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ABSTRACT

This article concentrates in analyzing optimal controls for stochastic integrodifferential equation
(SIDE) in Hilbert space. Necessary parameters are imposed to demonstrate the system that fol-
lows a unique variation of parameter formula using Leray Schauder Alternative. Subsequently,
the existence of optimal control is investigated for the considered Lagrange control problem.
The theoretical example with the mechanical example of ethanol fuelled engine are discussed

to validate the results obtained.

1. Introduction

Several writers study a family of regression and
extended regression models that allow coefficient fluc-
tuations as smooth functions of other variables. This
class of models combines generalized additive mod-
els and dynamic generalized linear models into one
cohesive system. When it comes to the proportional
hazards model for survival data, this technique offers
a unique way of modelling departures from the pro-
portionate risks assumption. Over the past few decades,
efforts have been made to increase the flexibility of
linear regression models. Generalized additive mod-
els, which are smooth, non-parametric functions that
can partially or completely replace the linear and para-
metric functions of regressors, have been the subject of
research. Here, we have models with linear regressors
that appear to be separate generalizations, but really
have coefficients that can smoothly change in response
to the values of other variables, or what we would call
“effect modifiers”. The random variable Y is depen-
dent on a parameter 7 for its distribution. Additionally,
there are predictors Xj, X5, . . . , Xp and R, Ry, ... Ry A
model with variable coefficients has the form

n=po+X1p1(R1) + -+ +XpBp(Rp) (1)

The model (1) states that the (unspecified) functions

Bi1C), B2(), ..., Bp() cause Ry, Ry, ..., Ry to alter the
coefficients of the X1, X2,...,Xp. A unique kind of
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interaction between each R; and X; is implied by the
reliance of §;( ) on R;. At times, R; can be easily con-
fused with the variables Xj; in other scenarios, it might
be a unique variable like “time”.

As the linear predictor in the generalized linear
model, 7 is connected to the mean u = EY by the link
function # = g(u). Model (1) takes the form of the
Gaussian model in its simplest example, where g(u) =
u and Y is normally distributed with mean 4.

Y=X1ﬁ1(1’1) + - ++Xpﬁp(7‘p)+€, (2)

where var(e) = o2 and E(€) = 0. Several well-liked
models include the log-linear models, in which # =
log 14 and Y has a Poisson distribution, and the lin-
ear logistic model, in which g(u) = log{l—_Lﬂ} and Y a
binomial variate. Generalized additive models are an
extension of generalized linear models, where the linear
predictor is replaced with an additive sum of smooth
functions. As we will see, the varying-coefficient model
has specific instances such as the generalized additive
model and the dynamic generalized linear model.
Examples of Varying-coefficient Model

(1) Thatterm is linear in X if B;(R;) = f; (the constant
function). Model (1) is the standard linear model,
often known as the extended linear model if every
term is linear. In the case of Xj = c (let’s assume
c=1), the jth term is just §;(R;), an ambiguous
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function R;. If every term in the model has the
same form as (1) or is linear, then (1) represents
a generalized additive model.

(2) A linear function B;(R;) = BjR; yields a product
interaction of the type B;X;(R)).

(3) For the purposes of simplicity, let us assume that
the model is a single-term normal linear model
and that Xj is the modifying variable R;. Thus, we
obtain

Y =Xp(X) +e.

This model has been studied extensively by
researchers and is often used for smoothing or
nonparametric regression of Y against X.

(4) We can have vector or scalar values for each R;. We
will assume for most of the study that the R; are
scalar; expansions to the vector-valued situation
will also be examined.

Balasubramaniam and Tamilalagan [1] considered
the following impulsive fractional stochastic integrod-
ifferential system and investigated its solvability and
optimal control properties.

“DEX(t) = Ax(®) + J [B(t)u(t)
+ § (6 X(1), x(a1 (), X(a2(D), . . ., X(am(t)))
t
+ 7 (/0 9 (s, X(5), X(b1(5)), X(b2(5)),

- X(0a(9))) da)(s)) ] te J, t#£ 4

A X)) = Dx(t), k=1,2,...9, x(0) =X%o. (3)
In [2], the authors have established the existence results
of Hilfer fractional integrodifferential equation of the
form:

Dy x() + F(tv ()] + Ax(b)

t
- /0 G(s.n(9) do(), teJ = [0,b],
Z6, " 7%(0) - 900 = o @

where (t,v(1)) = (£, X(1),X(b1(})), ..., X(b,,(t))) and
(6 7(0) = (L x(),x(@1 (1)), ..., X(@n(1))). Dy " is the
Hilfer fractional derivative,0 < v < 1,0 < u < 1,—A
is the infinitesimal generator of an analytic semigroup
of bounded linear operators S(t),t > 0, on a separa-
ble Hilbert space H with inner product (-, -) and norm
-1l

Recently, Hamdy M. Ahmed [3] considered semi-
linear neutral fractional stochastic integrodifferential
system with non-local condition of the form:

D [X(H) + F(&x(1,X(b1(1), - ..., X(bm(1)))]

t
— Ax(t) + / G (5, X(5), X(a1(5)),
0

. X(an(s)) do(s),
X(0) =X +gX) teJ:=[0,0]. (5)

Motivated by above works, we are concerned in consid-
ering impulsive SIDEs of the form:

t
do (1)) = [MUH/O Ot — ¢)9(c) de
+ BOul) + (60 (1), 0 (A1),

V(A (@), ... 1‘/](ézfm(t)))] dt

t
+/0 o (6, 9(5), 9 (H1(¢)), I (H2(¢))s

o 0(Pn(c))) dw(s),
AY(ty) =Lk (W (), k=1,2,...q,
3(0) = . (6)
Here o7 : D(&/) C 5 — S is the infinitesimal gen-

erator of a Cp-semigroup (Z(t));>0 on a separable
Hilbert space .7 with domain D(&7). 9 () takes values
in 7 with inner product (.,.) s and ||.|| ». In this case,
(O(1))¢>0 isaclosed linear operator on .77 with domain
D(O®) c D(&). Similarly, K is separable Hilbert space
with (.,.)x and norm ||.|[x. Assume o is the given K-
valued Wiener process with nuclear covariance opera-
tor of finite trace @ > 0 described on a filtered complete
probability space (Q, F, {Fi}i>0;P). u is a predefined
control function that accepts values from another sep-
arable reflexive Hilbert space U. & is a bounded lin-
ear operator that transforms I/ into ¢ and A¥ () =
0, (t,‘:) — J(tx) constitutes the jump in the state ¥
at ty, k=1,2,...,9. Let PC(_Z,£,(Q,0)) ={E:
I = L(Q, 7)) € C((te, k1], ), k=1,2,...
q} E(t,j), E(t,) existand E(f; ) = E(t), provided

IElec = sup (IE®13,)".
te 7

Eventually, (PC(_7, £,(Q, 7)), |l.llpc) is a Banach
space.[: # x ™ — Hando : F x A" >
L(K, ) are the suitable maps used in this article.

Randomness has to be incorporated into mathe-
matical models of real-world phenomena because ran-
dom effects and noise have caused many real-world
phenomena, such expanding population, heat conduc-
tion in materials with memory, stock prices and so
forth, to fluctuate in recent years. Stochastic Differential
Equations (SDEs) are differential equations that assume
unpredictability. Because SDEs allow for the abstract
representation of many issues, they are employed in a
wide range of fields, including as engineering, finance
and economics. Books [4,5] and publications [6,7] pro-
vide additional fundamental information on SDEs. Fur-
ther information on the qualitative characteristics of



mild solutions to different SIDEs and the fixed point
approach may be found in [8-10] and the references
therein.

When stochastic differential equations describe the
system dynamics and performance index, an optimum
control issue becomes a stochastic optimal control
problem. Sathiyaraj et al. [11] recently shown opti-
mum control and controllability for fractional SDEs
with Poisson jumps. However, there aren’t many papers
in the literature that discuss optimum control problems.
[12-17]. Using the Lagrange multiplier method and the
fractional variational principle, Agrawal [13] provided
comprehensive information for fractional optimum
control problems, accounting for fractional derivatives
in the Riemann-Liouville sense. Using resolvent opera-
tors, Tamaligan et al. [18] examined the solvability and
best controls for FSDE driven by Poisson jumps. Tang
and Liu [19] discovered recently that the robustness of
the feedback optimum control is not ensured by the
regularity of the solution to the backward stochastic
Riccati equations. They prove the equivalence between
the solvability of the associated backward stochastic
Riccati equations and the existence of the resilient opti-
mum feedback control strategy operators, under suit-
able regularity requirements. In order to construct the
online Hy, optimization problems for a class of non-
linear systems without taking the system dynamics into
account, Shuping He et al. [20] created a novel policy
iterative technique. Additionally, using a unique policy
iteration (PI) approach, Shuping He et al. [21] inves-
tigated the online adaptive optimum controller design
for a class of nonlinear systems. Without utilizing the
system internal parameters, the optimal law for con-
troller design is solved through the appropriate alge-
braic Riccati equation (ARE) by employing the neural
network linear differential inclusion (LDI) approach
to linearize the nonlinear components in each itera-
tion. This paper’s model is more sophisticated than
[21] since it incorporates a stochastic term with a time-
varying coeflicient. Using a successive approximation
technique, Ramkumar et al. [22] examined the opti-
mum management of a neutral FSDE with a Caputo
fractional derivative. See [23-28] for a list of more arti-
cles that discuss the solvability and optimum control for
fractional SDEs.

Novelty of the work:

(1) Thus far, the literature has not addressed the
optimal controllability for an impulsive stochastic
time-varying-coefficient model.

(2) The Leray Schauder Alternative confirms the exis-
tence and solvability of the mild solution of (6).

(3) A comprehensive analysis of the 88 observations
on the exhaust from an ethanol-fuelled engine in
mechanical engineering is conducted to demon-
strate the practical implementation of the stated
hypothesis.
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This paper’s outline is: Section 2 establishes the
concepts and preliminary steps needed to solve the
aforementioned system. Section 3 proves the existence
results of the expressed system (6). The system’s exis-
tence results are established in Section 4. The illustra-
tions are included in Section 5 to validate our findings.

2. Preliminaries and notations

Let (Q, F,P) denote a complete probability space with
increasing sub o -algebra {F;,t € ¢} satisfying F; C
F. Let C(_Z, £2(Q, 7)) be the Banach space of all
continuous maps from _# into £,(Q, ) fulfilling
SUp;e E|9(t)]|* < oo.

Definition 2.1: A one parameter family {Z(¢) : t > 0}
of bounded linear operators is called resolvent opera-
tor for

dv

t
E:%[ﬁ(t)Jr/o @(t—r)ﬁ(t)dtj|, (7)

if

() Z0) =1 |Z®)| < NPt for fand N > 1.
(ii) Forv € s, Z(t)V is strongly continuously for
te 7.
(iii) Forte 7,%(t) e L().VY € H, Z()V €
Cl( 7, #)NC(7,K)and

d t
a%’(t)q? =92 [%’(t) +/0 O —1)Z ()Y dt}
= Z(H)AY
t
+/ Z(t — 1)A0 (7)Y dt,
0
te 7.

For more background on the resolvent operator, we
refer to [29-31].

Definition 2.2 ([32]): Let Ebea Banach space,2 € Ea
closed convex subset, U C € an open set (with respect
to the topology of Q) and such that § € U. Assume
that F: U — Q is weakly sequence compact. If FU is
relatively weakly compact then, either

(i) F has a fixed point, or
(ii) thereisapointu € U and 4 € (0, 1) withu =
AFu,

where 0 be the zero vector of E. U and éqU denote the
closure and the boundary of U in Q, respectively.

Remark 2.1: We know that a strongly continuous
operator is weakly sequential compact (WSC). The con-
verse is not true in general (even if E is reflexive).
Leray-Schauder alternative is useful to derive WSC
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operators. In our study, we assume that the infinitesi-
mal generator o7 does not generate the compact semi-
group. We use MNC to prove the existence of the mild
solution. Leray Schauder alternative fits well in this
situation.

Definition 2.3: A stochastic process 9 (t) € PC(_#,
£,(Q, 7)) follows the variation of constant formula
for the system (6) whenever

(i) 9(t)is Fi-adapted, t € [0, A]
(ii) On € [0, A], I (t) € H possesses a cadlag path
a.s
(iii)
q
9 () = B0+ D Rt — t)TW ()

k=1

t
+ / B(t — ) B(u(c)
0

t
Xt —)l(c,9(c),
+/0 (t— (69 (e)

D (1(2)), D (A(s)),
- (Pn(6))) de

+/Ot,@(t—g) (/Oga(s,ﬂ(SL

D (#1(5)), 0 (Ha(s)),

... (B (s)) da)(s)) de. (8)

Let us have the following hypotheses:

(A1) The Resolvent operator Z(.) is exponentially
stable, i.e. 3 a constant Dt > 1 3||Z ()| <
MVt >0.

(A2) Themap [: ¢ x AP 5 A is a continu-

ous function and 3N, N, > 0>

H [(gla 190) 1913 .. ﬁm)

2

t
—/ [(¢2, Wy, @1, . .. W)
0

<M (ngl -l +  max ||z9f—wi||2)
i=0,1,2,..m

for 0 <¢i1,62 < B, Vi, wj e A,
...mand

i=0,1,2,

1((t, 90,1, . .. D) |I?

<N ( max ||19i||2+1)
i=0,1,2,...m

holds for (t,90,91,...9m) € £ x S™FL,
(A3) The map o : ¢ x /" — &(K, ) satis-

fies the requirements:

(i) For each te _# the function o (t,.):
M 5 &(K, ) is continuous and
the function o (., 99, ¥1,...00) : F —
LK, ) is Fi-measurable for each
V0, V1,. .. 0,) € HTL

(ii) For each positive v € N, 3 a positive
function p(.) € £(_#) >

sup
190 12,1191 112,19 12 <

t

< [ Ello6. 0001 DI ds
0
< pe(t)

and lime— oo inf 1 [i7pe(c)de = T <
0.

(iii) The functiono : ¢ x A" — £(K,
FC) satisfies (A3)(i) and I, > 0>

||0'(§1,19(),'l9], .. 1911‘1)

2
- O-(g2) wo, W15 .- wm)”Q

<N, (ngl - ol

+  max ||19i—wi||2)
0,1,2,..n

i=

>

fOI'OS €1,62 Se@,ﬁi,ﬂjE%,i:O,
1,2,...n. _
(A4) Iy : € - 3, k=1,2,...q and ING, Ny >
0>

EZk(¥) — Tek(@)II* < WE[|Y — @ ||?

and E|Zi(9)|1> < MGE|9|* for any ¥, w €
.

(A5) Let u e U be the control function and & e
Loo( F, LU, ). | B being norm of the
operator A.

Set the admissible set

Upa = [U : F xQ— | vis Fy—adapted and
B
E/ lo(H)]?dt < oo} .
0

3. Existence of mild solution

Theorem 3.1: Assume that hypotheses (A1)-(A5) are
satisfied then the system (6) has at least one mild solution
on 7, given that

q
5909 > M + 59PZ*N + WABTH(QY < 1. (9)
k=1



Proof: Define the map ¥ :PC( 7, %L,(Q,70)) =
PC( 7, £2(Q, 7)) by

q
(PO)(t) = Z(t)0o + D At — )T (t))
k=1

t
+ / Rt — B )u(c)
0

t
+/ At — (e, () D (),
0
I (A .. 9 (n(c))) ds

+/Ot%(t—g)

X (/c o (5,9 (s), 9 (%1(5)),

0

I Bo),... 0 (Bu(s)) dw(s>) dc.
(10)

It is adequate to demonstrate ¥ seems to have a fixed
pointin PC(_¢Z, £,(Q, 77)).

Let B, = {¢ € PC(Z, 2(Q, 7)) 1 E[9 (D)3 <
v, te 7L

Step 1:

For each integer v, let B, = {¢} € PC(_Z, £,(%,
AN EWOIe <t te 7).

We affirm that ¥ B, C B,. For each ¥ € B,, we have

¢ < E[(¥9) 01 < 5E |2ty
2

q
+5E | > %t — )T (1)
k=1

2

t
4 SE /0 Rt — B )u(c)

t
4 SE /O%(t—g)[(m9(c)ﬂ9(%(g)),

2
D(A(c))s . .. V(A (5))) dg

+5E

t ¢
/ R — <) ( / o (5,95, (Z1(6)),
0 0

2
I Br),... 0 (Ba(s))) dw<s>) dc

k
<>
i=5

W =E| %00 < WE| 0|

2

q
> Rt — )T (%))

k=1

W, =E

q q
< Nq > NEI|> < N2q > Nr.
k=1 k=1
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2

t
% —E /Oﬁ(t—g)%(g)u@)

< WIZIPIullg, s

t
Vi —E /0 Bt — (29 (), I (A,

2
(<)), ... V(A (<))) dg

5 t
< MR ( / El9 @)1 + 1)
0
< NBN(r + 1)

t S
Vs =E /Oﬁ(t—g)</0 o (s,9(s), 9 (A1(s)),

2

HBo .. .0 (Ba(s))) doo (s)) dc

< N Tr(Q)AY.

We assume that there exists a positive number t such
that B, C B,. If it is not true, then for each positive
number t, there is a function ¥,(-) € B, but ¥B, #
B., but [P (¢)|| > ¢ for some t(r) € _Z, where ()
denotes that ¢ is dependent on r.

q
r< 5[‘)12E||190||2 +90%q > N
k=1
+ NI, 0

+ B N(r+ 1) + ‘JtzTr(Q)%’T}.

Dividing r throughout and let r — oo,

q
1< 50 D My + 592N,
k=1
which contradicts our assumption (9).
Step 2: To prove ¥ is continuous, let {J;} be a

sequence 319; — ¥ in PC(_7, £,(Q, 7)) as it — o0
then for t € (¥, txy1], we get

E[I(PI:)(t) — (PO)(1)]I?
2

q
<3E | D2 — ) LiWi(t) — i ()]

k=1
t
/0 Rt — &) 11, 93(0), I (),

- D3 ( P (€))) — s, ¥ (), D (A1(S)),

2

+ 3E

D (Am(6)))] de

t <
I H/o A=) (/0 [0 (5, 05(5), Va(HB1(5))s



1276 D. CHALISHAJAR ET AL.

+ ... 94(Bu(5)) — 0 (5,9 (s), I (HA1(5)),
2

- D (Bn(9))] dw(S)) d¢

q
<30 > WE |9; — 9|
k=1

t
+30% [ M sup ElYi(s) — I () de
0 0<¢c<%

+ 3BT (QN,

t r¢
X / / sup E [|9;(s) — 19(s)||2 dsdg.
0 JO 0<s<X

Obviously, E[|(¥9;)(t) — (P0)(t)||> = 0as 1 — oo.
Thus ¥ is continuous.

Step 3:

To prove ¥ is equicontinuous on B,, let 0 < 51 <
sy < B, for ¥ € B,, we have

EN(P9)(s2) — ($9)(s1)I?
< 8E || (%5, — %100

q 2

+ 8K Z[%(S2 — tx) — Z(s1 — )1 Lk (9 ()
k=1
+ 8E / l[%’(sz —¢)—Z(s1 —¢)]
0

2
x AB(s)u(g)dg

s 2

48K / R(sy — ) B(¢)uls) de

4+ 8E /1[%(52—9—%1—g)]r(g,ﬁ(m,
0

2
A (6))s - ..V (Hn(c))) dg

| 8E /2%(52—g)t(g,wg),ﬂ%(g)),
2

0 ( () e

+ 8E Al[%(sz—g)—%(51—§)]

x (/Og o (5,9 (s), 9 (%1(5)),

2

+ ... 3 (HBu(s))) dw(s)) d¢

/29?(52 -<)

S
y ( / o (5,9 (), 0 (21 (5)),
0

+ 8E

2

0 B(9)) da)(s)) de

< 8| %(s2) — Z(s1)|) > Ell9ol)?
q
+8qr > M| Z(s2 — tk — R(s1 — t)|®
k=1
2 N2 2
+ 8|1 B|I“(s1) * IIUIISP(/,U)

|%(s: — ¢) = %(s1 — )|

X sup
c€l0,51—¢€]

x lullg,7u

2 2 =2 2
F B2 =) T Il a0
2
+8(s2 — s1)ICTHO) / h(c)
S1

+ 8012 (s2 — 51)* (1 + 1)
+ 8510 (1 + 1)

< [ -0 - @6 - 0 &
0

+851Tr(Q)/ 1 |%(s2 — ¢) — Z(s1 _g)”z
0
x hy(¢)dg;

as s = 51 and € — 0, we get E||(YI)(s2) — (¥¥)
s)I>—> o0 implying ¥ to be continuous.

Step 4:

To show (W1#)(¢) is compact for 0 < t < A, firstly
we need to prove (W1)(0) is relatively compact in B,.
For0 <€ < 4,9 €B,,

q
(D)) = R0 + D Rt — )LD (1))
k=1
t—e

+ ; R(t—¢)HB()ul(e)

t—e

+ ; Rt —)(s, V() I ((5)),
P (24(5)), ... ¥ (Fm(c))) dg
t—e <
- %(t—g)(/o o GO0),
P (A1(5)), 0 ($a(5)),

o H(Ba(9) da)(s)) d¢

q
= R(t)o+ D At — )T ()
k=1
t—e

+ % (€) ; Rt —€—¢)B(S)u(c)

t—e
+%(e)/o Bt - — (2D (c),



D (1()), D (A(<)), - .-
V(A (<)) dg

t—e

+ Z(e) Z(t—e€—¢)
0

§
x ( / o (59(5),9 (B (5)), 0 (B(5)),

0

.. (B(s))) da)(s)) dec.

The compactness condition of Z(e)(e > 0) vyields
{(P<9)(t) : ¥ € AB,} which is relatively compact in 7
Ve € (0,1). By each ¥ € B,, we get

E[[(¥9)(t) — (PI€)(1)]|*
t—e
< 6E / (Bt — € —¢) — R(t - ¢)]
0

2

x HB(¢)u(s)dg

t 2

R(t—¢)HB(¢c)ulc)dg

t—e

t—e
/0 (Z()H(t—€—¢c)—Z(t—¢)]

x [(c,0(s), 9 (#1(c)), V(H(s)),
2

+ 6E

+ 6

W (Hn(6))) ds

t
R(t— )l (c,V(¢), I (H(c))s

t—e

+ 6

2
D A(6)), - .. V(A (s))) dg

t—e
+6E H/O (Z()%(t — € —¢) = A(t—¢)]

y / "o (5,9, 9 (B (5)), 9 (Ba(s)),
0

2
.o PBa(s))) dw(s) dg

t t
P / Rt — o) /O o (595, 0(B15)),
t—e

2

D (#2(9))s - .. 0 (Fn(5))) doo(s) dg

t—e
< 6(t—e)||93||2/ |2t —€ - <)
0
— Rt — )| Ellu(e)|? de
2 2 22
+ 6N BI% T Nullg, s a0

+ 620 (1 + 1)+ 6(t —e)(1 + 1)

t—e
/0 | 2R — ¢ — ) — Rt — )| de
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t—e
4 6(t — O TH(Q) /0 | 2% - € - <)
— Rt — )| () dg
t
+6‘II26Tr(Q)/ h(¢) dc.
t—e

For ¢ € [0,t — 0] it is known that Z(e)Z(t — ¢ —
¢)—Z(t—¢)— 0ase — 0. This implies that there
are relatively compact sets to the set {(WYJ)(t) : 0 €
B,}. Hence ¥ (¢) is also relatively compact in B,. Hence
¥ has a fixed point ¥ (.) on B,. Thus all conditions of
Leray Schauder alternative are satisfied, as a result, the
system (6) possesses a mild solution. |

4. Existence of optimal control

The Lagrange Problem (P) can be considered as fol-
lows: Considering, (CARTN= PC( 7, £:(Q, 7)) x
Uad El

3% %) < IWY, ),
Y (,u) € PC(_Z, £2(Q, H)) X Uya, (11)

where
L@
Juw =E </ L(t, 9" (t), u(?)) dt} (12)
0

and 9" represents the mild solution of (6) which corre-

sponds to the control u € U,;. Regarding the existence

of solutions to (P), let us assume the following:

(A6) (i) ThefunctionalL: ¢ x ' xU — RU
{oo} is F;-measurable.

(i) On 2 x U, L(t,.,.) is sequentially lower
semicontinuous.

(iii) L(t,,.) is convex on U for each ¥ € 7
and almostallt € ¢

(iv) There exist constants 0 > 0, f> 0, u >0
andu € £(_7,R) >

L0, u) > u(t) + OB 91, + f l[ulf, .

Theorem 4.1: The Lagrange problem (P) permits at
least one optimum pair if assumptions (Al)-(A6)
are true and B is a strongly continuous opera-
tor, (i .e.) 3 an admissible control pair ©W%u) e
P(C(/,Ez(g,jf)) X uad =

B
300, u’) = E(/ J3(t,9°(t), u° (1)) dt) < J(W",u),
0
¥ (9%, u) € PC(_Z, £2(Q, ) X Uga. (13)
Proof: 1f inf{J(9",u) | (¥, u) € PC(_Z, £,(Q, 7))

X Uzq} = +00, there is nothing to demonstrate. With-
out losing generality, we suppose inf{J(9", u) | (V% u)
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€ PC(_ 7, £:(Q, 7)) x Upq} = p < +00. Applying
(A6), we have p > —co. A minimizing sequence of
feasible pair {(19'”, um)} C P4 exists according to the
definition of infimum, where P,y={(¥,u) : 9 is a
mild solution of system (1) corresponding to u € Uy}
9.)(19’" m)—)pasm—) 400. As {u ’”}CL{ad,m_
1,2,...,u™ is a bounded subset of the separable reflex-

ive Banach space £/(_7,U), 3 a subsequence, rela-

belled as u™ and u® € £P(_#,U) su™ — u° weakly in
LP(_Z,U). Since Uyq is closed and convex. Through
Marzur lemma [33], u® € U,4. Let {u’%} denotes the
sequence of solutions of the system corresponding to
um, 99 is the mild solution that accords to u®. 29’;7, 90
fulfil the integral equations:

q
It = R0 + D Rt — )T ™ (1))
k=1

t A
+/ R(t —¢)B(c)u™(¢)
0

t
Rt — ) (g, 9™(c), 9™ (A (c)),

+ [ = (5,070 0" A )
VA,V (n(c))) ds

t S R R
+/0 %(t—g)(/o 0(5,19 (s), 9
(21(5)),9™(B2(5)),

. .W(%(s))) da)(s)) de (14)

and

q
90 = Z(W)do + D Rt — )T (1))
k=1

t
+ / Rt — ) B(c)
0

t
+/0 Rt — ) (c,9°(), 9% (i (),

D (h(c)), ... 0% (n(c))) dg
+/0t%(t -9) (/Og o (59°(),9°(%1 (),
9(B2(9)), ... 0% (Ba(s))) dw(s)) dc. (15)

From the boundedness of {u m} {u®}, and Theorem 3.1,
Ja constant § E[|97||? < 8, E|9°)% < 6.

E0™ () — 0° ¢l

2

q
>Rt — )L™ () — Te(W° (1))

k=1

t
+4EH/O At - <)

< 4E

2

x [B(s)u™(c) — B(c)u’(¢)]

/Ot%’(t—c)

. [t(g,mg),ﬁ’“(wg)),

+4E

V(). 0™ (Hn(6)))
— (¢, 9%(0), (A (), ¥ ((c)),

2

9N Fn(5))) } ds

t
/ Z(t—¢)
0
y [ /0 S (a (5979, 9™ (5),

I (a(5)))
—0c (s, 90(s), 90 (%1 (s)), 9° (%, (5)),

+4E

I™M(Bo(s)), . ..

2

- 0%(SBu(9))) ) dw(g)} d¢

< 40 Zq: E | 7" (1) ~ T ()|
k=1

+4m2|:(/OtIEH<@(g)um(g)

t l—l/P 2
- gl a) ([ a) ]

+4m2%/ ‘

[ ¢ 97 (), 97 (A (c)),

V() V(A (6)))
— (¢, 9%(0), (A (), ¥ ((<)),

2
.. 190(,527m(g))):| d¢ + 4P BTr(Q)
// 5(o (076,07 o),
IO, I (Bals))
— 0 (50°(),9°(%1(5)), 9° (B 5)),

. 9%(Bn(s)) )
< 44> s o — o0
k=1

2p—2 ~ 2
+AN B R H@um — B H
£, (7 U)

t R 2
+4m293/ ‘JtdEHﬁm—ﬂoH dc
0



+4‘ﬁz%’2Tr(Q)/t‘ﬁg]E HW _ ﬁOHZ de.
0
Now,

sup E[[0™(t) — 0°(1)||

te 7
9 X 2
< 4m2q2mk sup E Hﬁm - 190H
k=1 &S
2p=2 - 2
FAVB T E H@um — B H
£p( 7 U)

+ 49 %% sup ME HW B ﬁOHZ
te 7
te J

. 2
< W*E H%’um — B H

, te 7,
Lp( 7 U) s
where
ﬂ
B N R P
1[40 X, My + 49BN
+ 4B Tr(Q)MN, |

*

is a constant. Since 4 is strongly continuous, || Bu™ —
,%’uOH)z:p(/)m 5 0as i — oo.

Then we have, E[|[9 — 90|12 % 0as#it — oo yields
915 90 as i — oo. (H6) implies Balder’s hypothe-
ses [34]. Henceforth, (¢,u) — ]E(f(;% L(t,9(t),u(t)))
satisfies the assumptions in the weak topology of
£P( 7, U) c £'(_7,U) and strong topology of £!
(Z,U). As a result, on £F(_Z,U) T is weakly lower
semicontinuous and by (A6)(iv), J > —oo, Z reaches
its infimum at u® € Uy, (ie.)

L% A A
p = lim E(/ L(t, 9™ (1), u™ () dt)
m— 00 0

L% A~ S
zE(/ umﬂ%xwwnw)=zw%w)zn
0
Hence the proof of optimal controllability. |

5. lllustrations
5.1. Example 1

Consider,

2

0 0

t 82
+/ a(t —s)——V (s w)ds
0 ow

1
—l—/o e(w,s)uls, t) ds
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1
+ / u(s,w)d(tsint,s)ds
0

1
+ / g(s, 9 (ssins, w)) dow(s),
0

te 0,1, t#t k=1,2,...q,
w € [0,1]

NY (g, @) = T (t, w)), k=1,2,...4q,
¥(t,0) =9(,1) =0, te ¢,
30, w) = do(w), w €[0,1]. (16)

Let 77 = U = £,]0,1], w(?) is a standard cylindrical
Wiener process in ¢ defined on (Q,F, {F}>0, P).
Let o : D(&/) C H# — I expressed by /7 =1”
with the domain D(&) = {t € S : 7,7’ are abso-
lutely continuous, 7”7 € 77,7(0) = (1) =0}, &7 =

Zj’il —jz(r,ej)ej, the normalized eigenfunctions are

ej(s) = \/gsin(is), i=L2.... ZM)t = Zfil eIt
(,¢j)ej VT € J. Thus {Z(t)};>0 becomes uniformly
bounded compact semigroup. Also,

|Z@®| <1, t>o.

Let us consider the control function to be u : I1# ([0, 1])
— R su e £2(T19[0, 1]), which implies t — u(t) is
measurable. The set &/ :={uell: |uly <k}, k €
£5(3,R). To exhibit 16 in the abstract form of (6), we
incorporate

() (w) =9t ), tel0l1];

1
%(t)u(t)(w):/ e(w, s)u(s, t) ds
0

1
[(l‘,f)(w)z/0 w(s, @)Y (s) ds;

o(t,E)(w) =o(t,V(tsint,w))
() (w) = po(w), w €[0,1].

Furthermore, we assume the functions

(i) e:[0,1] x [0,1] = R being continuous.
(ii) fol fol u*(s,w)dsdw < oo, u being measur-
able.
(iii) % (s, w) is measurable, u(s,0) = u(s,1) =
0, and

11y 5 2 1/2
(A/O(%y(s,w)) dsdw) < 00.

(iv) For the map o : _# x R — R, the succeeding
circumstances exist:
(a) o(t,.)is continuous fort € ¢,
(b) V¥ € A, 0(,?) is measurable,
() o1,00€ &(F) > V (ted)e F xH,
lo(t DI < oI + o2(8).
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Take into consideration, the cost function

t
J) :=E l/o L(t, 9% (), u(®)dty,

where  L(t,9"(t), u(t)) (@) == [} [ 19°(t, @) > dw
dt. It is clear that the assumptions of Theorem 3.1 are
met, implying there is at least one optimal pair. Hence
justified.

5.2. Example 2: ethanol fuelled engine

An analysis of 88 observations on the exhaust from
an engine running on ethanol was conducted for this
mechanical engineering example. The concentration
of nitric oxide and nitrogen dioxide, normalized by
the engine’s workload, is the response variable, repre-
sented by NO,. The engine’s compression ratio C and
the equivalency ratio E, which measures the fuel-air
mixture, are the two predictors. The information is dis-
played in Figure 1. Plotting NO, vs E and C is displayed
in Figure 1(a,b).

The basic model NO, ~ E? is suggested by the
strong quadratic-like influence of E and the seemingly
little effect of C. NO, vs E is depicted in Figure 1(c),
where C levels are classified as low, medium and high.
This implies that C may be interacting with E. The
structure of this interaction is seen in Figure 2. The

~r 4 o Do
g &€
. = o 8
*2
o
g o o
e o °T & &
°5 <§ %
D
&0 ")
o o (-]
&= & (=] o o
oocﬂ
o
0.6 0.8 1.0 1.2
E
(a)
- = *h
Nvals
he -
| el v
L3
=, ! 7
L o By o Jh,
o i
o s L
-— o 5 ; ‘pl-mh
hm.p lﬂb
- h
0.6 o.8 1.0 1.2
E
(c)

fitted linear regressions of NOx on C in four non-
overlapping ranges of E are displayed by the broken
lines. A linear model in C appears to fit well inside each
range of E. However, the intercept and slope of the line
both change as E does. This prompts us to think of a
model of the kind

NO, = ﬁo(E) + ﬂl(E)C + €. (17)

Despite the plots’ suggestion that Sy (E) ~ E2, we will
fit fo(E) and B (E) flexibly and leave them both unde-
termined. Cleveland et al. [35] examined this model,
which is an illustration of a varying-coefficient model.
The term [(t, 9 (£), 9 (1 (})), F (@5(1)), . . . I (i (1))
of (1) is comparable to the term in Equation (17). By
integrating an additional engine with the suggested
engine, we arrive at model (6), from which the best
control of exhaust ethanol engines may be studied.

6. Conclusions

This article is devoted to studying the optimal con-
trols for stochastic integrodifferential equation (SIDE)
in Hilbert space. Necessary parameters are imposed to
demonstrate the system that follows a unique variation
of parameter formula using Leray Schauder alternative.
Subsequently, the existence of optimal control is investi-
gated for the considered Lagrange control problem. We

~ 8 o
(=] a
8 8 8 5 5
= o
PO
8 o ° 9 o
e o a
o
e L 18 8 -
g 8 o o
-] o 8 g o
(- o o
- o o o
8 8
S 8 s : i
=)
v v v v
8 10 12 14 16 18
Cc
(b)

Figure 1. Using certain values of C coded as low (I), medium (m), or high (h) (intermediate values are coded with =), (@) NOy versus

E; (b) NO versus C and (c) NOy versus E.
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VARYING-COEFFICIENT MODELS

q -
™ A
Fod
S
(4] - o
8 10 12 14 16 i8
C
(a)
< o o 0
§ o 8 o 0O
(o] e
™ -M
o
o
(o] 0
6 0
z Y] {0 o
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T Y T T T T

8 10 12 14 16 18

o
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NOx
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<
™
o
8 10 12 14 16 i8
©
(b}
ﬁ' -
™
[aV] - 8 & fo) 0
< o
e AR e b e e
o] g 8 oﬂ E

T T T T ¥ T

8 10 12 14 16 18

C
{d)

Figure 2. NO, vs C for (a) low, (b) medium, (c) high and (d) very high values of E: - -, fitted linear regression; — - fitted lines from the
varying-coefficient model, chosen at the median value of E for the panel’s data.

explored a class of regression and generalized regres-
sion models in which the coefficients are allowed to
vary as smooth functions of other variables. General
algorithms are presented for estimating the models flex-
ibly. This class of models ties together generalized addi-
tive models and dynamic generalized linear models into
one common framework. When applied to the propor-
tional hazards model for survival data, this approach
provides a new way of modelling departures from the
proportional hazards assumption.

There are some directions in which this work could
be extended.

(1) The effect modifier R might be vector valued, in
which case a multidimensional smoother would
be used in the estimation procedure for the func-
tion S (R). The conditionally parametric models of

Cleveland et al. [35] automatically allow for this
case when all the terms are modelled conditionally
on the same R.

One would look for directions in the effect-
modifier space that result in large changes in the
coeflicients.

Model (6) can be generalized to Hilfer fractional
order model with the integral boundary condi-
tions.

Proposed model (6) is w.r.t. time varying-coeffi-
cient, one can extend the same model with state
varying-coeflicient with the proper arguments and
with the corresponding real-life applications.
Second order system in the frame work of (6) can
be studied using sine and cosine operators. Numer-
ical simulation will be interesting as well to justify
the theory [36].
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