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Abstract

We establish the existence of solution of Stochastic impulsive differential inclusion in
infinite dimensional space. We employed fixed point theorem for multivalued map to
obtain the solution.
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1 Introduction

Impulsive differential equations model problem with impulsive effects which are
due to instantaneous perturbations at certain moments. The vast applications
of the theory of impulsive differential equations and inclusions have attracted
many authors both to deterministic and stochastic cases. The theory of impul-
sive differential equations and inclusions were extensively studied in [3] , [8] and
the references cited there. Existence of solution for integrodifferential inclusion
in infinite dimensional space without impulse effects was established in [4]. This
work is concerned with stochastic systems in infinite dimensional space. In [13],
concise study of stochastic differential equation in infinite dimensional space was
done and this will form a bedrock of this work. By Banach fixed point theo-
rem and semigroup approach, the existence of solution of nonlinear stochastic
differential inclusions was established in [1]. Stochastic systems with impulses
effects were studied in [12] with non local condition while neutral stochastic
evolution inclusions were studied in [11] both for convex and non convex cases.
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The existence of weak solution of stochastic differential inclusions has applica-
tions in stochastic control and partial differential inclusions as established in
[7]and references cited in it. The mild solution of Stochastic evolution inclu-
sions with impulsive effects considered in this work has applications to transition
semigroup and hence the Feller property of such semigroup.

The result in this work has applications in the study of control problem for a
stochastic dynamical system. The solution sets will be employed in the space
of admissible controls for the system and the impulsive effects due to the effects
of abrupt interruption of the system over certain period of time. The work also
have practical applications in the study of models of interacting species in a
random medium in which the impulsive effects are due to some environmental
factors over a period of time.

In the sequel, preliminaries necessary for the result shall be stated in section 2
and the main result will be proved in section 3.

2 Preliminaries

Let H be a real separable Hilbert space with inner product (.,.) and norm
| . || and let K be another real separable Hilbert space with inner product
(., ) and norm || . ||[x. L(K, H) denotes the space of bounded operators from
K to H. Let (Q,F,3: P) be a complete probability space with a filtration
{3:} satisfying the usual condition (i.e. the filtration contains all P-null sets
and is right continuous). w(t) denotes a given K-valued Brownian motion
with a finite trace nuclear covariance operator Q > 0. For 0,09 € L(K, H),
define ({01,09))= trace(o1Qo;), where o} is the adjoint of the operator os.
L(K, H) with the inner product ((.,.)) is a pre-Hilbert space, its completion
with respect to the topology induced by the @-Hilbert-Schmidt norm || . ||g
(e [I5= ({0, 0)) < 00) is a Hilbert space.

We shall state some definitions and properties of multivalued maps which will
be employed in the sequel.

For a nonempty set X, let (X,d) be a metric space and P(X) denote the
nonempty family of subsets of X, we shall denote by Py (X) (resp. Py epeo(X))
the nonempty family of closed (resp.bounded, compact and convex)subsets of
X.

A multivalued map F' : X — P(X) is closed (resp. convex)-valued if F(z)
is closed (resp. convex) for all x € X. F is said to be bounded if for every
bounded set V € P(X), F(V) is bounded in X.
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F is said to be upper semicontinuous (u.s.c) at a point point x € X if x € X,
F(z) is a nonempty closed subset of X and for each open set V' of X containing
F(x) there exists an open neighbourhood N of z such that F'(N) C V. Fis
said to be u.s.c on a nonempty subset Y of X if F'is u.s.c at every point y € Y.
If for every bounded subset V' of X, F(V) is relatively compact then F' is said
to be completely continuous. If F is continuous with nonempty compact values,
then F'is u.s.c if and only if F' has closed graph (i.e. x, — x, y, — y implies
y € F(2)).

Let J C R be nonempty, a multivalued map F : J — Pyga.(X) is said to be
measurable if for each © € X the distance function Y : J — R defined by

Y(t) = d*(z, F(t)) = inf{d(z, 2) : 2 € F(t)}

is measurable. All these properties of multivalued maps can be found in [2], [5]
and other standard books on set-valued analysis or differential inclusions.

We shall be concerned with the existence of mild solution of the stochastic
differential inclusions with impulsive effects:

dx(t) € [Az(t) + f(t,z(t))|dt + G(t, z(t))dw(t) a.e. t €[0,T], t #tr, k=1,..

Axty) = Ii(z(t), k=1,..,m

z(0) =¢
(2.1)

where ¢ € H and A is the infinitesimal generator of an analytic semigroup of
bounded linear operators S(t), t > 0,

+ o . o .
z(t)) = hlg&x(tk + h) and z(t;) = hlggl_x(tk + h).

The t; > 0 are impulsive moments satisfying ¢, < ;1 and limy_, tp = 400.
The Ax(ty) = x(t]) — x(tx) represents the jump in the state at .

We assume that there exists a constant M such that || S() || gy < M fort € J
and 0 € p(A), where B(H) denotes the space of bounded hnear operators on
H and p(A) is the resolvent set of A.

Definition 2.1 A multivalued map F : J x X — P(X) is said to be L*-
Caratheodory if

(i) t — F(t,u) is measurable for each u € D,

(ii) u — F(t,u) is u.s.c for almost all t € J,

(iii) F is integrably bounded i.e. for each q > 0,there exists h, € L'(J,R") such
that

| F(t,u) ||*=sup{|| v |2 v e F(t,u)} <h(t) foral |[ul]<q ae tec

Electronic Journal. http://www.math.spbu.ru/diffjournal 57

,



Differential Equations and Control Processes, N 3, 2014

Let J = [0,b] we define PC = PC(J, L*(2, H)) as

PC = {gp : [0,b6] = H such that ¢ is a continuous H — valued stochastic
process except for points tg, k=1,...,m; at which ¢(t;), p(t)) exist and
o(ty) = (tr) a.s. sup E | o(t) |’< 0o}

0<t<b

PC is a Banach space with norm || z || pc= supy<,<;(E | z(t) |*)?
For a multivalued map G, we define the set of selections of G; Qg as

Qe = {v(.) € L*(J, Lo(K, H)) : v(t) € G(t,z(t)) ae t € J}

L*(J,Lo(K, H)) denotes the Lg(K, H)-valued functions &(t) satisfying
I 1€() 15 dt < oo,

Definition 2.2 By a mild solution of problem (2.1), we mean a process x € PC
such that there ezists a selection v(.) € Qg a.e. on J and

x(t) = £+/Sts s, x( ds—i—/Sts s)dw(s ZSt ti) I (x

O<trp<t

3 Main Results

The following hypotheses shall be employed in the main result.

Hypothesis 1 (Hy): f: J x H — H is a continuous function; there ezists
Ly > 0 such that
| fta) IS Ly |z, z€H

(Hs): there exists constants ci, ¢, k = 1,...,m, such that
| Ix(x) — Ik(y) IS e (|2 —y [, for any z,y € H and || Iy(z) |[< e || = || .

(H3): A: D(A) C H — H is the infinitesimal generator of a strongly con-
tinuous semigroup S(t), t > 0, which is compact for t > 0, and there ezists a
constant M such that || S(t) || gy < M, for each t > 0.

(Hy): the multivalued map G : J X H — P(Lg(K, H)) is Ly-Caratheodory, com-
pact and convex. There exists a continuous nondecreasing function o : [0,00) —
(0,00), p € LY(J,R™) such that

| G(t,z) H2Q§ pMo(|| z ||*), foraetecJandx e H
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/Obm(s)ds < /COO #z(u),

m(t) = max{M?L2, M?*p(t)}, c= MQ{ | €2 +§:ci]
k=1

with

where

Our main result is based on the following Bohnenblust-Karlin (Corollary 9.8,
[15] ) Theorem.

Lemma 3.1 Let X be a Banach space and K be a closed and convex subset of
X. Suppose the multivalued map ¥ : K — P ., (X) is upper semicontinuous
and the set V(K) is relatively compact in X. Then V has a fized point in K.

We shall employ the following Lasota-Opial result [9].

Lemma 3.2 Let I be a compact interval and X be a Hilbert space. Let G be a
Ly-Caratheodory multivalued map with Qg # O and ¢ be a linear continuous
mapping from L*(I,X) to C(I,X). Then the operator

(oQa:C(,X) = Baw(C(, X)), == (CoQa)(r)=((Qa)(x)
is a closed graph operator in C(I,X) x C(I,X).

We now state and the prove the existence result.

Theorem 3.1 Assume that conditions Hy, Hy, H3 and H, hold, then problem
(2.1) has at least one mild solution.

Proof 1 The problem will be transformed to a fixed point problem.
Define the map ® : PC(J,L*(Q, H)) — P(PC(J,L*(Q, H))) by

V() = {h € PC(J,L*(Q, H)) : h(t) = S(t)¢ + /OtS(t —38)f(s,z(s))ds
-|-/O S(t — s)v(s)dw(s)
b Y S0 - () o) € Qo

O<trp<t

(3.1)
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Let
K

{x € PC(J, L (L H)) :|| z [|5< r(t), te J}

1= [ M ) = [ mios

K is a closed and bounded convex subset of PC(J,L*(2, H)). Let
k* = sup{|| = ||%c: * € K}. We have to show that \I/( ) C K, W is relatively
compact and upper semicontinuous. The proof is divided to steps.
Step 1: V(K) C K.
For a fized t € J, let x € K be arbitrarily chosen, we show that ¥(x) € K. For
each t € K, there exists v(.) € Qg

S

h(t) = S(t)€ + /0 (t —s)f(s,z(s))ds + /0 S(t — s)v(s)dw(s)
+ Y St =t el (ty);

O<trp<t

where

Then
| h(t) || =sup E | h(t) |
teJ

< sup (E SWEP+ [ B 5)(sa(s) F ds

teJ 0

+/O E|S(t—sp(s) > dw(s)+ > E|S(t—ty)(x(ty)) \2)

O<tp<t

<O +3 3+ [ AL (o) P +ar )l (6) s
<MY€+ M?ch [ )26 1P o) 260 17

<c+/ m( + ©(r(s)))ds

_c+/0 /(s)ds
=ron (s [ = [ miowe)

Hence ¥(x) € K. Since it is true for any x € K, W(K) C K. Therefore
U: K — K. Step 2.: V(K) is relatively compact.
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Letmi,m € J, 1 <To,ande >0 with0 < e <71 <. Letx € K and h € ¥(x).
Then there exists v € Qg such that for each t € J we have

| k) = h(r) [P = Esup | h(rs) — hir)

< sup (E | S(m2)€ — S(n)E
+[f%Eua@—@—Sm—@H@w@DV@
+L“Ewwm_$—sm—@ﬁ@amﬁw
+wa@ﬂmmwws

. /0 "B (8- 5) — S(r — $)u(s) [ du(s)

+ / :rEE | (S(r2 = 8) = S(11— 8))u(s) | dw(s)

n / E | S(m2 — s)v(s) |* dw(s)
.Hw¢m_ﬁy+§j(Euﬂm—m—sm—mﬁwﬁﬂfﬁ

O<trp<m

<|| S(m)¢ — S(r)¢ I
+/0 H (S(TQ—S)—S(Tl—5))f(5,x(5)) ||2 ds

T / | (S(ra —5) = S(m1 = 8))f(s,2(5)) |I” ds
+ / I S(r2 = 5)f(s,2(s)) |I” ds
[ S = s) = St = o) Pl (o) IF ds
*[?ﬂ““ﬁ—@—ﬂﬂ—@www@w@
+ZTHﬂW—QWW@HV$

+ MG —T)+ Y IS —t) = S(n—t) |17

O<trp<my
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The right hand side tends to zero as 79 — 1 and for € sufficiently small, since
S(t) is a strongly continuous operator and compactness of S(t), fort > 0, im-
plies the continuity in the uniform operator topology. This proves the equicon-
tinuity for the case t # t;, 1 = 1,...,m. To prove the equicontinuity at t = t;,
by Arzela-Ascoli theorem, it suffices to show that ¥ maps K into a precompact
set in L*(Q, H). Let 0 < t < b be fized and let € be a real number satisfying

0<e<t Forxe K, we define
ho(t) = S(H)E + S(e) / S0 — s — ) f(s,2(s))ds
0

+ S(e) /0 - S(t—s—e€)v(s)ds
+S(e) Y S(t—te— ) Ip(x(ty))

O<tp<t—e
where v € Qg . Since S(t) is a compact operator, the set H.(t) = {h(t) : he €
U(x)} is precompact in L*(2, H) for every e, 0 < € < t. Moreover, for every
h € U(z), we have

t

I het) = h(t) |I* < Lfrk*/ ISt —s) | ds

t—e

n / | St — ) || r(s) | ds

—€

+ ) alsSt—t)l’

t—e<tp<t

Therefore there are precompact sets arbitrarily close to the set {h(t) : h € U (z)}.
Hence the set {h(t) : h € ¥(z)} is precompact in L*(Q, H).
Step 3: To show that ¥ is upper semicontinuous, it suffices to show that it has

a closed graph.
Let x,, = x4, hy € V() and h,, — h.. We will prove that h, € V(z,).
h, € V(x,) means that there exists v, € Qg(y,) such that, for each t € J,

ho(t) = S(t)E + /0 S(t—s)f(s,xn(s))ds +/0 S(t — s)vu(s)ds
+ ) St —te) I(zalty)).

O<tp<t
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We must prove that there exists v« € Qg(s,) such that, for each t € J

ho(t) = S(t)¢ + /0 S(t—s)f(s,x.(s))ds + /0 S(t — s)v(s)ds
+ ) St — ) Il (ty).

O<tp<t
Consider the linear and continuous operator p L*(J,Lo(K,H)) —
PC(J, L*(Q, H)), defined by

(po)(t) = / S(t — s)o(s)duw(s).

We have
B | (hn(t) = S0 = [ St = 9)fs(5))ds
= 3 S ) Ilea(t;)) — (halt) — (e

O<tp<t

—/0 S(t—s)f(s,x.(s))ds — Z S(t = ti) In(z. ()

O<tp<t

t
=B | bnlt) = )+ [ (= 5)(F(ss20(6) ~ s, (5))ds P
<2F | h, — h, |2—|—2L§c/t | 2 — 2 |*—= 0 asn — oo,
0
Now, we have
) = S(0€ = [ 5(t =) (s.20(9)ds € po Qare,

from Lemma 3.2, so po Qg is a closed graph operator.
Since T, — Ty, hy — hy, there exist v, € Qg ., such that

h, — S(t)¢ — /0 S(t—s)f(s,x(s))ds = /0 S(t — s)ve(s)dw(s)

Then U s upper semicontinuous and by Lemma 3.1, there exists a fized point

which is a mild solution of problem (2.1)

Example
Consider for problem (2.1), G(t,X) which is lower semicontinuous and has
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continuous selection g(X(t)) and let f(¢, X) = f(X(t)). We have

dX(t) = [AX(t) + F(X()|dt + g(X(E))dw(t) ace. t € [0,T), t #ty, k=1,..,m
AX(tk) = Ik(X(tk)), k= 1, I
X(0)=¢ecH
(3.2)

The mild solution of the problem (3.2) is a process X (¢) such that

X(t) = S(t)E+ /O S(t—s)f(X (s))ds+ /O S(t—s)g(s)dw(s)+ Y S(t—t) (X ().

0<tp<t

We define the transition semigroup corresponding to this mild solution as fol-
lows:

Let By(H) = {¢ : H — R;% is bounded and Borel measurable}. For any
w € By, we define

Fip(§) =E(p(X(§)(1))), tel0,T], £€H, t#

Then P, t € [0,T], t # t; has a semigroup property, i.e. for all £ € H, and
s,t €[0,T], s,t #t, with s+t € [0,T7], (s+t) # ts.
Under appropriate assumptions, the function P,y is globally Lipschitz in H,
which means that the semigroup is strong Feller [6] .
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