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Abstract

In this paper, the existence and uniqueness about the solution for a
class of abstract stochastic fractional-order differential equations

CDfu(t) = Au(t) + f(t,ut)) + o(t,ut)W(t), 0<t<T.

u0)=ul”, k=012 m-1

where a € (0,1] and f, o are given functions, are investigated, where the
fractional derivative is described in Caputo sense. The fractional calculus,
stochastic analysis techniques and the standard Picard’s iteration method
are used to obtain the required results.
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1 Introduction

Fractional calculus and fractional-order differential equations have been widely
applied in many fields of science and engineering, such as physics ([1]-[2]), chem-
ical ([23]-[24]), etc. For example the nonlinear oscillation of earthquake can be
modeled with fractional derivatives [25] and the fluid dynamic traffic model
with fractional derivatives [26] can eliminate the deficiency arising from the as-
sumption of continuum traffic flow and others see ([6],[7] and [8]). Actually,
the concepts of fractional derivatives are not only generalization of the ordinary
derivatives, but also it has been found that they can efficiently and properly
describe the behavior of many physical systems (real-life phenomena) more ac-
curately than integer order derivatives.

In recent years, stochastic differential equations have become more and more
important and interesting to researchers due to their successful and potential
applications in various fields ([9],[10],[11],[12],[13],[14],[27] and [28]), and the
basic theories and results of stochastic differential equations can be found in
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[27]. Our main result is studying the existence and uniqueness of solution to
equation

CDru(t) = Au(t) + f(t,u(t)) + o(t,ut))W(t), 0<t<T.

u® ) =ul”,  k=0,1,2,--.m—1, a€(0,1] (1)

where A is the generator of a strongly continuous semigroup {7 (¢);t > 0} on a
Hilbert space H.

2 Materials and Methods

In this section, we give some basic definitions, notations and lemmas which will
be used throughout the paper, in order to establish our main results.

Remark 1. Let (Q,S,P) be a complete probability space, for a separable Hilbert
space H with inner product (-,-) and norm || - ||. Then Lo(,H) is Hilbert
space of H-valued random variables with the inner product E(-,-) and the norm
(E || - |?)/? in which E denotes the expectation.

Remark 2. Fory € L5(Q,H), there holds the following Ité isometry property:

E| / y(5)dW (s) 2= / E [l y(s) |12 ds. ()

where {W (t)}1>0 is the Wiener (Brownian motion ) process

Definition 1. The Reimann-Liouville fractional derivative of f is defined as

wppy_Lodm [t f(s)
DO = gy ), e

wheret >0, n—1 < a <n, I'(-) stands for the gamma function and n = [a] +1
with [o] denotes the integer part of a (see e.g., [29]).

The Reimann-Liouville derivative has certain disadvantages when trying to
model real-world phenomena with fractional differential equations. Therefore,
we shall introduce a modified fractional differential operator DY proposed by
M. Caputo in his work on the theory of viscoelasticity.

Definition 2. The Caputo-type derivative of order « for a function f can be
written as . ( )( )
1 (s
Cna
Dyf(t) = d
t f( ) F(n _ Oé) /0 (t _ S)oﬂrlfn S

wheret >0, n—1<a <n. (see e.g., [29]).

Remark 3. 1. The relationship between the Riemann-Liouville derivative
and the Caputo-type derivative can be written as

n—1
D;f(t) = D7 1(0) — Y 119 0)

k=0



2. The Caputo-type derivative of a constant is equal to zero.

In this paper, we consider the Caputo-type fractional derivative of order «
for a vector-valued function (u(t)), and the initial value problem (IVP) of ab-
stract stochastic fractional-order differential equation (1), where f(¢,u(t)) and
o(t,u(t)) : [0,T] x R? — R¢ and the dimension d > 1. The term W (t) = 4~
describes a state dependent random noise, {W (t) }>¢ is a standard scalar Brow-
nian motion or Wiener process defined on a given filtered probability space
(9,9, 3¢, P) with a normal filtration {S¢}4>0, which is an increasing and con-
tinuous family of c-algebras of S, contains the P-null sets, and W (t) is $¢-
measurable for all ¢ > 0.

Let us recall the definition of the fractional integral operator of order « ([29])

as follows:
1

I%(t) = F(a)/o (t —s)*g(s)ds, t>0. (3)

Applying the integral operator (3) to the both sides of initial value problem
(1), we can obtain the Volterra integral equation (see e.g., [29])

[e]—1 tk " 1 t o
w)= X 0+ o /0 (t — 5)° 1 Au(s)ds
L t a-l u(s))ds
g | T )
1 ¢ a—1
+ @/0 (t—s8)*"o(s,u(s))dW(s). (4)

wheren —1 < a<nandt>0.

Lemma 1. Every solution of the Volterra integral equation (4) is also a solution
of the original initial value problem (1), and vice versa.

In particular, when 0 < a < 1, the Volterra integral equation (4) can be
written as

1 ¢ a—1
N /0 (t— $)* Au(s)ds
L t —8)* " f(s,u(s))ds
g | T e

1 ‘ a—1
+ r(a)/o(t—s) (s, u(s))dW (s). (5)

Lemma 2. The initial value problem (1) is equivalent to the integral equation

uft) =u(0) + ﬁ /0 (t — 5)* L Au(s)ds
! t a=lris u(s))ds
* p(a)/o(ts) f(s,u(s)d
1 ' a—1
+ m/o (t—S) U(S,U(S))dW(s)’ a € (07 1]



In other words, every solution of the integral equation (5) is also a solution of
our original initial value problem (1) and vice versa.

Proof. for proof see e.g., [29]. O

Throughout the paper the following non-Lipschitz conditions are assumed
and imposed:

(A1) Let 7(-) be a Cyp-semigroup generated by the unbounded operator A, let
M = maxiep,r) || T() [l

(A2) The functions f and o are measurable and continuous in A for each fixed
t € [0,T] and there exists a bounded function L : [0, T] x [0, 00) — [0, 00],
(t,u) — L(¢,u) such that

E( f(t,2) |*) + E( o(t, ) [I*) < Lt E(I] = [1*)), (6)
for allt € R and x € L2(Q, H).
(A3) There exists a bounded function K : [0,7] x [0,00) — [0, 00) such that
E(| f(t, )= f(t,y) I)+E( o(t, 2)—o(t,y) |*) < KEE 2~y [17), (7)
for allt € R and x,y € L2(2, H).

Lemma 3. ([30]) If the function IL(t,u) is locally integrable in t for each fized
u € [0,00) and is continuous non-decreasing in u for each fired t € [0,T], for
all A >0, wug >0, then the integral equation

u(t) = up + )\/O L(s,u(s))ds,

has a global solution on [0,T).

Lemma 4. (/30]) The function K(t,u) is locally integrable in t for each fized
u € [0,00) and is continuous non-decreasing in u for each fized t € [0,T], for
K(t,0) =0 and v > 0, if a non-negative continuous function ¢(t) satisfies

o(t) < 'y/ K(s,u(s))ds, teR
0
¢(0) = 0,

then ¢(t) =0 for all t € [0,T].

In order to consider the existence and uniqueness of the solution of equation (5),
we attempt to use the Picard’s iteration method. The sequence of stochastic
process {u, },>0 is constructed as follows:

llo(t) = o,
Unpi(t) = T+ Gr(un)(t) + Galu)(t), n>1
in which
Gi(u)(t) = ﬁ / (t— )7 VT (t — ) (5, un(5))ds
Ga(u,)(t) = ﬁ/o(t—s)o‘_l’T(t—s)a(&un(s))dW(s)



Lemma 5. The sequence of stochastic processes {uy, }n>0 is bounded in Lo(Q, H).

Proof. from the inequality
(a+b+c)" <3" Ha" +b" +c"), n>1.
we have
E | s (8) < 3E | g |2 +3E || Gy (wa)(®) 12 +3E || Ga(un)(®) 2. ()
Using the Holder's inequality, the assumption (A2) and a > 1/2, we can obtain

1
*(a)

E || Gi(un)(®) |I* E| /0 (t= )" T(t = 5)f (s, un(s))ds ||

M?2 $20-1 t
< U — 2
- TI'?(a) 2a-— 1‘/0 E | f(s,an(s)) || ds
t
< k1/0 L(s, || wn(s) 1Z,(.20))ds,

where k1 = %

Applying the Ito isometry property (2), the Holder's inequality and the
assumptions (A2) and o > 1/2, we have

t
E || Ga(un)(t) |*< kl/o L(s, | un(s) 12, (0,20))ds

Therefore, using the above relations into the inequality (8), we have

t
1 () 7,000 < @1 +62/0 L(s, I un(s) Z,0.0))» 9)

in which Cc1 = 3E H Uo H2 and Co = 6k‘1
Then, we consider the following integral equation:

z(t) =c1 + 02/0 L(s, z(s))ds, (10)

This equation has a globe solution via the Lemma (3).
And we can use the mathematical induction to prove || u,(t) ||%2(§2 1)< @(t) for

all t € [0, T]. Particularly, we have sup,,~q || wn(t) || 2,020 < [z(T)]*/? O

Lemma 6. The sequence of stochastic processes {u, }n>o is a Cauchy sequence.

3 Main Result

Theorem 1. Under the conditions (6) and (7), by using lemma (3) and lemma
(4), there exists a unique solution of equation (5).



Proof. Existence: If we denote u(t) by the limit of the sequence {u,(t)}n>0
and by using lemma (6) then we can see that the right hand side in the second
Picard's iteration tends to

Tuy + ﬁ/o(t—S)O‘flT(t—s)f(s,u(s))ds
L t — )t —s)o(s,u(s s
e [ =9 T = s u(e)aw )

which is just a solution of equation (5).
Uniqueness: Let u(t) and v(¢) are two solution’s of equation (5), using lemma
(5), we have

t
la(t) = v(t) 12,020 < 63/0 K(s, [l u(s) = v(s) IZ,0.0))ds-

Using lemma (3), we can obtain || u(¢) — v(¢) ||2£2(Q,H): 0 for all ¢t € [0,T],
which implies that u(t) = v(t). O
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