUCf} + 243 {QNa(CgT + C~g) + CUCg]
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+2a[2Ma TH(Q) (Cor +C;) +Cu TH(Q)C,]

+ Qm[QNaZ(ZﬁkT-F ZBk) +CUZBIC} }
k=1 k=1 k=1
First we show that the operator ® maps ), into itself. Now
B|(®z)(t)|

< 10{B[[U(t,0:2) [0 — h(x) = 4(0, 2(O)] |* + Ella(t, (1)) |
4B [ Uttsi) Als,(s)ats. o(s))ds|? + B]| [ Ut o)V ()]
0 0
+E||/ Ut,sw 5:175)+/0 g(s,7,2(7) )dT}dsHQ
+EH/ (t,s;2)o(s,z(s))dw(s H —i—EHZUttk:EIk H}

0<trp<t
< 1O{CU(||:170||2 +Cp) + 200 [Ca(|zol|? + Cn) + Ca] + Cur + Co
+2a%Cy (Cqr + Cg) + a*CuG + 2a*Cy (Cyr + Cy) + 2a°Cu [Cyr + C,]
+2a Cy Tr(@) (Cor +C) +2mCu[ > Br + > e }
k=1 k=1
<r.

From (H9) we obtain E||(®z)(t)||* < r. Hence ® maps Y, into V,. Let z,y € Y,
then

E|(®z)(t) — (®y)(t)]|?
< 10{EHU(t, 0;2) [0 — h(x) — q(0,2(0))] — U(t,0;y) [xo — h(y) — a(0,y(0)] ||’

+ Bl a(0) ~ attw®)| + B [ [Vt s50)As.a()als. ()
— U(t,59) Als, y(s))a(s, ()| ds|
+ B [ [Utsa)V (. w) = UtV )i

+ B [ [0t sa)f(s.0(9) = Ut si) syt s

+E||/0t :U(t,s;x)[/Osg(s,T,x(T))dT} U(t,s;y)[/Osg(s,T,y(T))dTHdsHQ

+ E|| /Ot [U(t,s;x)a(s,x(s)) —Ul(t,s;y)o(s, (3))}dw(s)”2
+B Y [t o) - Ut s )] [}

0<trp<t
< 10{(1 +18a2CyCy ) (Ny + Na + Ny + Ny + N5 + Ng + N7) + 2a3Ng} lz — yl|?

< vz -yl
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Since v < 1, the mapping ® is a contraction and hence by Banach fixed point
theorem there exists a unique fixed point € Y, such that (®z)(t) = z(¢). This
fixed point is then the solution of the system and clearly, z(a) = (®z)(a) = z1
which implies that the system (|1.6) is controllable on J. (I

Remark 3.2. Consider the neutral impulsive stochastic quasilinear system
d2(t) - a(t,2(®)] = [At,2)[2(t) - alt, 2()] + Bu(t) + (¢, 2(1))

+ [ attosaoas]ae + alt.a)au),
teJ:=10,a], t#tg,
Azx(ty) =z(t)) —a(ty) = L(z(ty)), k=1,2,...,m,
x(0) + h(x) = xo.

where A, B, q, f, g, 0 are as before. The solution to the above equation is
z(t) = U(t,0;2) [zo — h(z) — q(0,z(0))] + q(t, x(t / U(t,s;x)Bu(s)ds
+ /Ot Ul(t,s;x) [f(s,x(s)) + /05 g(s,r,x(r)dT)}ds
/Utsx) (s,z(s)dw(s) + > Ult,tez)In(z(ty)),

0<tp<t

for a.e. t € J. If the functions involved in (3.2)) satisfy the lipschitz condition then
the suitable control function will steer the system (3.2)) from x¢ to x; provided the
above equation is satisfied.

4. NEUTRAL STOCHASTIC QUASILINEAR INTEGRODIFFERENTIAL SYSTEMS

Consider the neutral stochastic quasilinear integrodifferential system

afa) = Q(rat0). | g(t.5,2(5)ds)|

= |A(t, z)x(t) + Bu(t) + F(t, z(t), t f(t,s,2(s))ds ) |dt
[ A | ) .
+G(t,x(t),/0 o(t,s,x(s))ds)dw(t), te ], t# 1,

Ax(ty) = z(th) —z(ty) = I(2(ty)), k=1,2,...,m,
h(zx

z(0) + ) = o.
where A, B, I, h are defined as before. Further,

Q:JxHxH—H, F:JxHxH—-H, G:JxHxH-— Lg(K,H),
q:ANxH—H, f:AxH—H, oc:AxH-—H.
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are measurable mappings in H-norm and Lo (K, H)-norm , respectively. The solu-
tion of the above equation is

x(t)
= U(t,0;) [z — h(x) — Q(0,2(0),0)| +Q(t. (1), /Ot a(t, 5,2(s))ds)

—|—/Ot U(t,s;:1:)14(5,z(s))Q(s,x(s),/OS q(s,T,a:(T))dT)ds

+ /Ot U(t,s;z)Bu(s)ds + /Ot U(t7s;x)F(s,x(s),/Os f(877'7$(7'))d’7'>d8 (4.2)

S

+/t U(t,s;m)G(s,x(s),/O O'(S,T,x(T))dr)dw(S)

0
+ Z Ut ti; x) i (x(t),)), forae. teJ
0<trp<t

Concerning the operators @, q, F, f, G, 0 we assume the following hypotheses:

(H10) (i) The function @ : JxZx 2 — Z is continuous and there exist constants
Cg>0,Cqo>0fors,teJandx,y,x1,y1 € Z such that the function
A(t, z)@ satisfies the Lipschitz condition

B[l A, z()Q(t, z,21) — At y())Q(t, y, y1)|* < Co(llx = yl* + 1 — v1]?),
and Cq = sup,e s [|A(t, 0)Q(t, 0, 0)|*.
(ii) There exist constants Qr > 0,Q1 > 0 and Q2 > 0 such that
EQ(t,z,x1) — Qt,y,y)|I* < Qu ([t — sI* + [lz — gl + 21 — nl?),
EQt,z,y)I> < Q1 (I=l1* + ly1%) + Q2,

where Q2 = SuptGJ HQ(ta 07 0)”2
(H11) The nonlinear function ¢ : A x Z — Z is continuous and there exist positive

constants Cy, Cy, for z,y € Z and (t,s) € A such that
t
Bl [ (a(t.5.5) ~ alt. ) ds|P < € = o
0

5 ¢
and C; = SUP(¢,s)eA I fo q(t, s, O)ds||2.
(H12) The nonlinear function F : J x Z x £ — Z is continuous and there exist
constants Cp > 0, Cp > 0 for t € J and x1,x2,y1,y2 € Z such that
E||F(t,z1,y1) — F(t, 22, y2)|I” < Cp([lz1 — z2|* + [ly1 — v2]?)

and Cp = sup,c ||F(t,0,0)].
(H13) The nonlinear function f : Ax Z — Z is continuous and there exist positive
constants Cy, Cy, for z,y € Z and (¢, s) € A such that

Bl [ (5. = st s)as] < sl =l

5 t
and Cf = Sup(t,s)EA H f() f(tu S, 0)d8||2

(H14) The nonlinear function G : J x Zx Z — Lo(K, H) is continuous and there
exist constants Cqg > 0, Cg > 0 for t € J and x1, x2,y1,y2 € Z such that

B|G(t,21,51) = G(t, 22,92)|I* < Ca (o1 — w2l + [l — p2]*)
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and Co = sup,c, ||G(t,0,0)]|%.
(H15) The nonlinear function o : Ax Z — Z is continuous and there exist positive
constants C,, C,, for z,y € Z and (¢, s) € A such that

E| / (o(t,s,x) — ot s,y))asz2 < Collz —y|?

and C, = = Sup(; s)en | fo a(t,s,0)ds|>.
(H16) There exists a constant * > 0 such that

9{CU(||3[30||2 +Cp) + a’CuG + 2Cy [Q1([|zoll” + Ch) + Q2]

+ Q1 [(1+2Cy)r +2C,] + Q2 + 2a°Cy [Cq (1 + 2C)r + 2C,) + Co)
+2a%Cy [Cr ((1 + 2Cy)r + 2C;) + Cr]

m

+2aCy Tr(Q)[Ca (1 +2C,)r +2C,) + Co] +2mcU[Zﬂkr+Zﬁk]}
k=1 k=1
<r*

and
vt = 9{(1 +16a2CyCw ) (N1 + Na + N3 + Ny + N5 + Ng) + 2a3/\/g}
where
— Na?||zo|* + 2(N'a®Cp, + CuCh)
Ny =2 [2/\/(12 (Q1(lzo]l* +Ch) + Q2) + CquCh} + Qr(1+Cy)
N3 = 202 [2Na[Cq (1 +2,)r +2€,) + Ca| + CuCa(1+C,)|
N, = 2a° [ZNa [CF((l +20,)r +2C5) + c}} 4 CuCr(1+ cf)}

N5 = 2a [Ma Q) [CG ((1+2C,)r +2C,) + c;;} +Cr THQ)Ca(1 + c(,)}
Ng = 2m[2Na2(§:ﬁkr+§:ﬂ~k) +Cu Em:ﬂk].
k=1 k=1 k=1

To apply the contraction mapping, we define the nonlinear operator ®* : ), — Y,
as

(@"2)(?)
= U(t,0;) [0 — h(z) = Q(0,(0),0)] +Q(t,(¢), /O alt, 5,2(s))ds

/ Ul(t,s;z)A(s, z( Q(s,x / (s, z(T ))dT)dS
—|—/O U(t,s;x)Bu(s ds—i—/o U(t,s;z)F (s x(s),/osf(s,T,x(T))dT)ds
+/0tU(t,sx /OSO'ST.’E dT)d’LU Z U(t,tr; o) Ip(z(ty))-

O<tp<t
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where

u(t) = Wt [azl — U(a,0;2) [wo — h(z) — Q(0,2(0),0)]
- Q(a,:z:(a),/oaq(a,s,x(s))ds)
—/OaU(a,s;x)A(s,m(s))Q(j,a:(s),/O s, 7. x(r))dr ) ds
- /0 U(a,s;a;)F(s,x(s),/os (s.7.2(r))dr ) ds
—/0 U(a,s;x)G(s,m(s),/o o (s.7.2(r))dr ) du(s)
= Y Ulatsa)lua(to)] ).

0<trp<a
Clearly the above control transfers the system (4.1) from the initial state xo to

the final state z; provided that the operator ®*x has a fixed point. Hence, if the
operator ®*x has a fixed point then the system (4.1)) is controllable.

Theorem 4.1. If (H10)-(H16) hold, then system (4.1]) is controllable provided that
9{ (14 164°CuCy) (N1 + N3 + Ny + Ny + Ny + Ng) +20°NG } < 1.

The proof of the above theorem is similar to that of Theorem [3.I] and hence it
is omitted.

5. EXAMPLE

Consider the partial integrodifferential equation
3

3(2(157 y) — % cos z(t, y)) = (3%32(757 y) + z(t, y)a%Z(t y) + u(t,y)

1 —t . Z(tyy) /t —z(s,y)
+5e 51nz(t,y)+t(1+t2)[ ; e dsD@t
1
+ 3 cost z(t,y)dw(t), t € J:=[0,1], t#ty,
1

2(0,9) + ; m(s)log(1 +[(s,y))ds = 20(y),

Azlimy, = I (2(y)) = /Qdk(y, s)cos?(z(s,y))ds, k=1,2,...,m.
(5.1)

where Q is a bounded domain in R” with smooth boundary, m(-) € L'([0,1];R)
and di, € C(Q x Q,R) for k =1,2,...,m. For every real s we introduce a Hilbert
space H*(R) as follows [26]. Let z € L?(R) and set

I = ([ @ erlora) "

where 7 is the Fourier transform of 2. The linear space of functions z € L?(R) for
which ||z]|s is finite is a pre-Hilbert space with the inner product

(2,9)s = (/R(1+§2)52(£)§(5)d§>1/2.
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The completion of this space with respect to the norm ||-||s is a Hilbert space which
we denote by H*(R). It is clear that H°(R) = L?(R).

Take H =U = K = L?>(R) = H°(R) and Y = H*(R), s > 3. Define an operator
Ao by D(Ag) = H*(R) and Agz = D3z for 2 € D(Ap) where D = d/dy. Then Ag
is the inifinitesimal generator of a Cp-group of isometries on H. Next we define for
every v € Y an operator A;(v) by D(A;(v)) = HY(R) and z € D(A1(v)), A1(v)z =
vDz. Then for every v € Y the operator A(v) = Ag + A;i(v) is the infinitesimal
generator of Cy semigroup U(t,0;v) on H satisfying ||U(¢,0;v)|| < et for every
B > co||v||s, where ¢y is a constant independent of v € Y. Let Y, be the ball of
radius r > 0 in Y and it is proved that the family of operators A(v),v € Y, satisfies
the conditions (E1)—(E4) and (H1) (see [20]). Put z(t) = z(¢,-) and u(t) = u(t,-)
where 1 : J x R — R is continuous,

flt,z(t) = %e‘tsin 2(t,y), ot z(t)) = %cost z(t,y),
1 1
aft.a(0) = Geos=(t). ha) = [ m(s)lo(1+ [=(s. s

/Otg(t, s,x(s))ds = m [/Ot efz(s,y)ds]

With this choice of A(v), Iy,q, f,g,h,0, B = I, the identity operator and w(t)
denotes a one dimensional standard wiener process, we see that (5.1)) is an abstract
formulation of the system (|1.6)). Further we have

z(t,y) ¢ —2(s.) 1
Hm{/o c ds]“ <13l

Assume that the operator W : L?(J,U)/KerW — H defined by

1
Wuz/ U1, s;x)u(s,-)ds
0

has an inverse operator and satisfies (H2) for every x € )),.. Further the other
assumptions (H3)—(H9) are obviously satisfied and it is possible to choose a suitable
control function u(t) in such a way that the constant v < 1 which will steer the
system from x to x;. Hence, by Theorem system is controllable on J.
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