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1 Introduction

The study of integro-differential equations and inclusions has grown in importance in recent years,
because they can model many complex situations and phenomena in science and engineering. Some
papers that discuss the existence of mild solutions for these types of systems are [4, 35] and others.
Moreover, many models that describe reality need to include a delay term, since some of the processes
that affect the system dynamics depend on the past state. However, integro-differential equations
or inclusions may not capture the randomness that is present in some scenarios. To address this
issue stochastic models are suggested. Both delay and stochastic effects are common in various real-
world systems. Stochastic integro-differential equations are a generalization of ordinary differential
equations and can be used to describe different models of real systems and problems in areas such as
population dynamics, finance, physics, biology, economics, and more; see [21, 9, 36]. Many studies
on deterministic or stochastic (integro)-differential equations focused on a bounded interval, where
they used different fixed point theorems in Banach spaces to show the existence of mild solutions for
such equations. However, only a few studies looked at such equations on an unbounded interval and
Fréchet spaces (see [30] for more details).

Fréchet spaces are a setting where deterministic evolution equations have many fascinating and
significant results on the existence, uniqueness, and asymptotic behaviour of their solutions. Abbas et
al. studied the existence and uniqueness of mild solutions for various types of fractional differential
equations in Fréchet spaces in [1, 2, 3]. The existence and stability of solutions for many kinds
of functional integral equations in Fréchet spaces are discussed in [16, 8]. Recently, the papers
[19, 36] have explored the existence as well as uniqueness of mild solutions, and the controllability
for some types of autonomous integro-differential equations with state-dependent nonlocal conditions
in Fréchet spaces. We will extend some of these results concerning mild solutions to the following
class of nonautonomous retarded integro-differential equations of Volterra type in a Banach space X:

' (t) = A(t)x(t) + /0 Y(t,s)x(s)ds + fi(t,xs) + fa(t,x) fort >0, (1)

o = ¢ a history function.

Here, A(t) and Y(¢, s) are closed linear operators with fixed domain Dom(Y) D Dom(A). The
nonlinearities f1, fa: [0, +00) x F — X are given functions. Moreover, F := C([—r,+00); X) is a
Fréchet space with a family of semi-norms {|| - ||, }nen. For € F and t > 0, x; denotes the history
function defined by x(0) = z(t + ) for 0 € [—r,0].

Chang et al. [11] studied the global uniqueness of solutions for some stochastic integro-
differential equations driven by a Wiener process in Fréchet spaces. Yang and Lu [36] examined the
existence and controllability of fractional stochastic neutral functional integro-differential systems
with state-dependent delay in Fréchet spaces. Anguraj and Ramkumar [5] showed the global exis-
tence and uniqueness results for some stochastic integro-differential equation with Poisson jumps
in Fréchet spaces. Shu and Ndambomve [32] explored the existence and uniqueness of cylindrical
mild solutions and exact cylindrical controllability results for some cylindrical stochastic integro-
differential equations in Fréchet spaces. Salim et al. [31] obtained the existence and controllability
results for some second-order functional differential equations with random effects in Fréchet spaces.
All these papers deal with autonomous stochastic evolution systems. The study of nonautonomous
stochastic retarded integro-differential system with fractional Brownian motion in Fréchet spaces is
still missing in the literature. Therefore, the second aim of this paper is to investigate the existence
and uniqueness of mild solutions for the first-order stochastic evolution equations of the abstract
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form:
t
dz(t)= [A(t)x(t)—i—/ Y(t,s)x(s) ds] dt+hy(t, 2:)dW (t) +ho (t) AW (t) fort > 0, (12)
0 .
2o =  a history function,

where {W¥(t) : ¢ > 0} is a cylindrical fractional Brownian motion (fBm) with Hurst parameter
H € (4,1) and values in a separable Hilbert space K. Moreover, {W(t) : t > 0} is a cylindrical
Wiener process on a separable Hilbert space K independent of W . The functions h; and hy are
subject to some additional conditions.

The main difficulty to study the stochastic evolution equation (1.2) is due the fact that the fBm is
neither a Markov process nor a semimartingale, unless H = % Thus, the usual stochastic calculus
cannot be applied. There are essentially two different methods to define stochastic integrals with
respect to fBm. One, by Ciesielski, Kerkyacharian and Roynette [12] and Zahle [37], is a path-wise
approach that uses the Holder continuity of the sample paths. The other, by Dereusefond and Ustiinel
[15], is the stochastic calculus of variations (Malliavin calculus) for the fBm.

This paper is a continuation and generalization of [5, 32, 19, 11, 36] for nonautonomous integro-
differential equations in Fréchet spaces. We will use the resolvent operator theory of Grimmer to
study equation (1.1) and equation (1.2). This theory is related to abstract linear first order partial
integro-differential equations in a similar way as semigroup theory of bounded linear operators
is related to first order partial differential equations, and both are appealing for their clarity and
simplicity [19, 25]. Then, we will extend the study of global mild solutions for first-order evolution
equations to the autonomous deterministic equation (1.1) and the first-order stochastic evolution
integro-differential equation with delay (1.2) in Fréchet spaces. Using Avramescu’s fixed point
theorem and Grimmer’s resolvent operators, we will obtain the first result under the condition that
the nonlinear terms of equation (1.1) satisfy some mixed Carathéodory—Lipschitz conditions with a
compact resolvent operator. Secondly, using Granas—Frigon’s fixed point result, under some mixed
Carathéodory—Lipschitz conditions on nonlinearities, we will prove the global existence of a mild
solution of equation (1.2). This result is a generalization of several important results in the literature.
Let us underline that we do not assume the compactness of the resolvent operator and the semigroup
of operators.

This paper is organized as follows. Section 2 introduces the necessary definitions and background
information for our main results. Section 3 establishes two global existence theorems for mild
solutions of equation (1.1) and equation (1.2). In the last section, we present three examples to
illustrate the application of our theoretical results.

2 Preliminaries

2.1 Resolvent operator

Let U and V be two Banach spaces with norms || - ||y and || - ||y, respectively. We denote by £(U, V)
the set of all linear bounded operators from U into V which is equipped with the usual operator norm
|| - ||. Moreover, we set £(U) = £(U, U). Let us consider the following Cauchy problem
t
2/ (t) = A(t)x(t) +/ Y(t,s)x(s)ds fort >0,
0
z(0) =z € X.

2.1
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Also, let Y be the Banach space Dom(A(0)) endowed with the graph norm of A(0).

We recall that a collection of linear operators (A());> is called stable if (A(¢));>0 is a collection
of infinitesimal generators of Cy-semigroups and there exist constants Ny > 1 and « such that

|(A(s) — Mdx) " (A(sg—1) — Aldx) ™'+ (A(s1) — Mdx) 7| < ()\i\fzo)k

forall A > agand 0 < 51 <59 < ... < s < o0, where k = 1,2, 3, ... (see [33, Page 93] for more
details).

Definition 2.1 ([25]) A family {R(t,s) : 0 < s < t < oo} of bounded linear operators on X is
called resolvent operator for equation (2.1) if it satisfies the following properties:

(i) R(t,s) is strongly continuous on 0 < s < t, R(s,s) = Idx (the identity map of X) and
|R(t,s)|| < Ne®t=5) for some constants N > 1 and § € R,

(i) R(t,s)Y C Y and R(t,s) is strongly continuous in s and t on Y,

(iii) for everyy €Y, R(t, s)y is strongly continuously differentiable in s and t and

t
C(ts)y = ARGy + [ TR, s)yar
OR s 2.2)

—g(t, s)y = —R(t,s)A(s)y — /s R(t,r)Y(r,s)ydr,

with <%§> (t,s)y and <86R> (t, s)y strongly continuous on 0 < s <t < 0.
s

From [25] there exists at most one resolvent operator. However, to ensure the existence of the
resolvent operator for (2.1) we need to make some assumptions. By I'(¢) we denote the operator
defined by (T'(t)y) (s) = Y(t + s,t)y fory € Y and t,s > 0. Let BUC([0, +00), X) be the space
of X-valued bounded uniformly continuous functions defined on [0, +00). We say that the condition
(R) is satisfied if the following requirements hold.

(i) The family (A(¢))¢>0 is stable and A(t)y is strongly continuously differentiable on [0, +00)
fory € Y. In addition, I'(¢)y is strongly continuously differentiable on [0, +00) fory € Y.

(ii) I'(¢) is continuous from [0, +-00) into §, where § is a subspace of BUC([0, +o0), X) and §
is a Banach space with a norm stronger than the supremum norm on BUC([0, +00), X).

(iii) I'(t): Y — Dom(Ds) for all ¢ > 0, where D; is the generator of Co-semigroup (7'(t)),>, on
§ defined by [T'(¢)f](s) = f(t + s) for f € §,t > 0.

(iv) D,I'(t) is continuous from [0, +00) into L(Y, F).

Theorem 2.2 ([25]) Under condition (R) equation (2.1) has a resolvent operator. Moreover, if
A(t) = Aand Y (t,s) = Y(t — s), then the resolvent operator is a one parameter family.

The motivation to study mild solutions (see below) of equation (1.1) using the eventual resolvent
operator comes from the following lemma.
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Lemma 2.3 Under condition (R), if o € Dom(A) and g € C*([0,T],X), then the following
Volterra integral equation

(1) = A()a(t) + /O Y(t, s)a(s)ds + g(t) fort >0,
ZE(O) =29 € X,

has a classical solution given by
t
x(t) = R(t,0)zo + / R(t,s)g(s)ds.
0
We conclude this section by recalling the following useful result.

Lemma 2.4 ([20]) Let condition (R) be satisfied. For any T there exists a constant C = C(T) such
that ||R(t,t — €)R(t —€,8) — R(t,s)|| < Ceforall0 < s <t <Tand(0 < e <t

Remark 2.5 If n is a positive integer and 0 < s < t < n, then there exists a positive constant
Ny > 1 such that supg<g<i<,, || R(2, 8)|| < Np.

2.2 Measure of non-compactness

Next, we introduce the Kuratowski measure of non-compactness 3 defined for each bounded subset
B in a Banach space X by

B(B) = inf {d > 0 : B can be covered by a finite number of sets of diameter less than d }
Some basic properties of 3 are given in the following lemma.

Lemma 2.6 ([7]1) Let X be a Banach space and let B,C' C X be bounded. Then,

(a) B(B) = 0ifand only if B is relatively compact,

(b) B(B) = B(co(B)), where co(B) is the closed convex hull of B,

(©) B(B) < B(C), when B C C,

@) B(B+C) < B(B)+B(C),

(e) S(BUC) <max{B(B),B(C)},

() B(B(0,r)) = 2r, where B(0,r) = {u € X : |u| < r}, if X is of infinite dimension.

Lemma 2.7 ([26]) Let (g, )nen be a sequence of functions in L' ([0, T), X) satisfying the condition
sup,>1 lgn(t)|| < g(t) for almost every t € [0,T], where g € L*([0,T1],[0,+00)). Then, the
Sfunctiont — B({gn(t) : n > 1}) is integrable on [0, T| and satisfies the following inequality

5({/0Tgn<s>ds:nz 1) §2/0T5({9n(8) > 1)) ds
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We recall some properties of Fréchet spaces.

Definition 2.8 A Fréchet space is a vector space with a countable separate family of semi-norms
{1l - ln }nen that is complete for the distance d defined by

—n T —Ylln

25 T eyl

In addition, (xy)n>0 is Cauchy for d if and only if for all k € N we have sup,, ,,>, [|tm — on||r — 0,
when p — oc.

We assume that the family of semi-norms {(|| - ||») }nen is non-decreasing, that is, ||z||; <
lz]l2 < ||z||s < ... for every x in the Fréchet space. Let F be a Fréchet space with a family of
semi-norms {|| - ||, }nen and let G C F. We say that G is bounded if for every n € N there exists
9 > 0 such that ||y, < d,, forall y € G. In other words, G is bounded if there exists a sequence of
positive numbers (d;,)nen such that

o0

N{zeX: |zl <b:} D0
n=0
To F we associate a sequence of Banach spaces {(Fy, || - ||l»)} as follows. For every n € N

we consider the equivalence relation =, defined by: x =, y if and only if ||z — yl|,, = 0 for
all 7,y € F. We denote by F,, := (F/ =y, || - ||n) the quotient space, and by (Fy, || - ||,) the
completion of F,, with respect to || - ||,,. (The norm on F,, induced by || - ||, and its extension to
JF,, are still denoted by || - ||,,.) The construction defines a continuous map y,, : F — F,,. For each
G C Fandeachn € Nweset G, = 1,(G),and by G,,, Int(G,,) and 9,,(G,,) we denote, respectively,
the closure, the interior, and the boundary of G,, with respectto || - ||, in F,,. To every G C F we
associate a sequence {G, } of subset G,, C F,, as follows. For every x € F, we denote by [z],, the
equivalence class of = in F,, and we define G,, = {[z], : € G}.

Example 2.9 (The space C(U)) Let U C RY be open. Define compact subsets of U by
K, :={z cR%: |z| <n, d(z,U°) > LY neN
Then, K,, C Int(K,+1) and K,, 1 U. Now, define semi-norms || - ||, on C(U) by
lglln = sup{|f(z)| : = € K}

Since the sets {x : d(z,U°) > %} form an increasing open cover of U, every compact set is contained
in some K,,. Thus, convergence in the locally convex topology generated by the semi-norms || - ||, is
uniform convergence on compact subsets of U, also called local uniform convergence. As each space
C(K,,) is complete, C(U) is a Fréchet space.

We recall the definition of a contraction in Fréchet space.

Definition 2.10 ([23]) A function J: F — F is said to be a contraction if for each n € N there
exists ky, € (0,1) such that || J(x) — J(y)||ln < knllx — yl|n forall x,y € F.
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Now, we recall the key tools we will use in this work: nonlinear alternatives of Avramescu and
Granas—Frigon.

Lemma 2.11 (Nonlinear alternative of Avramescu, [6]) Let F be a Fréchet space and let
S1,S9: F — F be two operators. Moreover, assume that S1 is a contraction and So is com-
pact. Then, one of the following statements holds:

(a) the operator S1 + So has a fixed point, or

(b) theset A ={z € F:x=AS1 (%) + AS2(z),0 < A < 1} is unbounded.

Lemma 2.12 (Nonlinear alternative of Granas—Frigon, [23]) Let F be a Fréchet space and let
IT C F be a closed subset. If S: 11 — F is a contraction such that S(I1) is bounded, then one of the
following statements hold:

(A1) S has a unique fixed point, or

(A2) there exists k € [0,1), n € Nand z € 0,11 such that ||z — kS(2)||, = 0.

3 Main results and proofs

Accordingly, we suppose that the linear part of equation (1.1) and equation (1.2), that is equation
(2.1), has a resolvent operator (R(%, s))o<s<t-

3.1 Existence of solutions for equation (1.1)

This section proves the existence of mild solutions of equation (1.1) when the corresponding resolvent
operator is compact and the nonlinear terms satisfy some mixed Carathéodory—Lipschitz conditions.
The proof uses the nonlinear alternative of Avramescu.

Definition 3.1 Ler p € F. A continuous function x: [—r,+00) — X is a mild solution of equation
(1.1), if x satisfies the following equation

R(t,0)¢(0) +/0 R(t,s)[f1(s,2s) + fa(s,z5)]ds  fort >0,
o(t) fort € [—r,0].

x(t) =

Theorem 3.2 Let ¢ € F. Moreover, assume that the following conditions are satisfied.

(A1) The resolvent operator (R(t, s))o<s<t of equation (2.1) is compact, i.e., R(t, s) is compact for
all0 < s < t.

(A2) The functions fi, fa: [0,4+00) x F — X are measurable with respect to the first argument
and continuous with respect to the second argument and
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(a) there exist a function v € L} ([0,+00);[0,400)) and a continuous non-decreasing
function q: [0,+00) — [0,+00) such that || f1(t,d)|| < v(t)q(||¢p||) for every t €
[0, +00) and ¢ € F,

(b) there exists a function p € L'([0,4+00);[0,4+00)) with ||u||pr < 1/M such that
1f2(t, ¢1) — fa(t, )|l < pu(t)l¢1 — d2|| for every t € [0, +00) and each ¢1, ¢2 € F.

Then, equation (1.1) has at least one mild solution on [0, +00) provided that

—+00
/ > N, / s)ds foreachn >0, 3.1
e Sta(s

where ¢, = Ny ([l(0)]| + [5' f2(s,0) ds) and Ny, is the constant appearing in Remark 2.5.

Proof. Leta > 1. Forevery n € N in C([—r, +00], X) we define the following semi-norms

|||, := sup {e_o‘e(t) sup |lz(s)| : t € [—r, n]} ,

—r<s<t
where /(t) := f(f Nyppu(s)ds. Then, C([—r,+00),X) is a Fréchet space with the family of semi-
norms {|| - ||n }nen- Let a(t) = max{v(s), u(s)}. Define S: F — F by setting

R(t,0)0(0) + /0 R(t,5)[fi(5,25) + fals. )] ds fort >0,
o(t) fort € [—r,0]

(Sz)(t) =

for x € F. We will show that S has a fixed point which is clearly a mild solution of equation (1.1). To
this end we will use the nonlinear alternative of Avramescu. We start with defining S, So: F — F
by

t
/ R(t,s)fa(s,xs)ds fort >0,
0

(S1z)(t) =
0 fort € [—r,0]
and t
(ng)(t) = + /O R(t,s) f1(s, xs) ds fort >0,
p(t) fort € [—r,0].

The rest of the proof is divided into five steps.

Step 1. We claim that the operator S is a contraction for all n € N. Using the assumption on 5,
forall z,y € F,eacht € [0,n] and n € N we have

sup |[(S1z)(7) — (S1y)(7)]| S/ [R(E, s)Il[|.f2(s, 25) — fa(s, ys) [ ds

0<r<t

/ Nos(s) s — g ds

/ Noi(8)e™ @ sup () — y(p)|| ds

—r<p<s

< ( / Nop(s)e ) ds)nx—ynn
0
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cxﬁ(t)
< 12 = ylln-

It follows that
[S1(z) = S1(W)[ln < (/)2 = ylln-

Hence, the operator S; is a contraction on F,, for all n € N.

Step 2. We claim that S is continuous. Let (z¥)~( be a sequence in F such that 2% — x in
F. Then, ||2* — ||, — Oforalln € N. Forall 0 < 7 < ¢ < n we have

e sup [|(Sez*) (1) — (Sez)(7)|| < Ny / | f1(s,25) — fi(s,zs)| ds.

0<r<t

Thus,
|Sa2* — Syall, < N, / 1 £1(s, %) = fi(s, ) ds. (3.2)
0

Since f1 is continuous with respect to the second argument, f1(s,z%) — fi(s,zs). Moreover,
| f1(s,2%)|| < v(s)q (z¥) implies that the sequence of functions under the above integral is bounded
by v € L, .([0,400); [0, +00)). Hence, in light of (3.2) and the dominated convergence theorem
|1So2* — Sy, — 0, when k — +o0.

Step 3. Let G be a bounded subset of F. We recall that a subset of a Fréchet space is bounded if
it is bounded with respect to all continuous semi-norms on F. Let n > 0. Then, there exists 6,, > 0
such that ||z, < 0, forz € G.

We claim that S,(G,,) is equicontinuous on F,, foralln € N. Let t) = 0 < ¢ < n. Then,
[(S22)(t) — (S22)(0) ||
t
< IR(E00p(0) = 0)] + [ IR(5)fi(s..) | ds

< [[R(#,0)¢(0) — ¢(0)] +/O IR(, )1 f1(s, 25) [ ds
< [[R(#,0)¢(0) — ¢(0)] +Nn/ q([lzs))v(s) ds
< [IR(#,0)9(0) — (0)]| + Nn / ( W= sup Iﬂi(p)!|>1/(8) ds

< [IR(t,0)4(0) — £(0)]| + N, / 2(e2496,)v(s) ds.

Using the strong continuity of the resolvent operator R(¢,0), we deduce that lim;_¢, ||(S2z)(t) —
(S2z)(0)|| = 0 uniformly in x € G. Consequently, S2(G,,) is equicontinuous at ty = 0.

For 0 < tg < t < mn we have
1(S22) (1) — (Sa:2) (to) |
< |R(t,0)(0) — R(to, 0)(0)]| + / IR )| f1(s, 2 ds

/ IR(t,s) — R(to, s)|[|fa(s.2.)]| ds
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t
< | R(t,0)(0) = R(to, 0)p(0)| + Nu [ v(s)a(e e @|ay])) ds

to

to
[ IR = Rt s) [u()q (2O ) ds
0

< [I(R(t,0) = R(to,0))p(0)| + Ny | v(s)a(e*V5,) ds

+ / ’ |R(t,s) — R(to, s)||q(eaz(s)5n)u(s) ds.
0

Since || R(t,s) — R(to,s)|| — 0ast — to for almost all s # to,
IR(t,s) — R(to, s)||v(s)q(e*)5,) < 2N,,q(e*“™5,,) v (s)

and the later function belongs to L'([0, o)), by dominated convergence theorem, we deduce that
to
/ |R(t,s) — R(to,s)||v(s)ds — 0, as t — to.
0

Consequently, lim;_, || (S22)(t) — (S2z)(to)|| = 0 uniformly in z € G.

For t < tp, this leads to the same result when ¢ — ¢(, which means that S3(G,,) is equicontinu-
ous at ¢t € [0, n].

Step 4. Now, we claim that S3(G,,) = {Sa2x : [z], € G, } is relatively compact. We will prove
that (S2(Gn))(t) = {(S22)(t) : [z] € Gy} is relatively compact in X for every ¢ € [0, n].

Note that (S2G)(0) = {¢(0)}. This means that (S2G)(¢) is compact fort = 0. For0 < ¢t <n
we have

(S20)(t) = {R(t,0)<p(0) +/O R(t — s)fi(s,zs)ds : [z], € Qn} :

Combining Lemma 2.6 and the compactness of the resolvent operator, we need only to show that the
set

{/OtR(t—s)fl(s,xS)ds 2], € Qn}

is relatively compact in X. Now, let 0 < ¢t < nandt > € > 0. Observe that

(S20)(t) = R.0)p(0) + [ R(t.5)fi(s.2.)ds
t—e t
= R(t,0)p(0) + ; R(t,s)f1(s,xs)ds + /t_ R(t,s)f1(s,zs)ds
— R(t,0)0(0) + /0 IR ) — Rt — OR(E — €, $)]f1(5,4) ds

t

- /Ot6 R(t,t — €)R(t — €, 8) f1(s,25) ds + /t R(t,s)f1(s, xs) ds

= R(t,0)p(0) + /0 _E[R(t, s)— R(t,t — e)R(t —€,5)] f1(s,zs)ds

t

t—e
+ R(t, t —¢€) / R(t —¢€,s)fi(s,xs)ds + / R(t,s)fi(s,zs)ds,
0 t

—€
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where we have used boundedness of the resolvent operator. From Lemma 2.4 there exists C' > 0
depending on n such that

/0 CIR(L5) = R(Lt— OR(L— e, )] f1(s, ) ds

t—e

< C(n)f/o Cfils,an)l s < C(n)ﬁ/o q(llzs])v(s) ds G.3)
< C(n)eq(e*™s,) /0” v(s)ds < C(n)ng(e*™s,,) /0” v(s)ds;

here, we have used the above estimates.

Observe that, in light of Lemma 2.6 and Lemma 2.7 as well as (3.3), we have
t—e
8 <{/ Rt s) — R(t,t — OR(t— ¢, 8)]f(s,25)ds : 2] € gn}>
0
< 2C(n)eq(e**™s,,) / v(s)ds.

0

Letting € — 0, we obtain

t—e
I3 ({/ [R(t,s) — R(t,t — €)R(t — €,5)] f1(s,xs)ds : [z], € gn}> =0
0
Observe that {fg_e R(t — €,8)fi(s,x5)ds : [z], € Gn} is uniformly bounded. Then, by the

compactness of R(t,t — €), the set {R(t,t — €) g_g R(t —€,8)f1(s,xs)ds : [z]n € Gn} is
relatively compact in X. By applying Lemma 2.6, we get that

B ({R(t,t —¢€) /Ot_e R(t —e,8) fi(s,25) ds : [z]n € Qn}> o

Using similar arguments as before, we obtain

The measure of noncompactness of a centred ball yields the following estimate

¢
§Mq(e°‘£(")5n)/ v(s)ds.

t—e

[ Re9new)as
t—e

B <{ t R(t,s)f1(s,z5)ds : [2], € gn}) < 2Mq(e*™g,) /;y(s) ds.

t—e
Consequently, S2(G,,) is relatively compact in X for all ¢ € [0, n]. This proves our claim.

Combining the Steps 3—4, together with the Arzela—Ascoli’s theorem, we conclude that Sy is
compact on each Banach space F,, for all n € N. Hence, S, is compact on F.

Step 5. We claim that the set
A={zeF:x=28(2)+ 281 (%), 0< A< 1}

is bounded. Let z € A and n € N. Then, for each ¢ € [0, n] we have

z(t) = AR(t,0)¢ +)\/ tsfg ds+>\/Rtsf1(sms)s
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Thus,

x(;)H < |[R(t,0)0(0)| +/ |R9)f2 (5.52) = B(t.9) fals,0) + R(t,5) fa(s,0)| ds

+ /0 IR(t,8) f1 (s, 22)]| ds.

With the growth condition on f; and f, and the Lipschitz condition on h, we get that

t
20 < Nalle0 ||+N/ () ds+N/ dS+N/Hf280HdS

Moreover,

z(t)
A

7

xs

t t
< Nallp(O)]| + Ny /O | £2(5,0)]| ds + N, /0 vis)a (A5

t
)ds+ N, / u(s) |
n t
szvn\sow)nwvn/ Hf2<s,o>uds+zvn/ (s

ds—i—N/
<cn+N/ ds—i—N/

here, we have used the fact that ¢ is non-decreasing and 0 < A < 1. We recall that ¢,, = N,,||¢(0)]| +
Ny [y || f2(s,0)|| ds. Let m be the function defined by

o -on{ [

Let t; € [0,¢] be such that m(¢) = ||z(¢1)/A||. Then, using the above inequality we get that
m(t) < z(t) for t € [0,n], where z is the function defined by

7

:0<s §t} fort € [0,n].

t t
z(t) :=cp + Nn/o v(s)q(m(s))ds + N, ; w(s)m(s)ds.

Note that z satisfies
2(0)=c, and 2'(t) = Nyv(t)g(m(t)) + Npu(t)m(t).
Since ¢ is increasing, we obtain
2 (t) <Nnv(t)a(2(t)) + Nap(t)2(t) < Noa(t)(2(t) + a(2(2))),

where a(t) = max{u(t),v(t)}. From the above inequality it follows that

t
ds</N
/oZ()
2(t) +00
/ /Na ds</Nna )d8</ ds ;
cn 5+q en S+q(8)

here, we have used 1nequa11ty (3.1). We deduce that there exists d,, > 0 such that o(t) < 4,, for all
t € [0, n]. Therefore, there exists d,, only depending on M, v, y and g such that ||z(t)|| < Ady, for all
t € [0, n]. Hence, < 0y, uniformly in z € A. We conclude that A is bounded in F.

which gives

The nonlinear alternative of Avramescu implies that the operator S := S; + Sy has a fixed point,
which is a mild solution of equation (1.1). ]
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3.2 Existence of mild solutions for equation (1.2)

In this section, we study the existence of mild solutions for the stochastic partial integro-differential
equation (1.2) with dependent delay driven by fBm. The outcomes are obtained in the situation
when the associated resolvent operator is not necessarily compact and the nonlinear terms satisfy
some mixed Carathéodory—Lipschitz conditions. The proof is based on the nonlinear alternative of
Granas—Frigon.

We recall some basic definitions, notations and lemmas which are used throughout this section.
By H, K and K we denote real separable Hilbert spaces. Moreover, (€2, F, {F; }+>0, P) is a complete
probability space satisfying the usual conditions, meaning that the filtration is a right-continuous
increasing family and Fy contains all P-null sets of F. The notation £(K, H) stands for the space of
all bounded linear operators from K to H. We also write £(K) whenever K = H. For convenience,
we use the same symbol || - || to denote the norms in H, K and £(K,H), and (-,-) to denote
the inner product of H and K when there is no confusion. We denote by L?(£2,H) the space of
all H-valued random variables ¥ such that E[|¢||* = [, [[¢[|*dP < oo. For ¢ € L*(Q,H) let

190 22my = (Jo 19117 d]P’)%. Then, L*(£2, H), equipped with the norm || - || 12(q ). is a Hilbert
space. Let {e;, : k € N} be a complete orthonormal basis of K. Suppose that {W(¢) : ¢ > 0} is a
K-valued trace class Wiener process defined on the probability space (€2, F, {Ft }1e(o,p), P) with a
finite trace nuclear covariance @ > 0. Set Tr(Q) = Y =, \x = A < 0o, where the numbers )y, are
such that Qej, = A\gey for k € N. Let {wi(t) : £ € N} be a sequence of one-dimensional standard
Wiener processes mutually independent on (€2, 7, P) such that

W) = 3 Vi (Be
k=1

We refer the reader to [14, Proposition 4.1] for further details on series representation for W(t).

In addition, we recall the definition of a H-valued stochastic integral with respect to the K-valued
Q-Wiener process W. For ¥ € L(K, H) we define

195 = Tr(TQE*) =~ [V A Ten|?,
n=1

where U* is the adjoint of the operator W*. If |[¥||3 < oo, then W is called a Hilbert—Schmidt
operator. Let Lg(K, H) denote the space of all ()-Hilbert—Schmidt operators W. It is known that
Lo(K, H) is a separable Hilbert space when endowed with the norm | - ||3. Let ¥: [0,5] — Lo (K, H)
be a predictable F;-adapted process such that

t
E/ 0 (s)|[2ds < 0 fort € [0, 1]
0
Then, we define the H-valued stochastic integral

[ wrawes

which will be a continuous square integrable martingale. For more details on stochastic integrals
we refer to [14, 24]. Let a < b. We denote by C([a, b], L?(£2,H)) the space of all continuous,
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Fi-adapted, measurable processes from [a, b] to L?(€2, H) satisfying SUPye(q,5 El[V(1) 12 < co. Ttis
easy to see that C([a, b], L?(€, H)) is a Banach space equipped with the norm

1

2

19]] = <Sup EW@)HQ) :
te(a,b]

Here, is an useful inequality that will be used to prove our main results.

Lemma 3.3 ([13])) If G: [0,b] x H — Lgo(K,H) is a continuous function and ¥ €
C([0,0], L%(2, H)), then
2

b b
E / G(t,9(1) AW(D)| < Tr(Q) / E||G(t, 9(¢))] dt.
0 0

Analogically, let © € L(Kj) be defined by O¢,, = Ay, e, with finite trace tr(©) =Y 7, \,, <
oo, where \,, > 0 for n € N and {e,, : n € N} is a complete orthonormal basis in K. Let Bf be a
sequence of real, independent fBm. We define the infinite dimensional fBm on Kg with covariance Q
as

WH(t) = WH(1) = 3 v/ A e B (1)
n=1

Let LY = £9(Ko, H) be the space of all ©-Hilbert-Schmidt operators from K to H. Now, let b > 0
and consider the function ¢ : [0, b] — LY. The Wiener integral of ¢ with respect to W is defined by

/c ) AW (s /fc ) en dBH (s) /\FKC $) dBals), ()

where K7 is an isometry between H and L2([0, b]) (for more details see the paper [29]).

Lemma 3.4 ([10]) If¢: [0,b] — LY satisfies fob 1¢(8)llzg ds < oo, the above-mentioned sum (3.4)
is well-defined as a H-valued random variable, and we have

|
Throughout this work we make the following assumptions. For each ¢ > 0 by F; we denote

the o-field generated by the random variables { W (s), W(s) : 0 < s < ¢} and the P-null sets. In
addition to the natural filtration {]:t it > 0}, we consider bigger filtration {Qt 1t > O} such that

2 t
5 AW (s)|| < 2me2H-1 /0 l¢(s)I12g ds.

(1) {G:} is right-continuous and Gy contains the P-null sets,

(2) WH is Gy-measurable and W is a G;-Brownian motion.

Let Cg, ([0, +00), H) denote the space of all continuous and G;-adapted measurable processes from
[0, +00) into H. We consider
B = {:UZ [=7,4+00) = H 1 Z]jg 100) € Cg,([0, +00), H) and x¢ € LY(Q, H)},

where LY(Q,H) = {z € L?*(Q,H) : x is Go-measurable }, as well as B = C([—, 0]; H) equipped
with the norm [ = supye(_o) (1)
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Definition 3.5 A function ¥: [0, +00) x H — Lq (K, H) is said to be an L*-Carathéodory function
if it satisfies the following conditions:

(i) for eacht € [0,+00) the function ¥(t,-): H = Lo (K, H) is continuous,
(ii) for each x € H the function 9(-,x): [0,4+00) = Lg(K, H) is Fi-measurable,
(iii) for every positive integer § there exists hs € Lt ([0, +00), [0, +00)) such that E||9(t, x)||? <
hs(t) for all E||z||?> < 6 and almost all t € [0, +00).

Definition 3.6 Let ¢ € B. An Gi-adapted stochastic process x: [—r,+00) — H is called mild
solution of equation (1.2) if zo € LY(Q, H) and it satisfies the following equation

R(t,0)0(0) + /0 R(t, )b (s, 25) AW (s)
z(t) = 4 / "R(t $)ha(s) AW (5) fort > 0, (35)
0

o(t) fort € [—r,0].
Theorem 3.7 Let ¢ € B. Moreover, assume that the following conditions are satisfied.

(B1) The function hy : [0, +00) x B — Lg(K, H) is L2-Carathéodory and

(a) there exist a function B € Li (]0,400);[0,+00)) and a continuous non-decreasing

function v: [0,+00) — [0, +00) such that E||hi(t,¢)||* < B(t)v(E||¢|?) for every
t € [0,+00) and ¢ € B,

(b) for every R > 0 there exists a function Lr € L*(]0, +00); [0, +00)) such that
E|h1(t, ¢1) — ha(t, 62)|I* < Lr()E[ 61 — 2|
for every t € [0,+00) and each ¢1, 2 € Bwith E||¢1]|? < R and E||¢2||* < R.
(B2) The nonlinear function hs: [0, +00) — LY satisfies fg ||h2(3)H%g < o0, and for every t €

[0, 00) there exists a constant Cy such that ||h2(s)\|%0 < Cp uniformly on [0, +00).
2

Then, equation (1.2) has a unique mild solution on [0, +00) provided that

+oo n
/ s < 4Tr(Q)M2/ B(s)ds foreachn >0, (3.6)
Cn, U(S) 0

where ¢y, := 2(14M)E||||*+8M*n*T=1 [ |ha(s)||% ds and M := supg_,; | R(t, s)|| < +oc.

2,
Proof. Let o > 1. For every n € N we define in C([—7, +00), H) semi-norms by

||| := sup {eo‘e(t)E sup H:J;(S)H2 :te[-r, n]} )

—r<s<t
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where £(t) = fot Tr(Q)M?Lr(s)ds. Endowed with the family of semi-norms {|| - || }nen,
C([-r,+00),H) is a Fréchet space. Let a(t) = max{v(s),u(s)}. Define S: Bios — Bioo
as

R(t,O)ap(O)—i—/O R(t,s)hi(s,zs) dW (s)

(Sz)(t) = + / t R(t, s)ha(s) dWH(s) fort >0,

0
o(t) fort € [—r,0].

To show that S has a fixed point (and thus, equation (1.2) has a mild solution) we will use the
nonlinear alternative of Granas—Frigon. For ¢ € B we define the function y: [—r, +00) — H by

J6) = {R(t,0)¢(0) for t > 0,

o(t) fort € [—r,0].

Then, yp = ¢. For each function z € By let z(t) = z(t) 4+ y(t). It is obvious that x satisfies (3.5)
if and only if 2 satisfies zg = 0 and

t t
z(t) = / R(t,s)hi(s, zs +ys) dW(s) +/ R(t,s)ha(s) dWH (s) for ¢ > 0.
0 0
Let BY = {z € Byw : 20 = 0} be endowed with the semi-norm defined by

ol = sup {0 sup [(5)? ¢ € 0.n]
0<s<t

Define S: B?FOO — B?FOO by
t t
S(2)(t) = / R(t, $)h(s, 2 + o) AW(s) + / R(t, s)ha(s) AWH (s) for ¢ > 0.
0 0

Obviously, the operator S has a fixed point if and only if S has. So, it is enough to prove that S has a
fixed point. Let z € B} _ be such that z = AS(z) for some A € [0, 1). Then, for each ¢t € [0, n] we
have

E[l=(t)[I*

2 2

<2E ’ /0 R(t,s)h1(s, zs +ys) AW (s) /0 R(t, s)ho(s) dAWH (s)

+2E‘

< 2Tr(Q)M? /tﬁ(t)U(E||zs+ys\2)ds+4M2n2Hl/thz(S)H%o ds
0 0 2
t

<o’ [ 5<t>v(2 sup Elz(p)’ +2 sup Euy<s>u2) s
0

pE[—r,s] sE€[—r,n]

+4M2n2H1/0 o ()2 ds.

Since
2 sup Elly(s)|* < 2(1+ M)E|el* =,

s€[—r,n]
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we have

t n
B < 2@ [ 6002 sup Bl + ) ds a0t [ o)l as

0 p€e[0,s] 0 2
Consider the function u defined by u(t) = 2sup,cp E|lz(s)||> + cfort > 0. Let t* € [0,t] be
such that u(t) = 2E||z(t*)||? + ¢. It follows that

u(t) < c+8 M1 /On 1ha(s)l[7g ds + 4Tr(Q) M? /0 B(t)v(u(s)) ds.

Recall that ¢, = ¢+ 8 M*n?H =1 [ [|hy(s) ]2, g ds. Then,

u(t) < cn + ATH(Q) M2 /0 B(tyv(u(s)) ds.

Let us denote the right-hand side of the above inequality by a(t). It follows that u(¢) < a(t) for all
t €10,n],a(0) = ¢, and a'(t) = 4Tr(Q)M?B(t)v(u(t)) = m(t)v(u(t)). Using the non-decreasing
character of v, we get a/(t) < m(t)v(a(t)). This implies that for each ¢ € [0, n] we have

[ e [T

Thus, by (3.6) for every ¢ € [0, n] there exists a constant &, such that a(t) < &, and hence u(t) < &,.
Since ||z||, < u(t), we have ||z||,, < &,. Consider the set

Z:{xeBgoo : SE(l)p]EHx(t)\F§§n+1f0ralln€N},
te|0,n

which is a closed subset of BY .. Next, we show that S: Z — BY is a contraction operator for all
n € N. Using the assumption on hy, for all 2!, 22 € B __, each ¢ € [0,n] and n € N for 7 € [0, ]
we have

B swp [[(821)(r) ~ (82")(r)I

/ ME||hy (s, 25 +ys) — ha(s, 22 + ys)||* ds
< Tr(Q)Mz/ R($)E||z; — 27> ds
0

< THQ)M? /0 Lr(s)E sup [|21(p) — 22(p)||? ds

0<p<s

t
< TF(Q)MQ/ L(s)e® e WE sup ||z'(p) — 2*(p)* ds
0 0<p<s
eaf(t)
<

l2* = 22|

It follows that ||Sz! — Sz2||,, < (1/a)||z! — 22||,. Hence, the operator S is a contraction for all
n € N. From the choice of Z there is no z € 9,,Z" such that z = AS(z) for some A € (0,1). As
a consequence of the nonlinear alternative of Frigon and Granas the operator S has a unique fixed
point z. Then, x = z + y is the unique mild solution of the problem (1.2). The proof is completed. [J
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4 Illustratives examples

Example 1. Here, we consider a one-dimensional viscoelastic problem in which the material lies on
the interval 0 < z < L and is subjected to a displacement given by

u(t,z) = f(t,z) —z, u(,2)=ue(d), 6¢€[-r0],

where f: RT x [0,L] — R, r is a positive constant (a time delay) and ug: [-7,0] — R is a
continuous function which will be specified later.

If po: [0, L] — R* is the initial density function, applying Newton’s second law of motion
F = ma, we obtain 0,0(t, z) = po(t, z) fur, Where o is the stress. For delayed linear viscoelasticity
the stress is given by

t
o(t,z) = / G(t, s, 2)0u(s, z)ds + a(t) O u(t —r, 2),
0

where G': Ri x [0, L] — R (called the relaxation function) is smooth enough. The terma: RT — R
is a control function. When r» = 0, a closed form of the above stress is given in [34, Page 98].
Integrating by parts, we get

o(t,z)
= G(t,t,2)0,u(t,z) — G(t,0, 2)0,u(0, z)—/Oth(t, 8, 2)0u(s, z) ds + a(t)Oyu(t —r, 2).
Since 0,u(0,z) = 0 and 0,0(t, z) = po(t, z)0uf(t, z), we obtain
po(t, z)0u f(t,2)
= 68 G(t,t,2)0.u(t, z) — /Ot 0sG(t, s,2)0.u(s,z)ds + a(t)dpu(t —r, 2)|.

z

4.1

In the situation when the material is homogeneous in a certain sense, we assume that po(z) = 1 and
G is independent of the space variable z, that is, G(¢, s, z) = G(t, s). So, combining all these facts,
(4.1) becomes

t
Ouu(t,z) = G(t,1)0.u(t, z) — / 0sG(t,$)0z:u(s, z) ds + a(t) O u(t — 1, 2).
0

Assume that all the positions felt some trepidation about the displacement. We separate variables
u(t,z) = g(t)h(z) and we get that

7 (Oh(2) = Gt g (2 / 0,G(t, $)g()" (=) ds + a(t)g/(t — r)H"(2).
Thus,
h(z): /3G’ts s)ds +a(t)g (t —r)
b (z) '(t) '

Then, there is a constant X € R such that

J'(1) = KG(t.1)g /K@Gts (s)ds + a(t) K g/ (t — 7). “2)
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Let y1(t) = g(t) and yo(t) = ¢/ (t). We rewrite (4.2) as
() = (et o) (200)
(ot o) () a4 (3 are) (2670):
Now, let X := R? and F := C (R*, X). Also, set

o(t) = @lﬁii) At) = (KG(Et,t) é) and - T(t,s) := (Kascoz(t,s) 8)

The nonlinear terms f1, fo : R% x F — X are defined by

fi(t,#)(s) = 0 (the f; in the above theorems),

oo =1 (1 () 0= (0 ) ()
ot0) = (")

for all (¢, s,0) € R% x [—r,0], ¢ € F. Then, equation (4.3) can be written as

WWZAwﬂﬂ+/T@$M@®+h@%%
0
o = .

From the smoothness of G, the resolvent operator (R(t, s))o<s<¢ exists. By construction A is
Lipschitz continuous and satisfies the growth condition appearing in the hypothesis of our main
result. Consequently, we get the following proposition.

Proposition 4.1 Assume that

/+OO ds >M/na(s)ds foreachn >0
c s+ Q(S) 0 ’

where ¢ = M ||ug||. Then, equation (4.3) has at least one solution on R*.

Example 2. Here, we apply Theorem 3.2 to study the existence of solutions for a partial differential
equation

9 o2
au(ta y) — Tygu(tv Y)
t 82 (4 4)
= —§)—— — v .
| bt = 5) gzt + ks @lute = o)
+ k2f) sin(t).u(t —r,y) fort >0,y € [0,7],

subjected to condition
u(t,0) =u(t,m) =0 fort >0, 4.5)
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and finite delay
u(@,y) =up(0,y) forb € [—r,0],y € [0,7]. (4.6)

Such equations arise in the study of heat conduction in materials with memory (see [27, 28]). We
assume that (y,7) € (0,1) x (0,+00) are fixed and the delay function ug: [—7,0] x @ — R is
continuous. The kernel b: R™ — R is a bounded and C! function such that ¥’ is bounded and
uniformly continuous. Moreover, k1, ko: Rt — R™ are a continuous functions. We set

X = L*0,7], F=C(R" X),
82

87y27
z(t)(y) = ult,y), @O0)(y) :=uo(0,y), [f(t,)(y)=ki(t)|p(—r)(y)|

and h(t,¢) = Lko(t)sin(t).¢ forall 0 < s < t,y € [0,7] and ¢ € F. Note that A generates
a strongly continuous semigroup (S(t))¢>0 on X which is compact for ¢ > 0. Combining the
semigroup compactness with the smoothness and boundedness of the kernel implies condition (R.).
Therefore, there exists a unique resolvent operator for equation (1.1) which is a one parameter family
of bounded operators. From [17] the resolvent operator (R(t)):>¢ is compact for ¢ > 0. For certain
choice of b it follows from [18] that there exists a positive number a such that || R(t)|| < Me~ for
all £ > 0. Using the Holder inequality we have

Alt) = A= Y(t,s) = b(t — s)A, Dom(A) = Dom(Y(t,s)):= H?[0,x]NHZ[0,n],

1t @)l < (RO T2 @(=r) | < 7072 k(0)] ]

and

ka(t)
4

lg(t, ¢1) — g(t, p2)|| < |¢1 — @2

Let g, v: RT — R be the functions defined by ¢(s) = |s|” and v(s) = 7(1=7)/2|k(s)].

Proposition 4.2 The delay partial differential equation (4.4)—(4.6) has at least one mild solution on
R provided that

+oo ds n
[ i M ) Bl foreach o

where ¢ = M||¢||.

Example 3. We consider the stochastic problem

2
da(t,€) = [8 2(52’5) + Bazgg’ I 6z(t,§)]
‘ 822(375) ~8z(s,§) ~
+/O a(t—s)[ o€2 +b o€ —I—cz(s,é)] ds @7

0
+ / "2 sin (t]z(t + 5, €)]) ds AW() + e dWH (1),
.

fort € J =[0,+00) and £ € [0, 1],
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subjected to condition
z(t,0) = 2z(t,1) =0 fort € [0, +00), (4.8)

and delay
2(0,€) = 20(0,¢§)  for 0 € [-7,0], € € [0,1], (4.9)

where a: Ry — R, is continuous, l~), ¢€Rand0 < 7 <7 < oo LetH =K = L?(0,1).
Moreover, let W(t) and WH denote a one-dimensional standard Wiener process and standard fBm
process on a complete probability space (€2, F, {Gi }1(0,1], P), respectively. We define the operator
A induced on H as follows:

Dom(A) = H?(0,1) N H(0,1),
Az = 2" + ba' + éx, b,écR.

From [22, p. 173], we know that A is the infinitesimal generator of an analytic Cp-semigroup
(T'(t))e>0 on H. Therefore, the linear system corresponding to equation (4.7)—(4.9) has an associated
resolvent operator on H. Let G: Dom(A) C H — H be the operator defined by G(t)(x) = a(t)Az
fort > 0 and x € Dom(A). We define the operator i1 : RT x C([-r,0],H) — Hby

0
Mt w)©) = [ sin(tiols)€)) ds.

If we put

{ﬁ(t)(g) = 2(t,§) forte[0,band € € [0, 1],
#(0)(&) = 20(0,&) forf € [—7,0]and £ € [0, 1],

then equation (4.7)—(4.9) can be written in the abstract form of equation (1.2). Moreover, for all

t >0, ¢1, 2 € C([—7,0],H) we have
1 0 9
/ </ "2 sin(t[p(s)(€)]) ds) dg]
0 .

<[ o 0 Bolo(s)( ) dsde

0
< / 126015 || (s)[122 ds = B(E)w(El|¢]|22)

E||hi(t, ¢)lIf =E

and
EHh1<t7 Qsl) - h‘l(t7 (Z)Q)HI%Q
1 0 2
= e15/2(gin s —sin s s
-E [/0 ([ P mtions)@D —sinttone)er)as ) dg]
< Lr(t)E[|¢1 — ¢2]If,

(1—eb17m1)¢2

where Lg(t) = 8(t) = “———— and v(t) = t. Therefore, the assumptions (B1)~(B2) hold. Thus,
all conditions of Theorem 3.7 are satisfied, and equation (4.7)—(4.9) has a mild solution on R,
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5 Conclusion

In this paper, we mainly discuss the global existence of mild solutions for some non-autonomous
deterministic and stochastic integro-differential systems with time-dependent delay in Fréchet spaces.
Our approach utilizes two-parameter resolvent operators and nonlinear alternatives of Avramescu and
of Granas—Frigon to obtain the results. We have two main results. The first one applies to the case
where the resolvent operator is compact and the nonlinear terms are Carathéodory—Lipschitz functions.
We use Avramescu’s fixed point theorem in this case. The second one deals with the case where
the resolvent operator is not necessarily compact and the nonlinear terms are mixed Carathéodory-
Lipschitz functions. We use Granas—Frigon’s fixed point theorem for this case. Furthermore, we
have illustrated the practical applications of our results through some concrete examples.

A possible future direction is to generalize our results to some integro-differential inclusions
and fractional evolution equations with state dependent delay in both deterministic and stochastic
settings.
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