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Abstract. In this paper, we prove the existence and uniqueness of quadratic mean almost periodic
mild solutions for a class of fractional stochastic differential equations of Sobolev type in a real
separable Hilbert space. To establish our main results, we use the Banach contraction mapping
principle, fractional calculus, stochastic analysis and an analytic semigroup of linear operators. An
example is given to illustrate the theory.
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1 Introduction

Stochastic differential equations have attracted great interest due to their applications in various fields
of science and engineering. There are many interesting results on the theory and applications of
stochastic differential equations (see for instance [6, 16, 18, 20, 23, 24, 30, 31, 32, 33, 34, 35] and
the references therein).

The existence of periodic and almost periodic solutions for stochastic differential equations was
obtained. We refer the reader to [2, 5, 7, 15] and references therein.

On the other hand, recently fractional differential equations have found numerous applications in
various fields of science and engineering [1, 4, 9, 10, 14, 17, 25, 26, 27].
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The qualitative properties of stochastic fractional differential equations have been considered
only in few publications. El-Borai ef al. [13] studied the existence, uniqueness and continuity of the
solution of a fractional stochastic integral equation; M. Kerboua ef al. [21] derived a set of sufficient
conditions for approximate controllability of Sobolev type nonlocal fractional stochastic dynamic
systems in Hilbert spaces by using a stochastic version of the well-known fixed point theorem and
semigroup theory. Moreover, theory of neutral differential equations is of both theoretical and
practical interests. For a large class of electrical net-works containing lossless transmission lines,
the describing equations can be reduced to neutral differential equations; N. Ding [12] has derived
the exponential stability in mean square of mild solutions for neutral stochastic partial functional
differential equations with impulses by applying the impulsive Gronwall-Bellman inequality, the
stochastic analytic techniques, the fractional power of operator, and semigroup theory; Sakthivel et
al. [36] have studied the existence and asymptotic stability in pth moment of a mild solution to a
class of nonlinear fractional neutral stochastic differential equations with infinite delays in Hilbert
spaces with the help of semigroup theory and fixed point technique.

It should be mentioned that there is no work yet reported on the quadratic mean almost periodic
mild solutions to a fractional Sobolev type stochastic differential equations in Hilbert spaces. Moti-
vated by the above facts, the main purpose of this paper is to investigate the existence and uniqueness
of quadratic mean almost periodic solutions to a class of neutral fractional Sobolev type stochastic
differential equation in the abstract form

dw(t)

dt ’
where CD? denotes the Caputo fractional derivative operator of order ¢, 0 < ¢ < 1, A: D (A) C
L*(Q,X) — L*(Q,X) and E: D(E) C L*Q,X) — L*,X) are linear operators from a
Hilbert space L?(Q, X) to L?(£2, X). The functions h: R x L?(Q, X) — L?*(Q, X,) and o: R x
L3(Q, X) — L?(9, LY) are jointly continuous functions, w(t) is a Brownian motion.

“Di[Ex(t) — h(t,z(t))] = Azx(t) + o (t, (1)) t R, (1.1)

The paper is organized as follows. In Section 2, we present some essential facts in fractional
calculus, semigroup theory and stochastic analysis that will be used to obtain our main results. In
Sections 3, the existence and uniqueness of mean square almost periodic mild solutions is proved.
An example is given to illustrate our results in Section 4.

2 Preliminaries

This section is mainly concerned with some notations, definitions, lemmas and preliminary facts
which are used in what follows. For more details on this section, we refer the reader to [2, 3, 10, 8].

Let X, E'and U be separable Hilbert spaces. By L(F, X) we denote the set of all linear bounded
operators from FE into X which is equipped with the usual operator norm ||-||. Let (2, F, P) be
a complete probability space. We let L?(E, X) denote the space of all Hilbert—Schmidt operators
¢: F — X, equipped with the Hilbert—-Schmidt norm ||-||,.

For a symmetric nonnegative operator Q € L?(E, X) with finite trace we suppose that {w(t) :
t € R} is a Q-Wiener process defined on (2, F, P) and with values in E. So, actually, w can be
obtained as follows: let w;(t),t € R,i = 1, 2, be independent E-valued Q)-Wiener processes; then

w(t) = wi(t)  ift >0,
| wa(—t) ift<0
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is @Q-Wiener process with R as time parameter. We then let 7; = o{w(s) : s < t} be the o-algebra
generated by w.

Let E(-) denote the expectation with respect to the measure P. Let C(R, L?(£2, X)) be the
Banach space of continuous maps from R into L2(€2, X) satisfying E ||z(t)||* < oco. For details, we
refer the reader to [8, 32, 35] and references therein.

Let Ey = Q2 E and L%(Ey, X) with respect to the norm

102
|27 = [|oQ=[|, = Tr (2Qe").
We introduce the following assumptions on the operators L and M:

(i) F and A are linear operators, and A is closed;
(i) D(F) C D(A) and E is bijective;

(i) E71: L2(Q, X) — D(E) C L*(Q, X) is a linear compact operator.

From (iii) we deduce that E~! is a bounded operator; for short, we denote its norm by C' =
! ’E‘l ‘ } Note that (iii) also implies that E is closed since the fact: £ ! is closed and injective, then
its inverse is also closed. From (i)—(iii) and the closed graph theorem we obtain the boundedness
of the linear operator AE~1: L2(Q, X) — L?(Q, X). Consequently, AE~! generates a semigroup
{S(t) := eAP 't £ > 0}. We suppose that Ko = sup,>g ||S(t)]| < oe.

Let 0 € p(A), where p(A) is the resolvent of A. Then for 0 < a < 1 it is possible to define
the fractional power (—A)“ as a closed linear operator on its domain D((—A)®). Furthermore,
the subspace D((—A)®) is dense in L?(Q, X), and we denote by L?(Q, X,,) the Banach space
D((—A)“) endowed with the norm ||z[|, = [[(—=A)*|[2(q, x) Which is equivalent to the graph
norm of (—A)?.

The following properties hold by [28].

Lemma 1 (see [28]) Suppose that 0 € p(A). Then we know that there exist constants Ky > 1,
§ > 0 such that ||S(t)|| < Koe % fort > 0, and for every 0 < o < 1

(i) we have for each x € D((—A)%),

(i) there exists K, > 0 such that

Ko _s

=) sl < 5

Definition 1 The fractional integral of order o > 0 of a function f € L'([a,b],R") is given by

19f(t) = F(la) / (t— )21 f(s) ds,

where I is the gamma function.
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If a = 0, we can write 1% f(t) = (gq * f)(t), where

o=l ift >0,
9o (t) = F( ) .
0, ift <0,
and as usual ”x” denotes the convolution of functions. Moreover, lim,_,0 go(t) = (), where § is

the Dirac delta function.

Definition 2 The Riemann—Liouville derivative of order n — 1 < a < n, n € N, for a function
f e C([0,4)) is given by

Lpapy . L dm [t f(s)

Definition 3 The Caputo derivative of ordern—1 < a < n, n € N, for a function f € C([0,+00))

is given by
n—1 1
“Def(t)="LD < 'f ) t>0.

k=0

~+

x>

Remark 1 The following properties hold (see, e.g., [37]):

() if f(t) € C" ([0, 00)), then

1 L)
C na — —_ Jnh—a (n) - .
D f(t) F(n—a)/o (t_s)aJrlfndS 1" fi(s), t>0,n-1<a<n,neN;

(ii) the Caputo derivative of a constant is equal to zero;

(iii) if f is an abstract function with values in X, then integrals which appear in Definitions 1, 2
and 3 are taken in Bochner’s sense.

According to previous definitions, it is suitable to rewrite problem (1.1) as the equivalent integral
equation

z(t) = [z(a) — h(a,z(a))] + E~ h(t, z(t E7 (it —s)T" Az (s) ds
P / 2.1

+/zz (t— )7 o (s, (s)) dw (s)

for all t > a and for each a € R.

In the following results and definitions, we let (X, ||-||y), (Y, ||-|ly) and (Z, |||| ;) be Banach
spaces and let L2(Q; X), L2(Q;Y) and L?(£2; Z) be their corresponding L?-spaces, respectively.

Definition 4 (see [2]) A stochastic process r: R — L? (Q; X) is said to be continuous, whenever

. 2
lim B [l«(t) — a(s)|[% = 0.
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Definition 5 (see [2]) A continuous stochastic process r: R — LQ(Q; X) is said to be quadratic
mean almost periodic if for each € > 0 there exists [(¢) > 0 such that any interval of length l(¢)
contains at least a number T for which

sup E ||z(t +7) — z(t)|[% < e
teR

The collection of all stochastic processes = : R — L%(%; X)) which are quadratic mean almost

periodic is then denoted by AP(R; L?(£2, X)).
Lemma 2 (see [2]) If x belongs to AP(R; L?(Q, X)), then the following hold true:

(i) the mapping t — E||z(t)||% is uniformly continuous;
(ii) there exists a constant N > 0 such that E ||z(t)||5 < N for eacht € R;

(iii) « is stochastically bounded.

Let C(R,L?(Q; X)) denote the space of all continuous stochastic processes x: R —
L?(£2; X). The notation CU B(R; L?(€2; X)) stands for the collection of all stochastic processes
r: R — L2(; X), which are continuous and uniformly bounded. It is known from [2] that
CUB(R; L?*(£2; X)) is a Banach space endowed with the norm:

1
2]l = sup (El2()11%)*
teR
Lemma 3 (see [2]) AP (R; L*(Q, X)) C CUB(R; L*(%; X)) is a closed subspace.

Lemma 4 (see [2]) AP <]R; L?(9, X), H-HAP(R;LQ(QX))) is a Banach space endowed with the

norm:

1
T . =sup | F||x(t 22,
el ap e = s (Bl

Definition 6 (see [2]) A function F: R x L?(;Y) — L?(; Z), (t,y) — F(t,y), which is jointly
continuous, is said to be quadratic mean almost periodic in t € R uniformly in y € B, where
B C L2(Q;Y) is compact, if for any € > 0 there exists l(e,B) > 0 such that any interval of length
l(€,B) contains at least a number T for which

sup B || F (t +7.) = F (t,y)|[7 < ¢
teR
for each stochastic process y: R — B.

Lemma 5 (see [2]) Let F: R x L?(Q;Y) — L?(Q; 2), (t,y) — F(t,y) be a quadratic mean
almost periodic process int € R uniformly iny € B, where B C L%(Q;Y') is compact. Suppose that
F'is Lipschitz in the following sense:

E||F (t,x) — F (t,y)|3 < ME ||z — y|[*

forall x,y € L*(Q;Y) and for each t € R, where M > 0. Then for any quadratic mean almost
periodic process U: R — L?(Q;Y) the stochastic process t — F(t,U(t)) is quadratic mean almost
periodic.
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Definition 7 A F;-progressively process {x(t) }1cr is called a mild solution of the problem (1.1) on
R if the function s — (t — s)7"" AT, (t — s)h(s, x(s)) is integrable on (—oco, t) for each t € R, and
x(t) satisfies

z(t) = Sy(t — a)[z(a) — h(a,z(a))] + E h(t, z(t))

+ [ AT (s,

+/ (t— )T L E7YT(t — s)o (s, 2 (s)) dw (s)

forallt > a and for each a € R, where
+oo

S,(1) = /Omgq(e)saqe) W ad T =q [ 06O w0) b

here S(t) is a Co-semigroup generated by the linear operator AE~': X — X and &q is a probability
density function defined on (0,00), that is, £,(0) > 0, 0 € (0,00) and [ £,(0) df = 1.

Lemma 6 (see [37]) The operators Sy(t) and T,(t) have the following properties:
(i) for any fixed t > 0, S,(t) and T,(t) are linear and bounded operators, i.e., for any x €
L3(9, X),

1Sq()z]| < Kollzll,  |I7q ()ﬂfll_r( IEAIE

+4q)

(ii) the operators {Sy(t)}i>0 and {T4(t)}i>0 are strongly continuous and compact,
(iii) for any x € L*(Q, X), B € (0,1) and o € (0, 1], we have
AT () = AAPT, () APz, t >0,

1(=A)*T4(®)]] < tqaf((fif@ f>oz)) e

For the problem (1.1), we impose the following assumptions.
(A1) The linear operator AE™': D (AE™') C L*(, X) — L*(€2, X) generates a semigroup
{S(t) = AT > 0} on L?(€, X) such that ||S(t)|| < Koe %! for Ky > 1and § > 0.

(A2) There exists a positive number o € (0,1) such that h: R x L*(, X) — L?(Q, X,) is
quadratic mean almost periodic in ¢ € R uniformly in 2 € By, where B; C L*(Q, X) is a
compact subspace. Moreover, h is Lipschitz in the sense that there exists K > 0 such that

E[(=A)*h (t,z) = (=A)*h (t,y)|]* < KpE ||z — y||?
for all ¢ € R and for all stochastic processes z,y € L?(, X).

(A3) The function o: R x L?(Q, X) — L%(€, LY) is quadratic mean almost periodic in ¢t € R
uniformly in 2 € B3, where B3 C L2(Q, X) is a compact subspace. Moreover, o is Lipschitz
in the sense that there exists X, > 0 such that

Ello(t.2) — o (t.y)llrg < Ko |lz —ylI*

for all ¢ € R and for all stochastic processes z,y € L?(2, X).
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3 Main results

This section is devoted to proving the existence and uniqueness of a quadratic-mean almost periodic
solution of neutral fractional Sobolev type stochastic differential equation (1.1)

Theorem 1 Assume the conditions (A1)—(A3) are satisfied. Then the problem (1.1) admits a unique
quadratic mean almost periodic mild solution on R provided that

Lo = {302 |[(=4)7] \2 Kp 4 3C%K,07%9% (K _o' (1 4+ a))?
(3.1)

2
+302 (qufq%__og))) Tr QK, (26)"21=+3 0 (24 (1 — a))} <1,

where I'(+) is the gamma function.

Proof. LetW: AP(R;L?(Q, X)) — C(R, L?(£2, X)) be the operator defined by

Uz (t) = Syt — a)[z(a) — h(a,z(a))] + E_lh(t, x(t))

) /t (t— S)q—l AEAE(t —s)h(s,z(s))ds

—00

+/t (t— )P E7YT(t — s)o (s,x (s)) dw(s), teR.

—00

First we prove that Wz is well-defined. From Lemma 5, we infer that s — h(s,z(s)) is
in AP(R, L*(Q, X,,)). Thus, using Lemma 2 (ii) it follows that there exists a constant K, >
0 such that E ||(—A)*h (t,z)||* < K, for all t € R. Moreover, from the continuity of s —
(t—s)7! AE™1T,(t — s) and s — T,(t — s) in the uniform operator topology on (—oo, t) for each
t € R and the estimate

2

E ‘ ’/; (t —s) P AETIT(t — s)h(s, x(s)) ds

2

B[] g B A T - ) () () ds

<E ( / )[BT A T = )| < NA) A 2(s))] ds>2

< (qK”F Chs “))2 x C2F < / C e ([ AN (s, ()] ds)

2

I'(1+qa) —0o0
- <qK1_aI‘(1 +a))2 o </t (—50-3) (4 _ gy ds)
- I'(1+ qa) o

<(f ; ) (1 B ()" () s )
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2 t 2
< (quaF (1+ 04)) x C2K2 (/ e0(t=9) (¢ _ g)ao-1 d5>

I'(1+qa) —o
qC1_al (1 +a)\? 2752 s—2qa 2
s( Ll ) X C2RE x 6% [T (ga)]

< (C1_ol (@) x C% x K? x 67242,

it follows that s — (t — 5)9" " AE~ T, (t — s)h(s,z(s)) and (t — 5)4 " E=VT(t — s)o (s, (s))
are integrable on (—oo, t) for every ¢ € R. Therefore, Ux is well-defined and continuous.

Next, we show that Uz(t) € AP(R, L?(2, X)). We define

Uyz(t) = /t (t — )TV AETYT(t — 8)h(s, x(s)) ds,

— 00

Uox(t) = /_ (t—s) TV E7YT(t — s)o (s,x (s)) dw (s).

Let us show that Wiz(t) is quadratic mean almost periodic. Now, since h (-, z(-)) €
AP(R, L*(2, X,)), by Definition 5, it follows that for any ¢ > 0, there exists [(¢) > 0 such
that every interval of length [(¢€) contains at least a number 7 with the property that

€

(K1_oI (a))* x C2 x 202

E|(=A)°h(t+ 1,2 (t+71)) — (—A)h (t,z 1)) <

fort € R.
Now, using the Cauchy—Schwarz inequality, we see that
B0zt + 1) — Uyz(t)]]?

—E ' ’/t: t+7—8) T AET T (t+ 7 — s)h(s + T, x(s + 7))

2

_ /t (t—s)7 P AETYT(t — s)h(s, 2(s)) ds

~||f (€9 ABT(E - (s + (s + 7)

2

_/t (t—s)" AET Ty(t — s)h(s, 2(s)) ds

_EH/ ST AB V(1 — 8) (b 725 4 7)) — hs, ()] |

—F ‘ ’/ (—A) " ETIT(t - )

2
[(A)*h(s+ 7, 2(s+ 7)) — (—A)* h(s,z(s))] ds

qK1 ol (1 a) ? 2 /t —4(t—s) goa—1
<
( (1 + g0) xC*x E e (t—-ys)

2
X [(=A)" h(s+7,2(s + 7)) = (—A)" h(s, z(s))[l d8>
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gK1_oT (1+a)\? 2 /t —5(t—s) qa-1
- _
< ( T+ g0) x C* x L (t—s) ds

X (/_ ) (t — S)qa—l E||(-A)*h(s+1,2(s + 7)) — (—A)* h(s, ZL‘(S))H2 ds>

Kol (1+0)\? / L)y gyaet gg)
< _
< < T (1 g0) x C* x . e (t—s) ds

X sup B (=) h(t + 7 2(t + 7)) = (=A) h(t, 2()]]*

2
- <qK1_ar<1+a>> % .
I'(1+qa) (K1_oT (@) x C? x §—2a

t 2
X (/ R R ds>

< (qu—aF(1+a)) XCQX 26
I'(1+qa) (K1—aT (a))? x C2 x §—2a0

62 (qo)]* = e

Hence, Wqx(+) is quadratic mean almost periodic.

Similarly, by using Lemma 5, one can easily see that s — o (s, z(s)) is quadratic mean almost
periodic. Therefore, it follows from Definition 5 that for any e > 0 there exists [(€) > 0 such that
every interval of length [(¢) contains at least a number 7 with the property that

62(1(170[)6

2
: TrQ x C2 x (K, (1 — a))?

Ello(t+71,2(t+71))—o(t,z(t))]

for each ¢ € R. Now, let us prove that Wox(t) is quadratic mean almost periodic. We adopt the
techniques developed in [2]. Let w(t) = w(t + 7) — w(7) for each ¢ € R. Note that o is also a
Brownian motion and has the same distribution as w.

Now, we consider

E||Wox(t+ 1) — WUoz(t )H

—EH/HT t+7—8) VBT (t+ 7 — 8)a(s, 2(s)) dw (s)

2

_/_ (t—8) T ' E7 T (t — s)o(s, x(s)) dw (s)

2

=E H/_; (t— )V ETIT(t — 8) [o(s + T, 2(s + 7)) — (s, x(s))] du(s)

Thus, using an estimate on Itd integral established by Ichikawa [19], we obtain that

E||Waz(t + 1) — Uaz(t)|?

=F ‘ '/ TLETITL(t = s) [o(s + T x2(s + 7)) — os, x(s))] du(s)
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<TrQE [/t H(—A)a (t—s) "B T (t—s) [o(s+ T, x(s+ 7)) —0(s, x(S))]H2 ds]

—00
2

<1 Qe[ [ [ - BT
llots + s +7)) — o(s,as)y ds|

BT (2= 0) V' ([ gy e
<mQx 0t () < ([ e )

t e 0= (4 — =D)L plio(s 4 7 2(s + 7)) — (s, 2(s))]|20 ds
<(f (#=)0 B s+ 7.0(s + 7)) - (s, ()3 ds )

9 gk, T (2—a) \? L st-s) (1-a)-1 ’
<Tr@Q xC X(F(1+q(1—a))> ><</_OO€ o) (t—s)d ds)
><SHPE\|0(S+T~’U(3+7))—0(37$(3))|’%g
teR
2 gKol 2= o) \*  oniw 2
<T@ % (LB gt g 1 - )
§2a(1—a)

X
TrQ x C? x (K,I' (1 — a))?

Thus, Wyx(-) is quadratic mean almost periodic. And in view of the above, it is clear that ¥ maps
AP(R, L?(£2, X)) into itself.

Now, the remaining task is to prove that ¥ is a strict contraction on AP(R, L?(£2, X)). Indeed,
foreacht € R, z,y € AP(R, L*(Q, X)), we have

E||Wa(t) — y(1)|* < 3E|\E_1h(t,x(t)) _ E_lh(t,y(t))HQ

)2
' q—1 -1

ik <H/_oo (t— )" BT g(t = ) [0 (5,2 (5)) — 0 (5,9 (s))] dw (s)

< 3C?||(=A) || EII(=A) [h(t, 2(t)) — h(t, y()]|I?

w0 (|| [ 6= ABIT = ) s (60) — s ()]

y

#3078 (| = ) T T = 9 (A" W () = (A" RG] s

;

+3C2 T QF (/t H(—A)“ (t— )T To(t — s) o (5,2 (s)) — a(s,y(s))]H2 ds) .

—0o0

We first evaluate the first term of the right-hand side as follows

302 [|(=4) " Bl (=4)* In(t.2(6)) = Aty ()|
<307 [(= )| sup B (~4)" [t (1)) ~ bty ()]

< 3C%||(-A) ) K, sup B (1) - y(t)[1*.
S
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y

As regards the second term, by the Cauchy—Schwarz inequality, we have

30°E (\ ' [ = A Tt = ) (A Rl ) — (~A) ()] s

Ki_oT(1+a)\?
<302 R 2 ey
B ( I'(1+qa) )

t 2
X e 0=3) (4 — )L |(—A)* h(s, 2(s)) — (—A)* h(s,y(s s
E(/w (t = ) [~ A)* h(s, 2(s)) — (~A) h<,y<>>||d>

< 30?2 (qK;(ﬂ(;(j) ) ) 2 E K /_ too e 0U=8) (¢ — )10t ds>

([ = A sl - () Bl )

(T v

([ = B A o a(6) - (A blsa(s))] )
(e v ) e
<0 (el LN s sz 1 gy B ot0) ()
< 3C?K07 2% (K)o (14 a))? igﬂgE ||(t) — y(t)])?.

As regards the third term, we use again the Cauchy-Schwarz inequality and obtain

3C2 Ty QF </t H(—A)O‘ (t— )T Tt — 8) [0 (s,2(5)) — o (5,9 (s))]H2 ds>

q;(O:F(2—a) 2
<3c* <r<1+q<1a>>)

t
x Tr Q / e 200=9) (1 — 520D B |5 (5,2 (s)) — o (5,9 (s))]|* ds

KT (2—a) \?
<3¢* <r<1+q<1 —a>>>

t
< TrQK, ( [ e gty ds) sup B || (t) — y(t)]?

teR
K., (2-a)

< 2 q «
=30 <F(1—|—q(1—a

Thus, by combining the above three estimates, it follows that for each ¢ € R we have

2
) TrQK, (28) 2003 D (2 (1 — a)) sup E ||(t) — y(1)| .
7 Sup

B[ Wa(t) — Uy < SCQ{H(—A)_QHQ Ky + Kpd~2° (Ky_oT (1 4+ )

qK.I' (2 — ) 2 . —2¢(1—a)+3 —on Lay 2(4) — 2
(e B ) ok, (o9 r 201 ) fsup B loft) ~ y(O.
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that is,

E||Wa(t) - Yy(t)|]* < Lo sup B () = y (O

Note that )
1
sup B o(t) = ) < [sup (B ot0) - ) )|
teR teR
Thus, it follows that for each t € R,

(NI

(Bllwa - wy®I?)* < VIolle = vl aprizza.x) -

Hence

1
192 = y||y g2, = 502 (B lle(®) = y(0)IP)*
teR
< \/LTJ || — yHAP(R;L?(Q,X)) .

Since Ly < 1, it follows that ¥ is a contraction mapping on AP(R; L?(, X)). The Banach
contraction theorem shows that there exists a unique fixed point z(-) for ¥ in AP(R; L?(£, X))
such that W = z. Thus, we conclude that

w(t) = Sy(t — a)lz(a) — ha, z(a))] + B~ h(t, z(t))

+ /t (t — )P AETIT(t — s)h(s, x(s)) ds

+ / (t— )P E7YT(t — s)o (5,2 (s)) dw (s)

is a mild solution of the problem (1.1) and z(-) € AP(R; L?(£2, X)). The proof is complete. (]

4 Example

In this section, we consider a simple example to illustrate our main theorem.

We consider the following stochastic fractional partial differential equation of Sobolev type

’ i
“Df [x(t, 2) — 22.(t, 2) — h(t, z(t,2))] = ix@ 2) + 6(t, x(t, Z>)dd1(§t)’

022
teR, z€0,n],
z(t,0) =z(t,m) =0, teR,

(4.1)

where 0 < ¢ < 1, the function z(t)(z) = z(t,2), o(t,z(t))(z) = &(t,x(t,z)) and w(t) is a
two-sided standard one-dimensional Brownian motion defined on the filtered probability space
(Q,T,P).

To write the system (4.1) into the abstract form of (1.1) we consider the space X = L? [0, 7]
and define the operators E: D(E) C X — X and A: D(A) C X — X by Ex = 2 — 2" and
Az = —2" where domains D(FE) and D(A) are given by

{z € X : x,2" are absolutely continuous, z" € X, z(0) = z(r) =0} .
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Then E and A can be written respectively as

Ex = Z(l +n?)(x, zp)Tn, * € D(E) and Az = Z —n?(x, )20, x € D(A),
n=1 n=1

where z,,(s) = (v/2) sin (ns), n = 1,2,..., is the orthogonal set of eigenfunctions of A. Further,
for any z € X we have

and

It is easy to see that £~ is compact, bounded with ||[E!|| < 1 and AE~! generates the above
strongly continuous semigroup {S(t) : t > 0} on L? (R, X) satisfying (A1). Thus, under the as-
sumptions (A2)—(A3), once (3.1) holds, an application of Theorem 1 yields that (4.1) has a unique
mild solution, which is obviously quadratic mean almost periodic.

Acknowledgement. The authors are grateful to the anonymous referee for the valuable suggestions
for improving this paper.
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