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1 Introduction

Fractional differential equations grew to be a popular research topic for their wide applica-
tions in engineering, mathematics, physics, bio-engineering, and other applied sciences.
Considerable work has been done in this area in recent years, both in theory and applica-
tions. Citing all papers and books of this field will be impossible. Therefore, here we only
recommend the readers interested in this area refer to [1, 3, 8-12, 16, 21, 24, 27-29, 33—35]
for more details on the theory and applications of fractional differential equations.

In particular, Kiryakova [18] proposed a theory of generalized fractional calculus (gen-
eralizations of fractional integrals and derivatives) and discussed its applications. We
can find generalized fractional integrals and derivatives with specific functions ¥ () and
with weights w(¢) in [18] and [25]. To be specific, it can be easily noticed that when
¥(t) = t,w(t) = 1, Yy -Riemann-Liouville fractional derivative coincides with the classi-
cal Riemann-Liouville fractional derivative, yr-Caputo fractional derivative is actually the
classical Caputo fractional derivative. When v(¢) = In¢, w(¢) = 1, ¥ -Riemann—Liouville
fractional derivative coincides with the Hadamard fractional derivative. On the other
hand, Almeida [2] studied some properties of yy-Caputo fractional derivative by consid-
ering the Caputo fractional derivative of a function with respect to another function .
The advantage of this new definition of the fractional derivative is that a higher accuracy
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of the model could be achieved with the choice of a suitable function . In addition, by
applying Laplace transform and probability density functions, Suechoei and Sa Ngiamsun-
thorn [26] studied the local and global existence and uniqueness of mild solutions to the
following fractional evolution equation of the form:

§DYx(t) = Ax(t) +f(t,x(t)), t<(0,b],

x(O) = X0,

(1.1)

where §DY considered in this work is in the sense of Caputo fractional derivative with
respect to a function ¢ which is more general than the classic Caputo fractional deriva-
tive. A is the infinitesimal generator of a uniformly bounded Cy-semigroup {S(¢)};>o on a
Banach space X, f : [0, +00) X X — X is a given function satisfying some assumptions.

Stochastic differential equations have a wide variety of applications in many fields such
as economics, finance, engineering, and social sciences, thus they are viewed as better
tools for describing the real-life phenomena than ordinary differential equations since
noise or stochastic perturbation is unavoidable in nature as well as in man-made systems,
see [4, 6,7, 22, 31, 32]. Recently, the stochastic differential equations driven by fBm have
been investigated by many authors, see [5, 13, 15, 19, 20, 23, 30, 36] and the references
therein.

However, it should be stressed that the existence uniqueness of mild solutions for /-
Caputo fractional stochastic evolution equations is fairly scarce in contrast with the clas-
sical Caputo fractional stochastic evolution equations. This is greatly attributed to the
relatively poor understanding of ¢ -Caputo fractional derivative. In addition, many works
focused on fractional stochastic evolution equations through various fixed point theo-
rems when the corresponding semigroups are compact, which is convenient to obtain
the corresponding compact resolvent operators. But for the case that the corresponding
semigroups are noncompact, there are few results. Especially, there are no results con-
sidering the 1r-Caputo fractional stochastic differential equations driven by fBm. There-
fore, inspired by the above discussions, the scope of this work is to study the existence
uniqueness of mild solutions for the following v -Caputo fractional stochastic evolution
equations with varying-time delay driven by fBm with the corresponding semigroup be
compact or not:

EDYx(t) = Ax(t) + flt,x(t - ) + o ()22, rey=10,8],

x(t) =¢(t), te[-7,0],

(1.2)

1
2
separable Hilbert space X; A : D(A) C X — X is the infinitesimal generator of a Cy semi-

where {DY is y-Caputo fractional derivative of order 1 < a < 1; x(-) takes values in a
group {S(¢)};>0 on a real separable Hilbert space X. Let Y be another separable Hilbert
space. Let L(X,Y) denote the space of all bounded linear operators from X to Y. For con-
venience, we use the notation || - || to denote the norms in X,Y and £(X,Y) when no
confusion possibly arises. f : ] x X — X is a function satisfying some specific assumptions
given in (Hy). B is a fractional Brownian motion with Hurst parameter H € (%, 1). The
initial data ¢ € C([-7,0], £,(£2, X)), where £,(2, X) denote the collection of all strongly-
measurable, square-integrable, X-valued random variables. Obviously, £,(£2,X) is a Ba-
nach space equipped with the norm [|x(-)|l z,@.x) = (E|x(-)|)%. Let C := C([-r,b], L2(2, X))
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be the Banach space of all continuous functions & from [-7,b] into £,(€2, X), equipped
with the supremum norm ||€||¢ = sup,¢_, 4 (E||E(y)||2)%. In the sequel, £3($2, X) denotes
the space of F-measurable, X-valued, and square integrable stochastic process.

The paper is organized in the following way. In Sect. 2, we give some notations and
useful concepts about fBm and fractional calculus. Section 3 aims to establish the existence
of mild solutions for system (1.2) with Hurst parameter H € (1/2,1) by using the fixed
point theorem and noncompact measure. In Sect. 4, we give an example to illustrate the
application of the obtained abstract results. The conclusion is given in Sect. 5.

2 Preliminaries
In this section, we introduce some notations, definitions, preliminary facts for further
convenience.

Before going further, we begin by recalling some basic facts about fBm and Wiener in-
tegral with respect to fBm.

Let (2, F, P) be a complete probability space. Consider a time interval [0, b] with arbi-
trary fixed horizon b, and let {B (), ¢ € ]} be one-dimensional fBm with Hurst parameter
H € (0,1). This means by definition that B is a continuous centered Gaussian process

with covariance function
Loow | on 2H
RH(s,t)zi(t + 577 — |t -] )

In the rest of the paper, we always assume % < H < 1. Consider the square integrable
kernel given by

t
Ky(s,t) = cHs%_H/ (u —s)uH_% du,
S

where cy = [#H;{Dl)]%,t > s, B(-,-) denotes the beta function. We take Kx(s,t) = 0 for
~2H,H-3

t <s, then it is easy to verify that

0Ky A T
—(&8) =cul - (t—s)f 2,
Jat s

We now consider an fBM {B*(¢),¢ € [0,b]}. We denote by & the set of step functions
on [0,b]. Let H be a Hilbert space defined as the closure of & with respect to the scalar
product

(Lo, Lo 1 = Ru(t, 5).
The mapping 1o — {B"(¢)} can be extended to an isometry between H and the first
Wiener chaos of the fBm span’*(?{B (¢), ¢ € J}, and we will denote by B(¢) the image of

¢ under this isometry.
Let us define the linear operator K}; from & to L*([0, b]) by

t 0K,
(Kfflﬁl’)(s):fs <P(t)a—:(t,s)dt.

Then K}, is an isometry between H and L*([0, b]).
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Consider the process @ = w(t), t € [0, b] defined by
u)(t) = BH((IQT[)_II[OJ,])).

Then w is a Wiener process, and B has the integral representation

Bi(@t) = t1< ,8) da(s).
© fo 1(6,) daos)

Assume that there exists a complete orthogonal system {e,}7°; in Y. Let Q € L(Y, Y) be
an operator with finite trace trQ = Y -, A, < 00(A,, > 0) such that Qe, = A,e,. The infinite
dimensional fBM on Y can be defined by using covariance operator Q as

B(t) = By(t) = Y V/hupenBl (0),
n=1

where B!(¢) are one-dimensional standard fractional Brownian motions mutually inde-
pendent on (2, F, P). Consider the space £ := £I(Y, X) of all Q-Hilbert—Schmidt opera-
tors ¢ : Y — X. We recall that ¢ € L(Y, X) is called a Q-Hilbert—Schmidt operator if

o0
el := D IV Aupenl < oo, (2.1)
n=1

and that the space £5 equipped with the inner product (<p,w)£g =Y > {pes, Ve, is a
separable Hilbert space.

Let (¢(s))se[o,) be a deterministic function with values in £9(Y, X). The stochastic inte-
gral of ¢ with respect to B is defined by

[ 00aB 0 =3 [V e) 0 d, (5,
n=1

Now we state some essential facts of fractional operators and Kuratowski’s measure.

Definition 2.1 ([17] ¥ -Riemann-Liouville fractional integral) Let « > 0, f be an inte-
grable function defined on [, b] and ¢ € C'([a, b]) be an increasing function with v/ (£) # 0
forallt € [a, b]. The y-Riemann-Liouville fractional integral operator of order « of a func-

tion f is defined by
o 1 ! a-1 ,
(WLN0 = 1 / (W) - v 6)* F () ds. (22)

It is obvious that when ¥/ (¢) = ¢, (2.2) is the classical Riemann-Liouville fractional oper-
ator. When v (£) = In¢, (2.2) is the Hadamard fractional operator.

Lemma 2.1 ([13]) If ¢ : [0,b] — L(Y,X) satisfies fob ||g0(s)||2£0 < 00, then the aforemen-
tioned sum in (2.1) is well defined as an X-valued random variable, and we have

2

t t
EH/ o(s)dB(s)| <coHQH - 1)t¥! / ||q0(s) ”262 ds.
0 0
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Definition 2.2 ([17] (¥ -Riemann-Liouville fractional derivative)) Letn— 1<« <n, f be
an integrable function defined on [a, b] and v € C'([a, b]) be an increasing function with
¥'(¢t) # 0 for all ¢ € [a, b]. The ¥-Riemann-Liouville fractional derivative of order « of a
function f is defined by

1 d\ (G @) nea-
(020 = (S5 ) W= 25 [ - vy o as

(n-a) J,

where n =« + 1.

LS 4Yif (o).

From the definition, when « = n € N, we have (aDif (&) = ( T

Lemma 2.2 ([2])
(@) ol () =¥ (@) (0) = r(ﬁ (W(t) v (a)Pr
() oD% (0 ()~ ¥ (@)P1(6) = ol ( (6) = Y (@)L,

Definition 2.3 ((y-Caputo fractional derivative [17])) Letn-1<a <n,f € C"([a,b]) and
Y € C*([a, b]) be an increasing function with v'(¢) # 0 for all ¢ € [a, b]. The ¥ -Caputo
fractional derivative of order « of a function f is defined by

(CDozf) ( In af[n]

n -1 s[y]
“Toa )/ V(t) - S (s)y'(s) ds,

L % "f(t) on [a, b].
From the definition, it is clear that, when o = n € N,

where n = [a] + 1 and

CDaf) =)

Theorem 2.1 ([2]) Let f € C"([a,b]) and o > 0. Then we have

K4
A5 (EDSf(R) =f(8) - Zf w(t) ~v(@)"

In particular, given o € (0, 1), we have aly, (CD f 1) =f(t) - f(a).

Definition 2.4 ([32]) Let X be a Banach space and €2, be the bounded set of X. The Kura-
towski measure of noncompactness is the map « : 2, — [0, 00) defined by «(D) = inf{d >
0:D c |J, D; and diam(D;) < d}, here D € Q.

Lemma 2.3 ([33]) The noncompact measure o(-) satisfies:
(i) for all bounded subsets D1, Dy of X, D1 C Dy implies a(D1) < a(Da);
(i) a{{x}U D} =a(D) for every x € X and every nonempty subset D € X;
(iii) a(D1) =0 ifand only if Dy is relatively compact in X;
(iv) a(D1 + D) < a(Dy) + a(Dy), where Dy + Dy = {x +y:x € D1,y € Dy};
(v) a(Dy U Dy) < max{a(D;),a(D2)};
(vi) a(AD) <|rla(D) for any » € R;
(vil) (U +x) =a(U) for any x € X;
(viii) Ifthe map Q:D(Q) C H — X is Lipschitz continuous with constant k, then
a(Q(S)) < ka(S) for any bounded subset S C D(Q), where X is a Banach space.

Page 5 of 18
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For any W € C(I, X), we define fot W(s)ds = {fot u(s)ds:u e W) for t € J, where W(s) =
{u(s) e X:ue W

We use «(-) and ac(-) to denote the Kuratowski measure of noncompactness on the
bounded set of X and C([-7, b], X), respectively. Forany D C C([-t, b],X) and ¢ € [0, b], set
D(t) = {u(t)|u € D}, then D(t) C X. If D C C([-t, b], X) is bounded, then D(¢) is bounded
in X and a(D(¢)) < ac(D).

Lemma 2.4 ([33]) Let D C C([-t,b],X) be bounded and equicontinuous. Then a(D(¢)) is

continuous on [-7,b], and ac(D) = maX;e[_p) 2 (D(t)).

Lemma 2.5 ([33]) Let X be a Banach space, and let D C X be bounded. Then there exists
a countable set Dy C D such that a(D) < 2a(Dy).

Lemma 2.6 ([14]) Let X be a Banach space. If D = {u,}2, C C([-71,b],X) is a countable
set and there exists a function m € L'([-t,b],R*) such that, for every n C N,

||u,,(t)|| <m(t), ae.tel[-1,b].

Then a(D(2)) is Lebesgue integral on [-t,b), and

b b
a({/o un(t)dt|neN}) 52/0 a(D(t)) dt

Lemma 2.7 ((Sadovskii fixed point theorem [18])) Let X be a Banach space. Assume that
D C X is a bounded closed and convex set on X and Q : D — D is a condensing operator.
Then Q has at least one fixed point in D.

For Cy semigroup {S(£)}:>0, the following property will be used:
There is M > 1 such that

M:= sup S(f) < oo. (2.3)

te[0,+00)
Lemma 2.8 The system

EDYx(t) = Ax(t) + flt,x(e - @) + o200t

(2.4)
x(t) = ¢(t)’ te [_T’O]r
is equivalent to the integral equation
x(t) = $(0) + % (¥ (&) = v (s)" ™ [Ax(s) + £ (s,%(s — 7(5))) ]¥'(s) ds
(Iﬁ(t) V() Y (o () dBl(s), te). (2.5)

F()

Proof We can readily obtain the result from Definition 2.3 and Theorem 2.1. Here we omit
it. O
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Lemma 2.9 If

t

x(0) = $(0) + ﬁ 00~ ) [t £ (5= ) 0 9 s

1 ¢ a-1,, H
+ —F(a)/o (v (@) =¥ ()" ¥'(s)a(s)dBgs), (2.6)
then we have

x(t) = SV (£,0)9(0) + /0 (V&) = ()" T (&, 5)f (s,2(s — r(s)) ¥'(s) ds

t
0

+ / (WO - ()" TV (t,5)0 ()9 (s) dBA(S), (2.7)
where
SY(t,8)x = /0 6 (O)S(((2) - ¥(5))"0)xdo,

TV (t,s)x = a/ 00 (O)T (v (£) — ¥ (s))"0)xdo,
0
o is the probability density function defined on (0,00), that is, ¢,(0) > 0,6 € (0,00) and
Jo" ba(0)d6 = 1.

Proof The proof is similar to the proof of Lemma 3.1 in [2], we can obtain the result by
doing the necessary adjustments. We omit it here. O

Lemma 2.10 ([2]) The operators SY and T have the following properties:
(i) Forany fixedt>s>0,SV(t,s) and T/ (t,s) are bounded linear operators with
ISY (& 5)(®)Il < Mllxl| and | T (¢, )@)|| < ¢ Ixll for all x € X.

(i) The operators SY and TY are strongly continuous for all t > s > 0, that is, for every
x€Xand0<s<t <ty <b,wehave

IS (63, )% = SY (01, 9)x]| > 0
and

| T (62 9) = TV (81,5)x] — 0
ast; —t, — 0.

3 Main results
In this section, we present and prove the existence of mild solutions for system (1.2). To
develop our results, we first give the concept of mild solution for system (1.2).

Definition 3.1 An F;-adapted and measurable stochastic process x € £3(2, X) is said to
be a mild solution of system (1.2) if
(1) x(t) is measurable, F;-adapted, and has cadlag path on 0 < ¢ < b almost everywhere;
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(2) for t € [-7,0],x(2) = p(t);
(3) for each 0 < ¢ < b, x(t) satisfies the following integral equation:

x(t) = SV (¢,0)9(0) + t(w) — ()" T (8,9)f (s,2(s — 1(s)) ¥ (s) ds
0

e [ 0 -v0) T 6w 6 dB)

2a-1
For further convenience, set Fﬁ’f(i) W' (b) LT _

Before stating and proving the main results, we introduce the following hypotheses:

(Ho) Semigroup S(¢) is compact for each ¢ > 0;

(H,) Function y(¢£) € C*>(J,R) and " (t) > 0,'(t) > 0 for Vt € J;

(Hz) (2a) For each x € X, the function f(-,x) : ] — X is strongly measurable with respect
to ¢, and for each ¢ € J, the function f(¢,-) : X — X is continuous with respect to x;

(2b) There exist a continuous nondecreasing function u : [0,00) — (0, 00) and constant
L such that, for any (t,x) € ] x X, we have

E|f(t.x(t - r(®))) ||2 <L(L+p(Ixl3)), rlirgo inf@ = A < o0;
(Hs) The function o : ] — £5(X, Y) satisfies

sup||a(s)||2£0 <00, Vte].

te] 2

We define the operator ® : C — C as follows:

(@2)(0) = S (,06(0) + /0 (WO~ ) T €5 5,55 — )Y (5) ds
+ /0 (W) - ¥6) T (6,510 () (5) dBH(s)

According to assumptions (H;) and (H;) and Lemma 2.10, we can obtain

2
E

/0 () - w(s))wl TY (t,5)f (s,5(s — 7(s))) ¥/ (s) ds
2

Pt

2

fo () = 9 (©)* " F (5, x(s — r(s))) w'(5) ds

M2 t w1 ) )
= F2—(a)/0 E|(w @) - ()" f(sx(s—r(s))v'(s)| ds

2t
];/ia) /o (v - Iﬁ(S))Za_ZEHf(s,x(s -r(s))) ||2(1//’(s))2 ds

<
- T
M> () - P(s)* !
frz(a)‘”(b) o1 L n(ile)
M2 (W(b) - ¢ (0)* !

v'(b)

2
< Fr) oL+ u(1l?)-
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Now, from assumptions (H;) and (Hs), we can get

2

W~ ¥ (s)" 7 T (t,5)0 (5)v'(s) dBLA(s)

2

= ry—;)EHfot(w(” — () o ()Y (5) dB(s)

M2
< coH(2H - 1)1

/0 E[ (00 - )" o &' ) | ds

I'2(x)
< coH(H - 1)f 2H1FAf(i) [ 0= w0 Bl @l (w0
<o -1y 6 PO I ooy
< coH(2H — 1)1 r];/é:) v/ (b) (w(b)z_aw_((l)))za_l Stg’ﬂd(s) |-

In the following, we give the first existence result for system (1.2) with the corresponding
semigroup be compact.

Theorem 3.1 Suppose that hypotheses (Hy)—(H3) hold, then system (1.2) has at least one
mild solution defined on J provided that 3M LA < 1.

Proof Denote B, = {x €, ||x||% < g}, obviously, B, is a bounded, closed, convex set in C.
We divide the proof into three steps.

Step 1. We shall show that there exists a constant r = r(a) such that ®(B,) C B,.

In fact, if it is not true, then for each positive constant r there exists some x € B, such
that ®(x) ¢ B,, i.e.,

r<E||\I/(9Ac)||2

<3E[8¢(5,0)0(0)|

2

+ 35” /0 (W (&) = () T (6,909 (5)f (5,2(s — r(s))) ds

t 2
#3E| | (V0= v() T (699 0o () dBG)

. (¥ () - Y (0)*!
<3M% (o>+3r2( )w(b) =

2H-1 (W(b) ¥ (0))%!
+3coH(2H — 1)b @ )z/f (b) w1

L1+ n(lIZ1%)

2
supo(5) g

Dividing both sides by r and taking r — oo, we get

M () -yt
3F2(oz) W' (b) a1 LA =3MLA > 1,

which is a contradiction to the hypotheses of Theorem 3.1. Thus, there exists r such that
® maps B, into itself.
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Step 2. @ is continuous on B,.

For any x,,,x € B,,n = 1,2,..., with lim,_, » ||x,, — x||é =0, we get lim,_, o x,(¢) = x(£) for
t € J. Thus, by assumption (Hj), we can easily get ® is continuous on B,.

Step 3. ® is a completely continuous operator.

We subdivide Step 3 into three claims.

Claim 1. ® maps bounded sets into uniformly bounded sets in C.

Actually, we only need to show that there exists a positive constant A such that, for each
x € B,, one has || ®x||¢ < A. As a matter of fact, for each ¢ € J, Step 1 enables us to obtain
this assertion.

Claim 2. ®(B,) is equicontinuous on B,.

For Vx € B,, let 0 = t; < t, < b. Taking (H,), (H3) and the strong continuity of {S¥ (£)};s0
into account, we get as t, — O,

E||(®x)(t2) — (9x)(0)|*

< 3E| 8% (£,,0) - 52(0,0) |

2
+3E

/0 (W) = Y (9) T (62 = ) (5,5(s — () )0 (5) i

2

+ 3EH /0 (W) - 06 T (1 - 9o () (5) dBL(s)

< 3E||S% (£2,0) - $%(0,0) |
M () - 9 (0))*!

! 2

B o1 V@M a(le)
M () - yr(0)™

+3F2(a) 2205—1 1//(b)||a(s)||2[:g_>0.

For 0 < £; < t, < b, from the strong continuity of {T (£)};0, there exist arbitrarily small
constants 8,7 > 0 such that as long as |, — £;] < §, we have | T/ (t;) — TV (,)|| < . Then,
for Vx € B,, we can obtain

E[[(@x)(t) - (@x)(t1) |
< 7E|| 8% (£,,0) - 82 (1,0

+7E ” /0 T ) -v6) ™ = (W) -v©) T 6 —9)

2

xf(s,x(s - V(S)))Iﬁ/(é‘) ds

+7E

/0 1) - v )™ = (@) - ) T (6 -9)

2
x o (s)y'(s) dBg(s)

+ 7E” | - w6y (1 -9 - 0 -]
0

2

xf(s,x(s - r(s)))lﬁ/(s) ds

Page 10 of 18
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2

+7E /0 1 (1/1(731) - W(S))Q_I[T&p(tz -8 =T/ (t —s)]a(s)w/(s) ng(s)

2

+7E / ’ (v(t2) - 1//(5))0(_1 TV (t, - ) (s,x(s = r(s)))¥'(s) ds

2

e7E| [ (0 - 0) T 6= 906w 6) dB

51

< 7E|| 8% (£,0) - % (11,0 |*
+7 /0 ) - v - e -ve) P e -9
x E|[f (s,5(s - () | (v/(5)) " ds
+7 f ) - v - e - v6) PTG -9

x o] (v'6)" aBg(s)

b 20-1
(w( ) L1+ u(I12))

Iﬁ(b)) !
2o 1 supHa

+7|TY (6 = 5) - T (6 =) "9/ ()

27| T (b =) - TY (01 =) v/ (B) 9z

* % f " (12 PV (5505 - ) (0 9) s
% /t (=9 o9 2y (997 B0 =7 ilz
where
I = E[| 8362, 0) = 55,0, 0) [
L= / ) |(w(t) - )" = (v@) - v s) " | T (- 9)|
x E[[f (s,2(s = r(s))) |* (v ()" s,
I = /0 W ®) - ) - (e - v ) P T 6 -9

x |o )| (w'() dBla(s),

2a-1
L= |7 @9 - T -9 6 1 (1 (112)),
b 2a-1
L= T (t2=5) = TY (61 = 9| ¥/ (B) W;a)f —sup|o(9)] g,
2 ty
lo= g || ) =00 B (sx(s - r9) (0 s
2 ty
e [ - oy v 0

We next verify if each term tends to O as t, — t; — 0.
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For I;, from the strong continuity of {S¥ (¢)},>0, we can draw the conclusion.
For I, letting ¢, — t; — 0 leads to

L < A l[(W(fz) - W(S))OF1 ~(vt) - w(s))“’l]w/(s) Js

X /O W) -ve) ™ - @) -y ©) T 6 -9

x E||f (s,x(s = r(s))) ||21///(S) ds

- M? <(W(t2) - Y (t)* - (P (8)* + (¥ (t))”
~ I'’(a)

o

2
) L+ p(llxZ) — o.

Similarly, we can get I3 tends to zero as £, — t; — 0.
The strong continuity of {TY (£)};>0 leads to || TV (t,—s) - TY (t1 —s)||> — Oas t,—t; — 0,
thus I, I5 tend to O as £, — t; — O.
In addition, we can derive that, as t, — t; — 0,
M* [2 2Aa-1 2 2
Io = pag | 00 = w6 ELf (- v0) (v ds
r (a) 151
M? (Y (t) — ¥ (t2))*!

= I'2(a) Ve 200—1

L1+ p(llxlg) — o.

Similarly, we can obtain I; — 0 as £, — ¢t; — 0.

Therefore, we derive that ® is equicontinuous on B,.

Claim 3. V(¢) = {(®x)(¢),x € B,} is relatively compact in X.

Let 0 < £ < b be fixed, for VA € (0,£) and V§ > 0,x € B,, define an operator

(@™x)(2)

- /0 $o(O)S((W(0)  (5))"0)$(0) d6

t—A o] 1
o / f 6 () - ¥(9)* " $u O)S((w (1) — ¥ (5))"6)
0 P
xf(s,x(s - r(s)))lﬁ/(s) do ds
t—A o] 1
o / / 0 (v (6) ()" 9uO)S((¥ (1) - ¥())°6)
0 P
x o ()Y’ (s) do ng(s)
- /0 $a(O)S(((0) - Y(5))°0)$(0) do
t—A [e'e) 1
+ aS(:70) f f 6 (0 (0) = ()™ Bu@S((Y (1) — ¥(5))°0 - 1%6)
0 )
x f(s,%(s = r(s))) ' (s) do ds

t—A 00
+aS(r"0) fo fa 0(w(8) = ¥ (9)" G O)S((W(0) — ¥ ()"0 — 1%6)

x o (s)y'(s) dO ng(s).
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From the compactness of S(A%§),A*8 > 0, we obtain that, for VA € (0,¢) and V3§ > 0, the set
VEd(t) = {(®Mx)(¢),x € B,} is relatively compact in X.
Moreover, for each x € B,, from (H;)—(Hj3), we have

E||(@x)(2) - (2*x) () |*

P
@b (Y (1) — ¥ (5)) " Ga(O)S((w(2) — ¥ (s))*6)

xf(s x(s - r(s)))x[/(s) ds

/ / aB(Y(0) ~ 0(5)° $uOS((¥(0) — (5)) B)f (5,5(s — (9))) ¥ (5) s
+ f f O () - 1) 9 O)S((Y (0 - ¥ (5) )0 )y (5) dB(s)
0 0
e[ @b -ve) @S0 - ) 0)o 6w 6) B
0 8
t—A 00
- / / ae(wm—w(s>)“‘1¢a<9)s((w(t>—w(s>)“e)f(s,x(s—r(s>))w/<s>ds

=M
/ / a8 (00 ¥ 0)" a)S((1(0) — ¥(6)0) )y () dBAs)|

< 40’E

/0 /0 0(¥ () - ()" P O)S((¥ (&) - ¥())"6)

2

xf(s,x(s - r(s)))lﬁ/(s) ds

2
+46’E / / 8 O)S((¥ (1)~ ¥(5))*6) (59 () dBE(S)

+4a’E

// “9uO)S(((0) - ¥(5))0)

2

xf(s,x(s - r(s)))w/(s) ds

2
+4a’E

/ A / (W) - ¥6)* u@)S(((8) - ¥(5))°0)o ()9 '(5) dB(s)

b) — 201 5 2
< 4a2M2xp/(b)%L(1 + u(nxn%))( /0 9¢a(9)d9>

2o (W(B) =¥ (0)2 2 s 2
+4da” My (b)T stlg)”a(s) ”63 (/0 9¢a(9)d9>

1
4o’ M? (b
HeM SV @ 20 -1

22 1 s (W (0) = (e = 2))> !
+4O[A/Il"z(ot+1)1/[(b) 200 —1

_ _ 2a-1
WO =V w(12))

2
Stlgllff(s) Iz

where we have used the equality

e (™1 _r(1+§)
‘/0 9¢a(9)d0—/(; gaéwa(e)dé 7F(1+a§)’ £€[0,1].
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The right-hand side of the above inequality tends to 0 as A,6 — 0. So we can obtain
E|[(®x)(£) - (D*°x)(t)|> — 0as 1,8 — 0*. Since there are relatively compact sets arbitrarily
close to the set V(¢) = {(®x)(¢),x € B,}, we consequently derive that V(¢) = {(®x)(¢),x € B,}
is also a relatively compact set in X.

From Claims 1-3 and the Arzola—Ascoli theorem, we deduce that @ is a completely
continuous map, then Schauder’s fixed point theorem enables us to claim that the operator
equation ®x = x has at least one fixed point on B, which is just a mild solution for system

(1.2). The proof is complete. d

Compared with Theorem 4.1 in [26], the condition imposed on f is easier to be satisfied
in this theorem.

To establish the existence results when the associated Cy-semigroup is not necessary
compact, we first require the following assumptions where B, is still defined as in Theo-
rem 3.1.

(Hjp) S(2) is continuous in the uniform operator topology for ¢ > 0, and {S(t)}>¢ is uni-
formly bounded, i.e., there exists M > 1 such that sup, (g, «, [S()| < M;

(H4) There exists a positive function Ly € Ly (J,R*) such that, for Y,y € C,

E|f(6x(t =) £ (6.3(¢ = r@)|” < LiOE|x(t - r(0)) =3(t - r@)|*,  VEeT.

Next, we present our second existence uniqueness result for system (1.2) based on the

Banach contraction principle in the case that semigroup {S(¢)} ;-0 is not necessary compact.

Theorem 3.2 Suppose that hypotheses (H,), (H1)—(Hs) hold, then system (1.2) has a
unique mild solution on B, provided that M ||L(£)| 11y g+ < 1.

Proof We omit the proof here since it can be easily verified. O

Remark 3.1 The function o is independent of x(¢), ¢ € (-7, b]. From the functional point
of view, we have a( ;| ((£) = ¥ (s)* T (¢t - s)o (s)¥'(s) dBI3(s)) = 0.

To give our last existence results, we require the following assumptions where ®, B, are
still defined as in Theorem 3.1.

(Hs) There exists a positive function m; € L1(J,R*) such that, for any bounded closed
subset D € B,, such that a(f (¢, D(£)) < ms(t)a(D(t));

(He)

2M

1y VO =V O) [y )] 1y < 1

To end this section, we shall present our last existence uniqueness theorem for system
(1.2).

Theorem 3.3 Suppose that hypotheses (Hy), (H1)—(Hs), (Hs), (Hg) hold, then system (1.2)

has at least one mild solution on B,.
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Proof Set

3
(@x)(t) = Y (Di)(8),

i=1

where

(P1x,)(t) = SV (£,0)¢,(0),

(Do) (8) = /0 (W (8) =¥ (9)) " TY (8, 9)f (5, %0 (s — 7(5))) ¥ (s) s,
(@30, (8) = fo (W)~ )" T (6,5)0 ()0 (5) dBLL(s).

In what follows, we will prove that @ : B, — B, is a condensing operator.
For any D C B,, by Lemma 2.7, there exists a countable set Dy = {u,,} C D such that

ac(®(D)) < 2ac(P(Dy)). (3.1)

Since ®(Dy) C P(B,) is equicontinuous, we get from Lemma 2.4 that ac(P(Dy)) =
max;es & (P(Do)(£)).
Obviously, we can derive

0 < a(P1(Do)(®)) = a(SY(2,0)¢(0)) = 0.

Thus a(®1x,)(t) = 0.
By Lemma 2.6 and (Hs), we have

a(D2(Do)(t)) = t(w(w — ()T T (&, 8)f (5,20 (s — 7(9)) )W (5) ds
0

t

2M et
= T ), WOV Y Galf (s (s —r(s)) ds

< ﬁ(—f) fo (W (0) = ()" 9 ()my (e (D(0)) ds
2M

IMNa+1)
2M

Mo +1)

=

(W& = v ©)" [ m &) 1y gy (D))

=

(W) = ()" ms (@) 1y ) (D))

By Remark 3.1, we have a(®3(Dp)(t)) = 0. Thus, by Lemma 2.3 and the above inequalities,
we have

a(@(Do)(®))

< a(®1(Do)()) + a(P2(Do)(2)) + a (P3(Do)(2))
2M

<
I +1)

(W (B) = () [y @) 1 0 (D(D))- (3.2)

Page 150f 18
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Hence, from (3.1), (3.2), and assumption (Hg), we deduce that

2M
<«
o +1)

< a(D(t)).

o(S(D)(1) (W (B) = () | @) 1o 0 (D(D)

Thus, ® : B, — B, is a condensing operator. It follows from Lemma 2.7 that ® has at least
one fixed point in B, which is actually a mild solution of system (1.2). This completes the
proof of Theorem 3.3. d

Remark 3.2 Having compared Theorem 3.1 and Theorem 3.2 with Theorem 3.3, we know
that one can replace the strong restriction condition Hy with Hy, on the semigroup {S(¢)} ;>0
by applying the noncompact measure method. This seems a totally new result in contrast
with earlier works on fractional stochastic evolution equations. Furthermore, the obtained

results can been applied to fractional stochastic partial differential equations of parabolic

type.

Remark 3.3 The above theorems provide existence results of system (1.2) in the case
V() € C2(J,R) and ¥"(t) > 0,y (¢) > 0,Vt € ], which is relatively restrictive. In fact, when
V() € C*(J,R) and ¥ (t) < 0,v'(t) > 0,Vt € ], we can also establish the corresponding
existence results of system (1.2) with appropriate modifications of the hypotheses.

4 An example
As an application of our obtained results, we consider the following v -Caputo fractional

stochastic evolution equations driven by fBm:

aBi
6D x(t,2) = x22(t,2) + C1x(5,2) + €7 ft(t), teJ=1[0,1],z€[0,7],
x(t,0)=x(t,7)=0, te]=[0,1], (4.1)

x(t,z) = ¢(t,z), te[-t,0],z€][0,7],

where gD“w is the y¥-Caputo fractional derivative of order %, ¥(t) = e, f(t,x) = clx(é,z),
o(t)=et,r(t)==%.

We choose the space X = Y = L2[0, r]. Define an operator A by Av = v/ with the domain
D(A) = {v € X : v,V absolutely continuous, v € X,v(0) = v(rr) = 0}. Then A generates a
strongly continuous semigroup {S(£)};>o which is compact, analytic, and self-adjoint. With
the above choices of A,f, o, system (4.1) can be rewritten into the abstract form of system
(1.2).

Furthermore, A has a discrete spectrum, the eigenvalues are —n%,n € N, and the
corresponding orthogonal eigenvectors are given by e,(z) = \/g sin(nz). Then Az =
Y > n*(z,e,)e,. In addition, we know that for each v € X,S(t)v=> 7, et (v, e,) e, in
particular, S(-) is a uniformly stable semigroup and [|S(¢)|| <e™* < 1:= M.

Assume B, = {x|x € X, E||x||> < r}, then for V¢t € [0,1],x € B,, we have

5 =59

2
<1+cE

2

E||f(t,%) ||2 <cE <l+cjr=L(1+u();
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u(r)

lim inf —= = A := 3, sup||a(s)||i:0 =supe’ < 1;
r—00 14 tE] 2 [E]
M> (y(1) -y (0)* 1
M, = ‘(1) = —1))2e.
7 o) 2o — 1 ¥'(1) I,2(%)(6 ))ze

Therefore, (Ho)—(H3) are satisfied with M = 1,L = 1, u(r) = ¢ir, A = ¢3, M, = %(e -
1

1)) 3e.On the other hand, we can choose arbitrary constant ¢; such that ¢; < (%) 3 ,
—og-(e-1))2e
r23)

then we have 3M;LA < 1, this implies that all assumptions of Theorem 3.1 are satisfied.

Hence, from Theorem 3.1, we can claim that system (4.1) admits at least one mild solution

on [0,1].

5 Conclusion

The aim of this manuscript was to achieve sufficient conditions to ensure the existence
and uniqueness of mild solutions for a class of {-Caputo fractional stochastic evolution
equations with varying-time delay driven by fBm using the fixed point technique, non-
compact measure method, and stochastic analysis when the associated Cy-semigroup is
compact or not. The obtained results generalized the classical Caputo fractional derivative
case. Also, we provided an example to illustrate our results. In addition, one interesting
question is to study simultaneous finite dimensional exact and approximate controllabil-
ity (finite-approximate controllability) of yr-Caputo fractional stochastic differential in-
clusions driven by fBm or other stochastic noise which will be treated in the future.
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