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Abstract

Local and global existence and uniqueness of mild solution for the fractional integro-differential equations of mixed type
with delay are proved by using a family of solution operators and the contraction mapping principle on Banach space.
The Bolza optimal control problem of a corresponding controlled system is solved. The Gronwall lemma with singular
and time lag is derived to be tool for obtaining a priori estimate. In addition, the application to the fractional nonlinear
heat equation is shown.
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1. Introduction

In this paper, we consider fractional integro-differential equations of mixed type with delay;

{D;’x(t) = Ax(t) + f(t, x(t), Gx(1), S x(1)) + B{H)u(t), tel o

x(t) = (1), te€[-r0],

on infinite dimensional Banach space X, where / = [0,T], 0 < a < 1, D¢ denote the fractional derivative in the sense
of Riemann-Liouville, f : I X X X X X X — X and ¢ € C([-r,0], X) are given, A is a linear operator corresponding to a
solution operator {T,(?)}:>o in the Banach space X and G, S are nonlinear integral operators given by

t T
Gx(t) = f k(t, 5)g(s, x(s))ds, Sx(t) = f h(t, s)q(s, x(s))ds. 2)
—-r 0
Many research groups have studied and reported on integro-differential systems and fractional differential systems. These
reports include the proof of the existence and uniqueness of a classical solution of an integro-differential equation by
Chonwerayuth and a portion of work on the nonlinear impulsive integro-differential equations of mixed type by Wei.W.
Furthermore, in 2009, Gisele M.Mophou proved existence and uniqueness of mild solution to impulsive fractional differ-
ential equations .

The scope of our work is to extend some results of these reports starting with preliminaries, some necessary definitions
and theorems for proving main results such as description of fractional calculus and some different generalized Gronwall
lemmas are introduced. The proof of the existence and uniqueness of solution for system (1) without control is then shown
in Section 3. Moreover, the optimal control for system (1) via the Bolza cost functional is solved and reported in Section
4,. In the last section, we apply our result to fractional nonlinear heat equation.

2. Preliminaries

Let X be a Banach space and I = [0, T'], some important definitions and theorems those are used in this work are given as
follows.

Definition 2.1. Let f : 'R — X be a continuous(but not necessarily differentiable) function and let 2 > 0 denote a constant
discretization span. The fractional difference of order @ (@ € R*) of f is defined by the expression

k=0 !

and its fractional derivative of order « is

A"f(@)
he

D" f(n) = lim 3

140 ISSN 1916-9795  E-ISSN 1916-9809



www.ccsenet.org/jmr Journal of Mathematics Research Vol. 3, No. 3; August 2011

Definition 2.2. Assume that the function in the definition 2.1. has a Laplace ’s transform. Then its fractional derivative of
order « is defined by the following expression

D0 = s [ = 9o @)
where 0 < @ < 1, and the fractional integral of order & > 0 is defined by
1 !
If(f) = — (z — 9 f(s)ds. (3)
f @) f

These expression are called Riemann-Liouville deﬁn1t1on, in particular, let f, u, v € C(R,X) and w be a real value
function, we obtain some properties for 0 < @ <1

Dy [u(v(®)] = u()Dv(1) + V(I)D“u(t) (6)

f()

DY fw()) = ——.Djw(1) = Di.f (W)( ) (M

see more detail in Jumarie G.

Let X and Y be two Banach spaces, L(X,Y) denote the space of bounded linear operators from X to Y. Particularly
L(X) = L(X,X) whose norm is denoted by || - [|x). Suppose that r > 0. Let C([-r,a],X) be the Banach spaces of
continuous functions from [-r, a] to X with the usual supremum norm || - |lc(-rq1.x)- If @ = 0, we denote this space simply
by C and its norm by || - ||c. Throughout this paper, we let ¢ be a given continuous function, denote
B={xeC([-r,T],X)|x(t) = ¢ for —r<t<0} ®)
whose moving norm is defined by ||x/||z = sup [[x(s)||. From this moving norm, we generalize Gronwall lemma with
—r<s<t

time delay as follow.

Lemma 2.3. Suppose x € C([-r, T], X) satisfied the following inequality

Xl < a+ [ b(s)(t = s x(s)lids + [} ()t — s ixillpds: 1€, ©)
x()=¢@); —-r<t<0
where 0 <8< 1,a >0, b(s) and c(s) are non-negative continuous functions. Then
5
X0l < [llgllc +ale, tel where b= sup[b(s) + c(s)].
sel

Using lemma 2.3, we devise the following new generalized Gronwall lemma which is very important for our work.
Lemma 2.4. Suppose x € C([-r, T], X) satisfies the following inequality
Il < a+b [3(t = P lx(s)llds + ¢ [t = P lxllpds
+e it =P x(s)vds, el (10)
x(1) = @(1); t€[-r0]

where 0 <y < 1, a, b, ¢, e > 0 are constants. Then [|x(?)|| < [ll¢llc + a + £ ]e "% s ,t€[0,T].

Proof. Note that [|x(s)|| < sup [[x(7)]| = |lxsllg, for s € I and ||x/||p is increasing function, then one can show that
—r<t<s

fol(t— 5Y27!||x,|lzds is monotonously increasing and there is a fy € [0, T'] such that ||x,||z < 1 for all ¢ € [0, #y] and ||x/|[z > 1
for all ¢ € (#p, T']. Then, by (10),

't s
Xt <a+b f (t = s lx(s)llds + ¢ f (t = sV Ix,llgds + e f (t = s lx | ds
0
! 1o
Sa+bf(t—s)B"IIx(s)Ilds+cf(l—s)ﬁ_lllxsllgds+ef (to — sV~ lIx,Ids
0 0 0
!
ve [[@= o/ nids
fo

lﬂ f f
<a+ %" + bf(t — s NIx(s)llds + (c + e) f (t = Y Il pdls.
0 0

+L+ez/3
Apply lemma 2.3 to obtain that x| < [ll¢llc + a + el’f 16”5, 1 € lto, T]. Therefore, we conclude that [lx(1)]| <
+cte)P
lllgllc +a + 15, 1€[0.7]. 0
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The notion of solution operator plays a basic role in this study. We now consider a closed linear operator A densely defined
in a Banach Space X and give a definition for the solution operator following.

Definition 2.5. Let A : X — X. For each a € (0, 1], a family of bounded linear operators {7, (#)};>0 on X is called a
solution operator corresponding to A if it satisfies the following conditions;

1. T,(¢) is strongly continuous for # > 0 and 7, (0) = I,

2. To(Hx € D(A) for all x € D(A) and DT, (f)x = ATo(1)x = To(HAx.

3. Existence of Solutions to Fractional Integro-differential equations of mixed type

Consider the nonlinear fractional system (1),

Dfx(t) = Ax(t) + f(t, x(1), Gx(1), S x(1)), te€l
x(t) = (1), te€[-r0],

where A : D(A) — X be an operator corresponding to a solution operator {7 (#)} >0 satisfying [|7o(?)l|Lx) < Me®" for some
M>1,w>0forallt >0, f: IXXXXXX — Xand ¢ € C([-r,T], X) are given functions satisfies following conditions;

(HF1) f:Ix XX XXX — X is uniformly continuous in # and locally Lipschitz in x, &, n that for every 7 > 0 and p > 0,
there is a constant ay = as(p, ) such that

I x1, & m) = ft %2, &2, m)ll <aglllxi = xall + 161 = &Il + [l = 2]

provided [lxi|l, [lx2ll, [111l 1€211; Il 21l < o and £ € [0, 7].
(HF2) There exists ¢ > 0 such that || f(z, x, &, Il < c(1 + ||x|| + €]l + |Inl]) for all x, &,y € X and ¢ € I.

First of all, we study the properties of integral operators;

r T
Gx(t) = f k(z, 5)g(s, x(s))ds,  Sx(1) = f h(t, $)q(s, x(s))ds.
-r 0
We introduce the following assumptions (HG) and (HS);

(HG1) g : [-r,T] x X — X is measurable in ¢ on [—r, T'] and locally Lipschitz in x, i.e., let p > 0, there exists a constant
Lg = Lg(p) such that

llg(#, x1) — g, x2)ll < Lgllxi — x2ll - provided  |lxill, [lx2ll < p.
(HG2) There exists a constant a, such that
llg(t, Il < ao(1 +Ixll), forall te[-rT], xeX.
(HG3) ke C([-r,T1%, R).
(HS1) g : I X X — X is measurable in f on / and locally Lipschitz in x, i.e., let p > 0, there exists a constant L, = L,(p)

such that
llg(z, x1) — (@, x)|l < Lyllx1 — x2ll  provided  [lxill, [lx2ll < p.

(HS2) There exists a constant a, and y € (0, 1) such that

lig(t, x)Il < ag(1 +|Ix|"), forall tel, x€X. (11)
(HS3) he C(I? R).

Using moving norm || - ||z one can verify that integral operator G and S have the following properties.

Lemma 3.1. Under the assumption (HG), the operator G has the following properties;

1 G:C([-rTl,X) —» C([-r,T],X).
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(2) Forp>0,if x;, x, € C([-r, T],X) and |lx,], [lx2[| < p, then

IGx1 (1) = G2l < LgllkII(T + lI(x1); — (x2)illp, forall € [—r,T].
(3) For x € C([-r,T],X), we have ||Gx(?)|| < ag(T + r)lIk||(L + [|x/|p), for all € [-r, T].

Proof. (1) Letx € C([-r,T1],X) and t € [-r, T]. Given € > 0. Since k € C([-r, T]>, R), there exist § = §(¢) > 0 such
that if |t — a| < ¢, then |k(¢, s) — k(a, s)| < eforall a, s € [-r, T]. Let 0 < 7 < 6. Then

|Gx(t + 1) — Gx(0)|| =|| f ’ k(t + 7, 5)g(s, x(s)ds — f k(t, 5)g(s, x(s))ds||

[ [+T

< f k(2 + 7, 5) — k(z, )lllg(s, x(s)llds + f lk(z + 7, $)IlIg (s, x(s))llds

— t
(T + r)eag(1 + lxdlg) + S(OIIKIICL + [lxl)-

Since € is arbitrary, Gx € C([-r, T], X).

(2) Given p > 0 and xy, x, € C([-r, T, X) such that ||x||, ||x2]| < p. Then

IGx1(2) = Gxa (D] =l f k(t, s)g(s, x1(s))ds — f k(t, 5)g(s, x2(s))dsl|

Sf lk(z, $)lllg(s, x1(5)) = g(s, x2(s)lds < aglIklI(T + r)LglI(x1); = (x2)ill5-

r

(3) Letx € C([-r,T],X). Then ||Gx(1)|| < f_tr [k(t, )Illg(s, x(sHllds < [IKII(T + r)(1 + ||xl|p), for all t € [-r, T].

O

We can similarly obtain the following lemma.
Lemma 3.2. Under the assumption (HS), the operator S has the following properties;

1) §:CU,X) — CUX).

(2) Forp >0, if x1, x, € C(I, X) and ||x]|, ||x2|| < p, then

[1Sx1(5) = Sx20Il < L AT Nx1 = x2lle,xy, forall ¢ €l

(3) For x € C(I, X), we have ||S x()|| < a,T||AlI(1 + ||x||é(1,x)), forallrel.

Proof. The proof is similar to the proof of the lemma 3.1. O

Recall fractional integro-differential equations of mixed type (1), let 0 < @ < 1. By using (6) and (7), if x is a solution of
(1), then the X—value function w(s) = T, (t — s5)x(s) is a—differentiable for 0 < s < ¢ and

DSw(s) = To(t — $)DSx(5) = AT o (1 — $)x(s) = To(t — 5)f (s, x(5), GX(5), S X(5)). (12)

Since f is integrable, the right hand side of (12) is integrable in the sense of Bochner and apply w(0) = T, (2)¢(0) yields,
1 !
x(t) = To(1)p(0) + ﬁ f (t— )T, (1 - $)f(s, x(s), Gx(s), S x(s))ds, t € I.
@) Jo

Definition 2.1. Let x € C([-r, tp], X). If there exists a #y > 0 such that

13)

x(t) = To(t)p(0) + ﬁ fot(t — )T, (- $)f(s, x(s), Gx(s), S x(s))ds, te€[0,1]
x(1) = ¢(0), 1€[-r0]

then the system (1) is called mildly solvable on [—r, fp] and this x is called a mild solution on [—r, ].

Lemma 3.4. (An a priori bound) If x € C([—r, T'], X) is any solution of system (1) then x has an a priori bound, i.e., there
exist a constant p > 0, if x is solution of (1) on [—r, T] then ||x(¢)|| < p, for all t € [-r, T].
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Proof. Let x € C([-r,T1,X). For t € [0, T], we use (HF2), lemma 3.1 and lemma 3.2, there exists a constant L such that

1/ (s, x(5), Gx(s), S x()I| < L(1 + [lx(s)]| + llxsl15 + [Ix(s)I"), s € [0,T] (14)
and
MewTI: 1 B
Ix(0)ll < Me“T|lgllc + ——— f (t = )" (1 + x| + x5 + x| )ds.
L) Jo
Me“TLT®  Me“TL (!
< Me“T + + r—s5)*! + Ix;lp)d
< Me*" |lgllc oT@) @) fo( )T XN + llxsllp)d s
MemTZ ft .
=) lx(s)ll”ds.
@) Jo
By lemma 2.4, there exists a constant p > 0 such that ||x(?)|| < p, for ¢ € I. ]

The existence and uniqueness of mild solution of (1) is then proved by constructed an operator F and proved that it is a
strictly contraction by the following lemmas.

For each 7 > 0, C* = C([-r, 7], X) with the usual supremum norm and for 4 > 0, we set

S(A,1)={yeC| (1)1<1;a<>§||y(t) —@(0)]| <A and y(t) = ¢(1), t€[-r0]}.

Then S (4, 7) is a nonempty closed convex subset of C*. Define F : S(4,7) = C* by

{Fy(r) = To(O@(0) + 5 ot = ' Tult = )f(5.3(5). Gy(s). Sy(s))ds. 1€ [0,7] s

Fy(t) = (1), te[-r0]
Then the map F is bounded. Indeed, by using (14), we obtain that

Me*TL
[(a)

!
IFY@)Il < Mellgllc + \f(;(t = )" A+ Iyl + [lyslls + (I )ds.

Since y € C7, there is a constant N > 0 such that 1 + |[y(s)|| + [[ysllz + [[Y(I¥ < N, so

Me“TLNT®
IFy()ll <Me“"lglic + ———=——
al (@)
Moreover, the properties of the map F are listed as following.
Lemma 3.5. The operator F is well-defined on S (4, 7) for each 7 > 0. Moreover, there exists 79 > 0 such that F maps
S (A, 7o) into itself, i.e., F(S(A,719)) € S(A,10).

Proof. For 4 > 0 and 7 > 0, let {y,} be a sequence in S(4,7) and y € S(4,7) such that y, — y. By condition (HF'1),
lemma 3.1 and lemma 3.2, there exists a Lipschitz constant L(p, 7) > 0 such that

(5, 9u(5), Gyu(5), S ya(s)) = £(5,3(5), Gy(5), SY(NI < L(p, DIIIya(s) = y()I| + )5 — slls].
for all s € [0, 7]. Then, for ¢ € [0, 7]

M LUTZ , 1
1Fy0 - Fy@l < 2P f (t = " llyn(s) = ¥ + 100)s = yslslds
M@ Jo
M wTZ , T
%[Ilyn = Yleax) + 1) = yillg]-

Since [|(ya)r = yells = supllya(s) = y(I < lyn = Yllca,xy > 0asn — +oo, [|Fy, — Fyll = 0 as n — +oo. This implies that
0<s<t

the map F is well-defined. We next show that there is a 7y such that F map S (4, 7¢) into itself, i.e., F(S (4, 79)) C S (4, 10).
For each y € S(4, 1), by assumptions (HF1), (HF?2), lemma 3.1 and lemma 3.2, there exist «, L(4,7) > 0 such that

1170, (0), Gy(0), S y(O)II < k(1 + llellc)
and for all s € [0, 7]

11 (s, y(5), Gy(s), S y(s))) = f(0, y(0), Gy(0), S YOI < LA, DI[y(5) = @(O)l + llys = yolls]
< 24L(A, 7).
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We obtain,

MeLL)T

IEY(®) = el < ITa(0)¢(0) = (O}l +
(@)

fo (t = )" M1£(0, ¥(0), GY(0), S y(0))lldss

Me f(t—S)‘H||f(S,Y(S),Gy(S),Sy(S))—f(O,y(O),Gy(o),SY(O))lldS
(@) Jo

Me“T[«(1 + |lgllc) + 2AL(4, 7)]7*

+

< max [|[To(0)e(0) — @(0)] + < A4(7)
0<r<t al'(a)
Me“[k(1 + |l¢llc) + 2AL(A, 7)]7*
where ¢(7) = 4 [max||T,(1)g(0) - @(O)] + 2L !
O<r<t al'(@)
Since g(t) — 0 as 7 — 07, a suitable 7y can be found such that 0 < g(7() < 1, so we conclude that the F maps S (4, 7)
into itself. O

Theorem 3.6. Suppose (HF), (HS), (HG) holds and A is a corresponding generator to a solution operator {7, (f)}>0
with exponentially bound. Then there exists a 7o > O such that the system (1) is mildly solvable on [—-r, 7] and the mild
solution is unique.

Proof. Fort > 0,setS(1,7) ={y e C"| (I)naxlly(t) -0 < 1, ¥(2) = ¢(t), t € [-r,0]}. Then S(1,7) is the nonempty
<1<t

closed convex set. Define the operator F : 3(1,7) — C7 by (15). Then, by lemma 3.5, the operator F is well-defined on
S (1,7) and there exists a 7 such that F maps S (1, 7¢) into itself. We now only show that F' is a strictly contraction on
S(1,79). Given p > 0, let y;,y2 € S(1,70) such that [[y]], [[y2ll < p. By (HF1), lemma 3.1, lemma 3.2 and lemma 3.5, for
0 < s < 7 < 719, there exists b(p, 7) > 0 such that

[1fCs, y1(5), Gy1(5), S y1(8)—=f (5, ¥2(5), Gy2(s), Sy2 ()l
< b, D[Iy1(s) = y2()I + 101)s — O2)slls] < 2b(p, DIyt = Y2lleq-rro1.x)-

Then
2Me“"b(p, T)T¢
IEy1(6) = Fy (0] < al“—(a)”yl = »lleq-reorx) = POIY1 = Y2lleq-rm1.x)
where p(7) = METDPOT o all £ € [0, 7]. Since p(t) — 0as T — 07, a suitable T < 7 can be found such 0 < p(7y) < 1,

al'(@)
so we conclude that the map F is strictly contraction. By the contraction mapping on Banach space, F has a unique fixed

point x € S (1, 7o) such that Fx(r) = x(¢), i.e.,

x(t) = To(0)e(0) + ﬁ fot(t — )T, (- $)f(s, x(s), Gx(s), S x(s))ds, t€[0,70]
x(t) = ¢(t), te[-r0].

In other word, we say that x(¢) is the unique mild solution of system (1) on [—r, T¢]. O

We break the main system (1) for a moment and consider the initial value problem,

{D‘}x(t) = Ax(t) + f(t, x(1),Gx(1), S x(1)), t >t (16)

x(fo) = xo,
where A is an operator corresponding to the solution operator {7, (#)};>0 and f : [tp, T] X X X X X X — X is continuous in
t on [#p, T] and uniformly Lipschitz continuous on X. We have the following results.

Definition 3.7. A continuous solution x of the integral equation,

x(1) = To(t — t9)xp + f[(t — s)”_] To(t— 5)f(s, x(s),Gx(s),Sx(s))ds, te|[ty,T] 17

1
[(@) Jy,
will be called a mild solution of the system (16).

Theorem 3.8. Under the assumptions (HF2), (HG) and (HS), if f : [to,T] X X X X X X — X is continuous in ¢ on
[#0, T] and uniformly Lipschitz continuous (with constant L) on X then for every xy € X the system (16) has a unique mild
solution x € C([ty, T'], X). Moreover, the map xy — x is Lipschitz from X into C([#y, T'], X).
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Proof. For a given xy € X, we define a mapping F : C([t, T],X) — C([ty, T], X) by

Fx(t) = To(t — to)xo + ﬁ f (= s)”_lTa(t — ) f(s, x(s5), Gx(5), Sx(s))ds, t€[ty, T]. (18)

Then F is well-defined and bounded. For each x, y € C([#y, T1, X), it follows readily from the definition of F, lemma 3.1
and lemma 3.2 that

IFx(t) = Fy(@ll < Mo L(t = to)llx = Yllcr, 1,0 (19)
where M,, is a bound of #@IITQ(I)II on [ty, T']. Using (18), (19) and induction on # it follows that
o) - Fyol < S i 0)
whence
= < P e ey, @
For n large enough % < 1 and by a well-known extension of the contraction principle, F has a unique fixed point x

in C([t9, T1, X). This fixed point is desired mild solution of (16).

The uniqueness of x and the Lipschitz condition of the map xy — x are consequences of the following argument. Let y be
a mild solution of (16) on [fy, T] with the initial value y,. Then,

[lx(t) = DIl < |1 To(t = to)xo — To(t — to)yoll

1 !
) f (1 = )" I Ta(t = $)IIf (s, X(5), Gx(5), S x(5)) = [ (5, (), GY(5), S y(s))lldls

!
< al'(@)M,llxo — yoll + MaLf (t = )" llx(s) = Yl + llxs + ysllp)ds
o

which implies, by lemma 2.3, that
llx(t) = yOlleqo.r1.x) < @l (@) Mae """ |1xg — yg|
and therefore
llx = Il < el (@M T |lxg — yol|

which yields both the uniqueness of x and the Lipschitz continuity of the map xp — x. o

From the result of theorem 3.8, if f is uniformly Lipschitz, then we have the existence and uniqueness of a global mild
solution for system (1). However, if we assume that f satisfies only local Lipschitz in x and uniformly continuous in 7 on
bounded intervals, then we have the following local version of theorem 3.8.

Theorem 3.9. Assume the assumptions of theorem 3.6 are holding. Then for every xy € X, there is a #,,,, < oo such that

the initial value problem

D¢ x(t) = Ax(t) + f(t, x(2), Gx(1), S x(1)), t>0 22)
x(0) = xo

has a unique mild solution x on [0, ,,4x). Moreover, if #,,,y < oo, then lim ||x(2)|| = oo.

= nax

Proof. We start by showing that for every 79 > 0 and xy € X, and there exists a 0 = (7o, |[|xol|) such that the system (16)
has a unique mild solution x on an interval [7¢, 7o + J] whose length ¢ is define by,
. IIxo|laT () |
8(zo. lIxoll) = min{1, [ 1) (23)
o p(to)Lip(T0). 7o + 1) + N(70)
where L(c, t) is the local Lipschitz constant of f following from (HF 1), lemma 3.1 and lemma 3.2, M(7y) = sup{||T,(®)||| 0 <
t <19+ 1}, p(70) = 2||x0l|M(70) and N(7¢) = max{||f(z,0,GO(t),SO@))|| |0 <t < 19+ 1}. Indeed, Let 7; = 79 + § where §
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is given by (23). Define a map F by (18) maps the ball of radius p(7y) centered at O of C([7g, 71], X) into itself as a result
from the following estimation,

1 !
IFx(0ll < M(zo)llxoll + @ f (t = )" Tt = 9IS (s, x(5), GX(5), S x(5))

- £(,0.G0(s), SO(s)I| + /(5. 0, GO(s), S 05Dl
< Ml + LOLEOLETL 10+ D e MEONGTO) (e
al(a) al'(@)

< 2M(7o)llxoll = p(T0), forall t € [1g, 7]

where the last inequality is a consequence from the definition of 7;. In this ball, F' satisfies a uniform Lipschitz condition
with constant L = L(p(7y), To + 1) and thus in the proof of theorem 3.8, it possesses a unique fixed point x in the ball. This
fixed point is the desired solution of (16) on the interval [7g, 7;].

From what we have just proved, it shows that if x is a mild solution of (22) on the interval [0, 7], it can be extended to the
interval [0, 7 + 6] with § > 0 by defining on [7, T + ], x(#) = w(f) where w(z) is the solution of the integral equation,

w(t) = To(t — T)x(7) + % f (r— s)“_lTC,(t — ) f(s,w(s), Gw(s), Sw(s)ds, te[r,T+7].

Moreover, ¢ depends only on ||x(7)|], p(7) and N(7).
Let [0, #,,,4,) be the maximum interval of existence of mild solution x for (22). If ., < oo, then lim ||x(?)|| = +oo, indeed,
-1,

if it is false, then there exists a sequence {t,} and C > 0 such that #, — f,,, and ||x(z,)|| < C for all n, this implies that for
each 7, near enough to t,,,,, x define on [0, #,] can be extended to [0, #, + 6] where § > 0 is independent of #,, hence x can
be extend beyond t,,,,, this contradicts the definition of #,,,,. So if 7,4, < oo, then lim [|x(¢)|| = +oco.

1= lnax

To prove the uniqueness of the local mild solution of (22) we note that if y is a mild solution of (22), then on every closed
interval [0, 79] on which both x and y exist, they coincide by the uniqueness argument given in the end of the proof of
theorem 3.8. Therefore, both x and y have the same #,,,, and on [0, ,,,,,), X = y. O

Theorem 3.10. If the assumptions of theorem 3.6 are holding, then the system (1) has a unique mild solution on [-r, T].

Proof. Let [—r, tyuy) be the maximum interval of existence of mild solution x for (1). If #,,, > T, there is nothing to
prove. If #,,,. < T, by theorem 3.9, then lim ||x(#)|| = +oo, contradicts with an a priori bound of solution. So the system

1= lnax

(1) has a unique mild solution on [—r, T]. O

4. Existence of Optimal Controls

In this section, the existence of optimal controls of system governed by the fractional integro-differential equation (1) will
be discussed.

Suppose that A is a linear operator corresponding to a solution operator {7, (f)};>0 and Y is another separable reflexive
Banach space from which the controls u take the values. Let Uy = Ly(I,Y), 1 < g < oo denoting the admissible controls
set. Consider the following controlled system;

{D;Yx(t) = Ax(t) + f(t, x(2), Gx(1), S x()) + B(Ou(t), te€l 24)

x(t) = (1) 1 € [-r,0].
(HB) Suppose that B € L(I, L(L,(1,Y),L,(I,X))) where 1 < g < coand p > 1/a. Then B(-)u € L,(I,X) forall u € Uy
and we give the definition of mild solution with respect to a control in U,y.

Definition 4.1. Let x € C([-r,T],X) and u € U,,. If x is a solution of,

1

x(t) = To(0)p(0) + ﬁ b (t— )" ' Tt - SLf(s, x(s), Gx(s), S x(s5)) + B(s)u(s)lds, t €1
x(t) = (1), te[-r0]

then x is said to be a mild solution with respect to (w.r.t.) u on [-r, T].

Theorem 4.2. Under assumptions (HF), (HG), (HS ), (HB) and A is a linear operator corresponding to a solution operator
{To(1)}:>0 with exponentially bound. Then for every u € Uy, the system (24) has a unique mild solution w.r.t. u on [-r, T'].
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Proof. Letu € Uy, define ]7(t, x(1) = f(t, x@),Gx(1),S x(t)) + B(t)u(t) for all x € X. Use the fact that B(-)u € L,(I,X)
for all u € U,; and use assumption (HF), lemma 3.1 and lemma 3.2, we obtain that f satisfies the assumption (HF). By
theorem 3.10, the system (24) has a unique mild solution w.r.t.  on [-r, T]. O

We consider the Bolza problem (Py): Find (x°, u°) € X x U,4 such that
JO,u®) < J(x*,u), forall ue Uy (25)

where J(x",u) = LT I, x"(2), x!, u(t))dt + O(x"(T)), for short, denoting by J(u) and x* denote the mild solution of the
system (24) corresponding to the control u € U,,.

We impose some assumptions for /, say (HL);

1) I:IXXXXXY — (—00,00] is Borel measurable and ® : X — ‘R is continuous and nonnegative.
2) I,-,-,-)is sequentially lower semicontinuous on X X X X Y fora.e. tr € I.
3) I(t, x,y,,-)is convex on Y for each x, y, € X and for a.e. t € I.

4) There are a, b > 0, ¢ > 0 and 7 € L(I,R) such that I(z, x, y;, u) > n(¢) + al|x]| + bllyl| + clull%, for all ¢ € I and all
x,yi€X,ue Uy

A pair (x*, u) is said to be feasible if it satisfies equation (24).

Theorem 4.3. Suppose the assumption (HL) and the assumptions of theorem 4.2 hold. Then problem (Py) admits at least
one optimal pair.

Proof. If inf{J(u)lu € U,q} = +co there is nothing to prove. So we assume that inf{J(w)lu € U,y} = m < +co. By (HL4),
there exist a, b > 0,¢ > 0 and 7 € L(I,'R) such that I(z, x", x¥, u) > n(t) + allx“|| + bllx¥||z + cllull‘{, for all feasible pair
(x", u). Since @ is nonnegative, we have

T
J(u) = f I, x" (1), x;', u())dt + O(x"(T))
0

T T T T
> f n()d +a f lIx“(o)lldt + b f llXlldt + ¢ f lu(n)l[%dt + DOT)) 2 ¢ > —oo
0 0 0 0

for some & > 0, for all u € U,,. Hence m > —£ > —oo. By definition of minimum, there exists a minimizing sequence {u,}
of J, thatis lim J(u,) = m and
n—oo

T T T T
J(uy) > f n()di + a f Il (0)lldt + b f |l ||pdt + ¢ f ()[4t + D (T)).
0 0 0 0

This implies that u, is contained in a bounded subset of the reflexive Banach space L,(/,Y). So u, has a convergence
subsequence relabeled as u, and u, — u for some 1 € Uy = L,1,Y). Let x, € C([-r,T],X) be the corresponding
sequence of solutions for the integral equation;

. _ _ T .
So there exist Ny > 0 and 7/ > O such that m > J(u,) > - + cfo llu(t)l|}dt for all n > Np, hence [ju,||} ap < mtm,
o,

(1) = To(DP(0) + 7o fol(t = 8)" 7 To(t = LS5, %u(5), GXn(5), S x(5)) + B(S)un(s)lds, 1 €1,
x,(1) = () te[-r0]
From the a priori estimate, there exists a constant p > 0 such that
||x,,||c([_,,T],X) <p forall n=0,1,2,..

where x denote the solution corresponding to u’, that is

(1) = To(0@(0) + s [t = )7 Tot = 9 £(5. 2(5), Gx%(s), S X°(5)) + B(s)u(s)}ds. 1€,
X0 =), te[-r0]
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By (HF), (HG), (HS), (HL), lemma 3.1 and lemma 3.2, for every ¢ € I there is a constant a(p) such that

M wT !
[l (8) = X°(0)]| < Me™atp) f (t = ) llxa(s) = X" + e = (O llp)ds
I'(a) 0
wT t
4 Me f (= " B(n(s) — B(sW(s)]ds
I'le) Jo
M wT !
< Me”alp) f (= " [lHea(s) = 22l + 10 — (O)llsds
L) Jo
MeT — Tler-b/e=-b .,
+ F(ea) (2 ;p_l 17 1Bty — BOWlL 10

By using lemma 2.3, we found that ||x,(r) — X’ < M||B(-Ju, — B(-)u’ll,x) where M is a constant, is independent
of u, n and ¢. Since B is strongly continuous, we have ||B(-)u, — B(-)uOIIL/,U,X) — 0. This implies that ||x, — x| — 0 in
C([-r,T], X). We know that I(t, x,,(t), (x,);, u,()) and @ are nonnegative and by using (HL2), (HL3) and Fatou’s Theorem,

T
m= h_m J(uy) = h_m I(t, x,(8), (xp)y, uny(D))dt + 11_11’1 D (x,(T))
n—oo n—oo JO n—oo
T
2 f Lim (2, x,(2), (Xn)1, n(£))dt + O(Lim x,(T))
0 n-ooo n—oo

T
= f 1, (), (&), ul(D)dt + DEOT)) = J(W).
0
This show that J(u°) = m, i.e., J@®) < J(u) for all u € Uy. o

5. Application to Fractional Nonlinear Heat Equation

Consider the nonlinear heat equation control,

% = Ay(x, 1) + filx,t,y(x, 1) + f;~ k(t — s)g(x, s, y(x, 5))ds

+ fOT h(t = $)q(x, s, y(x, $))ds + [, B(x, Ou(é, ndé, (x,1) € Qx1
y(x, 1) =0, (x,0)€dQxI and y(x,0) = yo(x), x€Q

yx, 1) = @(x, 1), (x,1) € Qx[-r0],

(26)

where Q is a bounded domain of RV, u € L,(Qx I) (1 < g < ),k € C([-r, T, R), h € C(I>,R)and B: Qx Q — R
and ¢ : QX [-r,0] — R are continuous. Suppose that f : QX IXR - R, g: QX[-r,T]XxR - R, q: AxIxR - R
, and for each p > 0 there are L, L,, L3 > 0 such that

[fx,1,6) = f(x, 5, ) < Li(lr = 5| + € — &), (AD
lg(x. 1,€) = g(x, 5, &) < Lo(lt = 5| + |€ = &), (A2)
lg(x, 1,€) = q(x, 5, &) < La(lt = 5| + |€ = &), (A3)

provided ||€]l, II€]] < p and s, t € I. If we interpret y(x, ) as temperature at the point x € Q at time ¢, then the initial
condition y(x,0) means that the temperature at the initial time ¢ = 0 is prescribed. Condition y(x,7) = 0, (x,7) € 0Q x [
means that the temperature on the boundary dQ is equal to zero at any time. The function f describes an external
heat sources. In this system, f and u are given. We then introduce the integral Gy(x,t) = f_’ . k(t — s)g(x, s,y(x, $))ds

and Sy(x, 1) = fOT h(t — 5)q(x, s, y(x, s))ds, which directly impact to the system. Moreover, the system is controlled by

controlling u via the sensor mapping fQ B(x,&u(€, n)dé. Let Uyg = Ly(Q X I) be the admissible control set. We will solve
the optimal problem (Py) via the cost functional;

T T 0 T
Jw = f f (&, DPdedr + f f f (&1 + )Pdsdeds + f f (&, DPdéds + Dy (x, T)).
0 Q 0 QJ-r 0 Q

where @ : X — R is continuous and nonnegative. Let X = L,(Q) (p > 1/a@). For t € [-r, T], define y(r) : Q — X by
y(H)(x) = y(x,1) forall x € Q,

and define

9y _ lim Apy(0)(x)

1% _ S _ 1)k ¢ _
o = lim == forall y e X, and Ahy(t)(x)—kZ:(;( 1) (k)y[t+(a Kh](x).
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We define
S, y(@), Gy(1), Sy)(x) = fi(x, 1, y(x, 1)) + Gy(£)(x) + S (1)(x), (27)

B(nu(r)(x) = fg B(x, O)u(é, ndé, (28)

where

t T
Gy () = f Kt = $)g(x, 5, y(r )ds, Sy(D() = fo Wt — $)q(x, 5. y(x, s))ds.

Define an operator A : X — X as Ay = Ay for all y € D(A), A denote the Laplacian operator on R" where D(A) consists
of all C*(Q) function vanishing on 6Q.

Lemma 5.1. The operator Ay = Ay is a linear operator corresponding to a solution operator {7,(f)},>0 on X.

Proof. Consider the general heat equation of fractional order 0 < @ < 1,
Dfu = Au, u(0,x) = f(x). (29)
Applying the Fourier transformation, we obtain
D = —éPa, (0,8) = f(&). (30)
By solving (30),

(€, 1) = Eo(~1"E") f(£). @31

Take the inverse Fourier formula, the solution of (29) is,

u(t, x) = Eo(t"A) f(x) = 2m) ™"/ L ) Eo(—1"IP) f(¢)e™ dé (32)

where E, (¢) is denoted by the Mittag-Leffler function. Set 7,,(¢) = E,(t*A). Then T,(¢) satisfies the conditions of definition
2.5. Therefore A = A is a linear operator corresponding to a solution operator {7, (?)},>0 on X. ]

Then by lemma 5.1 and all above, the system (26) can transform to the abstract problem as followed;

{Di’y(t) = Ay(®) + f(t,y(®), Ky()) + Gy(t) + B(yu(t), tel (33)

Y0 = (@), t€[-r0]

Theorem 5.2. Suppose conditions (A1), (A2) and (A3) hold. Then the control problem (Py) for system(26) has a solution,
that is there exists an admissible state-control pair (u°, y) such

J®, ¥ < J(u,y) forall u € Upy.

Proof. We solve the control problem (Py) for system(26) via the Cauchy abstract form (33). By using the conditions (A1),
(A2), (A3) and the cost functional J, it satisfies all the assumptions given in theorem 4.3 and theorem 3.6. Then the control
problem (Py) for system(26) has a solution. o
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