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1. Introduction

This paper is concerned with the following stochastic differential equations in infinite dimensional
Hilbert space

dX(t) = [A(®)X() + b(t, X(1)]dt + [B()X(¥) + g(t, X(1)|dW(2) + Z a'(t, X(t=))dH'(¢), (1
i=1 :
X0)=x, tel0,T]

in the framework of a Gelfand triple V ¢ H = H* c V*, where H and V are two given Hilbert spaces.
Here on a given filtrated probability space (Q,.%,{.% }o<<r, P), W is a one-dimensional Brownian
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motion and {H(£),0 < t < T}, is a Teugels martingale associated with a one-dimensional Lévy
process {L(1),0 <t < T},A:[0,T]xXQ — ZV,V*),B:[0,T]xQ — Z(V,H),b : [0,T] X
QxH — H, g:[0,T]xQxH — Hand o' : [0,T] X Qx E X H — H are given random
mappings. Here we denote by .Z(V, V*) the space of bounded linear transformations of V into V*,
by .Z(V, H) the space of bounded linear transformations of H into V. An adapted solution of (1.1) is
a V-valued, {.%,}o<,<r-adapted process X(-) which satisfies (1.1) under some appropriate sense. Such
a model as (1.1) represents a large classes of stochastic partial differential equations, for instance the
nonlinear filtering equation and other stochastic parabolic PDEs (cf. [6]), but it is by no means the
largest one. Partial differential equation are too diverse to be covered by a single model, like ordinary

equations.

In 2000, Nualart and Schoutens [21] got a martingale representation theorem for a type of Lévy
processes through Teugels martingales which are a family of pairwise strongly orthonormal
martingales associated with Lévy processes. Later, they proved in [22] the existence and uniqueness
theory of BSDE driven by Teugels martingales. The above results are further extended to the
one-dimensional BSDE driven by Teugels martingales and an independent multi-dimensional
Brownian motion by Bahlali et al. [2]. One can refer to [10, 11,28, 29] for more results on such kind
of BSDEs.

In the mean time, the stochastic optimal control problems related to Teugels martingales were
studied for example [33]. In 2008, a stochastic linear-quadratic problem with Lévy processes was
considered by Mitsui and Tabata [20], in which they established the closeness property of a
multi-dimensional backward stochastic Riccati differential equation (BSRDE) with Teugels
martingales and proved the existence and uniqueness of the solution to such kind of one-dimensional
BSRDE, moreover, in their paper an application of BSDE to a financial problem with full and partial
observations was demonstrated. Motivated by [20], Meng and Tang [19] studied the general
stochastic optimal control problem for the forward stochastic systems driven by Teugels martingales
and an independent multi-dimensional Brownian motion, of which the necessary and sufficient
optimality conditions in the form of stochastic maximum principle with the convex control domain
are obtained. In 2012, Tang and Zhang [35] studied the optimal control problem of backward
stochastic systems driven by Teugels martingales and an independent multi-dimensional Brownian
motion and obtained the corresponding stochastic maximum principle.

Due to the interesting analytical contents and wide applications in various sciences such as
physics, mechanical engineering, control theory and economics, the theory of SPDEs driven by
Wiener processes or Gaussian random processes now has been investigated extensively and has
already achieved fruitful results on the existence uniqueness, stability, invariant measure other
quantitative and qualitative properties of solution and so on. There are a great amount of literature on
this topic, for example [6, 7, 30] and references therein. On the one hand, non-Gaussian random
processes play an increasing role in modeling stochastic dynamical systems. Typical examples of
non-Gaussian stochastic processes are Lévy processes and processes arising by Poisson random
measures. In neurophysiology the driving noise of the cable equation is basically impulsive e.g., of a
Poisson type (see [36] ) or, on the other hand, Woyczynski describes in [37] a number of phenomena
from fluid mechanics, solid state physics, polymer chemistry, economic science etc., for which
non-Gaussian Lévy processes can be used as their mathematical model in describing the related
stochastic behavior. Thus, from the point of view of applications one might feel that the restriction to
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Wiener processes or Gaussian noise is unsatisfactory; to handle such cases one can replace Wiener
processes or Gaussian noise by a Poisson random measure. Most recently, thanks to comprehensive
practical applications, many attentions have been paid to SPDEs driven by jump processes, (cf., for
example [1,27,30-32,38-40] and the references therein). It is worth mentioning that Rocker and
Zhang [30] established the existence and uniqueness theory for solutions of stochastic evolution
equations of type (1.1) by a successive approximations, in which case the operator B does not exist.

One of the purposes of this paper is to establish the continuous dependence of the solution on the
coeflicients and the existence and uniqueness of solutions to the stochastic evolution equation (1.1).
It is well known that there are two different methods to analyzing SPDEs: The semigroup (or mild
solution ) approach (cf. [7]) and the variational approach (cf. [26]). For (1.1), since its coefficients are
allowed to be random, we need to use the variational approach in the weak solution framework (in the
PDE sense) of the Gelfand triple and can not use the mild solution approach to study it. In fact, when
the coeflicients are deterministic, we always study the stochastic evolution equation in the mild solution
framework. However, due to the randomness of coefficients, it seems very difficult or even impossible
to tackle the problem in the mild solution sense. Indeed, if we define the mild solution as usual, the
adaptability of the integrand in the stochastic integral may not be satisfied due to the randomness of
the operator A. The advantage of the variational approach is that a version of it0’s formula exists in
the context of the Gelfand triple of Hilbert spaces (see [14] for details). Such a formula will play an
important role in proving the main results throughout this paper.

Another purpose of this paper is to establish the maximum principle and verification theorem for
the optimal control problem where the state process is driven by a controlled stochastic evolution
equation (1.1). A classical approach for optimal control problems is to derive necessary conditions
satisfied by an optimal control, such as Pongtryagins maximum principle. Since the 1970s, the
maximum principle has been extensively studied for stochastic control systems: In the
finite-dimensional case it has been solved by Peng [25] in a general setting where the control was
allowed to take values in a nonconvex set and enter into the diffusion, while in the infinte-dimensional
case the existing literature e.g., [3,15,16,41], required at least one of the following three assumptions:
(1) The control domain was convex; (2) The diffusion did not depend on the control; (3) The state
equation and cost functional were both linear in the state variable. So far the general maximum
principle for infinite-dimensional stochastic control systems, the counterpart of Peng’s result,
remained open for a long time. Until recently, Du and Meng attempt to fill this gap in [8] where they
developed a new procedure to perform the second-order duality analysis: By virtue of the Lebesgue
differentiation theorem and an approximation argument to establish the corresponding maximum
principle. Meanwhile other very important works concerned with the general stochastic maximum
principle in infinite dimensions were given in [12, 18] besides [8]. From the above references, works
on optimal control problems of infinite dimension stochastic evolution equation or stochastic partial
differential equation are mainly concerned with systems driven only by Wiener processes. In contrast,
there have not been a number of results on the optimal control for stochastic partial differential
equations driven by jump processes. In 2005, @ksendal, Prosk and Zhang [23] studied the optimal
control problem of quasilinear semielliptic SPDEs driven by Poisson random measure and gave
sufficient maximum principle results, not necessary ones. In 2017, Tang and Meng [34] studied the
optimal control problem of more general stochastic evolution equations driven by Poisson random
measure with random coefficients and gave necessary and sufficient maximum principle results. In
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this paper, for a controlled stochastic evolution equation (1.1), we suppose that the control domain is
convex. We adopt the convex variation method and the first adjoint duality analysis to show a
necessary maximum principle where the continuous dependence theorem (see Theorem 3.2) plays a
key role in proving the variation inequality for the cost functional (see Lemma 6.2). Under the
convexity assumption of the Hamiltonian and the terminal cost, we provide a sufficient maximum
principle for this optimal problem which is the so-called verification theorem. It is worth mentioning
that if the admissible control set is non-convex and the diffusion terms of the state equation is
independent of the control variable we can use the first-order spike variation method to obtain the
maximum principle in the global form by establishing some subtle L?-estimate for the state equation.
All the details shall be given in our forthcoming paper. But for the general setting, it seems very
difficult or even impossible to obtain the corresponding maximum principle because it seems
impossible to establish some L” (p > 2) estimates as in [8] for the state process which play a key role
in the second variation analysis. Finally, to illustrate our results, we apply the stochastic maximum
principles to solve an optimal control of a Cauchy problem for a controlled stochastic linear partial
differential equation. Furthermore, it is worth mentioning that under non classical conditions, the
optimal control problem of stochastic partial differential equations has become a research hotspot and
has been widely studied, and the relevant literature can be referred to [4, 13, 17,24]. We will also do
further research in this research direction.

The rest of this paper is structured as follows. In Section 2, we provide the basic notations and
recall itd6 formula for Teugels martingales in Hilbert space used frequently in this paper. Section 3
establishes the continuous dependence and the existence and uniqueness of solutions to the stochastic
evolution equation (1.1). Section 4 formulates the optimal control problem specifying the hypotheses.
In section 5, adjoint equation is introduced which turns out to be a backward stochastic evolution
equation driven by Teugels martingales. In Section 6, we establish the stochastic maximum principle
by the classical convex variation method. In Sections 7, the verification theorem for optimal controls
is obtained by dual technique. In section 8, we present an application of our results. The final section
concludes the paper.

2. Notations and it6 formula for Teugels martingales in Hilbert space

Let (Q, Z,{Z}o<i<1, P) be a filtrated complete probability space on which a one-dimensional Lévy
process {Z(t),0 < t < T} and a one-dimensional standard Brownian motion {W(#),0 < t < T} are
defined with {.7,}o<,<r being the natural filtration completed by the totality NV of all null sets of .Z7.
For Lévy process {Z(t),0 < t < T}, we assume that its characteristic function is given by

. 1 i
E[¢“"] = exp [iaet 57 O+t f (€™ =1 = i0xljyc)(dx)|, VO €R.
R!

Here o > 0, a € R! and v is a measure on R! satisfying (i) there exists § > 0 and A > 0, such that
T

f eMy(dx) < oo and (i) f (1 A xH)v(dx) < co. In view of these conditions , it is easy to check
(-6.6) -7

that that the random variables Z(r) have moments of all orders. Denote by & the predictable sub-o
field of A([0, T]) x .%, then we introduce the following notation used throughout this paper.
e X: A Hilbert space with norm || - ||x.
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® (-,-)x : The inner product in Hilbert space X.
e [>: The space of all real-valued sequences x = (x,),> satisfying

(9]
e £ 4| 27 < +oo.
i=1

e ’(X) : The space of all H-valued sequence f = {f'};»; satisfying

A 12
1lleco = 4 E I/l < +oo.
i=1

° lé;(O, T; X) : The space of all [>(X)-valued and .%,-predictable processes f = {fi(t,w), (t,w) €

[O’ T] X Q}izl Satleylng
T o0
112, 010 = JE f D UIF@ldr < oo.
0 3

° M;(O, T;X) : The space of all X-valued and .%,-adapted processes f = {f(t,w), (t,w) € [0, T] X
Q} satisfying

T
1z, o7 = \/E f If(OI2dt < oo,
’ 0

o S %;(0, T;X) : the space of all X-valued and .%,-adapted cadlag processes f = {f(t,w), (t,w) €

[0, T'] x Q} satisfying
Ifllss, 070 = ([ sup IF@I < +eo
<t<T

o [X(Q,.7,P;X): The space of all H-valued random variables £ on (Q, .#, P) satisfying

2
||§||L2(Q,33,P;X) £ Ell¢lly < oo.

{L(1),0 <t < T}. H(t) is given by

We denote by {H'(1),0 < t < T}, the Teugels martingales associated with the Lévy process

H®) =c;,YOU) + cim YV + -+ + ¢, YO),

where YO(f) = LO(t) — E[L9()] for all i > 1, L9(¢) are so called power-jump processes with LV(¢) =
L(t), LO(¢) = Z (AL(s))" for i > 2 and the coefficients c¢; ; corresponding to the orthonormalization

O<s<t
of polynomials 1, x, x,- -+ w.r.t. the measure u(dx) = x*v(dx) + 025¢(dx). The Teugels martingales
{H'(1)}32, are pathwise strongly orthogonal and their predictable quadratic variation processes are given

by
(HO(1), H)(1)) = 6,5t

For more details of Teugels martingales, we invite the reader to consult Nualart and Schoutens [21].
Let V and H be two separable (real) Hilbert spaces such that V is densely embedded in H. We
identify H with its dual space by the Riesz mapping. Then we can take H as a pivot space and get a
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Gelfand triple V ¢ H = H* ¢ V*, where H* and V* denote the dual spaces of H and V, respectively.
Denote by || - ||y, || - ||z and || - ||y~ the norms of V, H and V*, respectively, by (-, -)y the inner product in
H, by (-, -) the duality product between V and V*. Moreover we write .Z(V, V*) the space of bounded
linear transformations of V into V*. Throughout this paper, we let C and K be two generic positive
constants, which may be different from line to line.

Now we present an itd’s formula in Hilbert space which will be frequently used in this paper.

Lemma 2.1. Let ¢ € L*(Q, %y, P;H). Let Y,Z,T and R = (Ri)fil be three progressively measurable

stochastic processes defined on [0, T] x Q with values in V, H and V* such that Y € M;(O, T:V),Z €
2 . 2 Y7 2 . .

M()@(O, T:H), T € My(O, T,V*)and R € ly(O, T; H), respectively. Suppose that for every n € V and

almost every (w, t) € Q x [0, T], it holds that

(0, YO)u = (0, 9)u + fo (n,L(s))ds + j; (U’Z(S))HdW(S)'*'Z fo (1, R'(s)udH'(s).
i=1

Then Y is a H-valued strongly cadlag .%,-adapted process such that the following ité formula hold

YOI =ll? + 2 fo (T(s), Y(s))ds +2 fo (Y(5), Z(5)udW(s) + fo 1Z(Ids

© o 0 (2.1)
+2) f (Y(5), R(s)udH'(s) + D > f (R(s), R(s))nd[H'(s), H'(s)].
i=1 Y0 i=1 j=1 0
Proof. The proof follows that of Theorem 1 in Gyongy and Krylov [13]. O

3. Stochastic differential equations in infinite dimensional Hilbert space driven by Teugels
martingales

In this section, we present some preliminary results of the following stochastic evolution equation
(SEE for short) in infinite dimensional Hilbert space driven by Brownian motion {W(¢),0 <t < T} and
Teugels Martingales {H'(f),0 < t < T}2,:

dX(t) = [A®)X(t) + b(t, X(2))]dt + [B(t)X(¢) + g(t, X())1dW(t) + Z o'(t, X(t-))dH' (1), a1
i=1 .

X0)=xeH, te]0,T],

where A, B,b,g and o = (07),., are given random mappings which satisfy the following standard
assumptions.

Assumption 3.1. The operator processes A : [0,T] xQ — Z(V,V*)and B: [0,T]xQ — Z(V,H)
are weakly predictable; i.e., (A(-)x,y) and (B(-)x,y)y are both predictable process for every x,y € V,
and satisfy the coercive condition, i.e., there exist some constants C,a > 0 and A such that for any
x € Vandeach (f,w) € [0,T] X Q,

—(A®@®)x, x) + Xl > alxlly + 1Bl (3.2)
and
sup A, w)ll gy + sup  [|B(t,w)llzwm < C. (3.3)
(t,w)e[0,T1xQ (t,w)e[0,T1xQ
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Assumption 3.2. The mappings b : [0, T] X QX H — H and g : [0,T] X Q x H — H are both
P x %B(H)|%(H)-measurable such that b(-,0), g(-,0) € M%(0,T; H); the mapping o : [0,T] x Q X
H — P(H)is & x B(H)/Z(I*(H))-measurable such that o(-,0) € (0, T, H). And there exists a
constant C such that for all x, x € V and a.s.(t, w) € [0, T] X Q,

16z, x) = b(t, )|l + 1182, x) — g, D)llu + llo(t, x) — o(t, Dl < Cllx = Xlla. (3.4)

Definition 3.1. A V-valued, {.%,}o<<r-adapted process X(-) is said to be a solution to the SEE (3.1), if
X() € MEOZ(O, T; V) such that for every ¢ € V and a.e. (t,w) € [0, T] X Q, it holds that

(X(t)’¢)H:(x’¢)H+j(; (A(S)X(S),¢>d8+fo(b(s,X(S)),@Hds

v fo (BS)X(s) + 8(5. X(5)). )udW(s) + fo (5. X(s-). dH'(s), O
i=1

X0)=xeH, te][0,T],
or alternatively, X(-) satisfies the following it&’s equation in V*:
t t !
X)) =x+ f A($)X(s)ds + f b(s, X(s))ds + f [B(s)X(s) + g(s, X(5))]1dW(s)
0 0 0

+Z fo o'(s, X(s=))dH'(s), (3.6)

X(©0)=xeH, tel0,T].

Now we state our main result.

Theorem 3.1. Let Assumptions 3.1 and 3.2 be satisfied by any given coefficients (A, B, b, g, o) of the
SEE (3.1). Then for any initial value X(0) = x, the SEE (3.1) has a unique solution X(-) € Mi@.(O, T;V).

To prove this theorem, we first show the following result on the continuous dependence of the
solution to the SEE (3.1).

Theorem 3.2. Let X(-) be a solution to the SEE (3.1) with the initial value X(0) = x and the coefficients
(A, B, b, g, o) which satisfy Assumptions 3.1 and 3.2. Then the following estimate holds:

sup B + B f X0l
0<t<T
< k{lly + 5| f lote, O] + 2 f lett, 0| 37
0 0

+E[ fo ' llo(t, 0)||§(H)dt]}.

Furthermore, suppose that X(-) is a solution to the SEE (3.1) with the initial value X(0) = ¥ € H and
the coefficients (A, B, b, g, &) satisfying Assumptions 3.1 and 3.2, then we have
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T
MWEWHD<KMW+EL£IW®—X®%m]

0<t<T

T
SK{nx R+ E[ f Ib(t, X)) - b(t, X(r»n%{dt]
0
T
+ E[ fo llg(z, X(1)) — 3(1, X(t))llédt]

T
+ ]E[ fo llor(t, X(8)) - &(t, )‘((z))||122(mdt]}. (3.8)

Proof. The estimate (3.7) can be directly obtained by the estimate (3.8) by taking the initial value
X(0) = 0 and the coefficients (A, B, b, 2,0) = (A, B,0,0,0) which imply that X(-) = 0. Therefore, it
suffices to prove the estimate (3.8). For the sake of simplicity, in the following discussion, we will use
the following shorthand notation:

X 2X0)-X@), £2x-*x

T
A £l i, + | fo Ibte, 2 - B, K@)y
T _ _ 3.9
+ E[ fo lg(z, X(0) - &(¢, X(r»nédt]

T
- E[ f lo(r, X(0)) - & (t, X(r))n,%(mdr],
0
and for¢ = b, g,0

(1) £ (1, X(1)) — ¢(1, X(1)),
d(t) £ ¢(t, X(1)) — (t, X (1)), (3.10)
AP = ¢(t, X(D) — $(t, X(1)), t€[0,T],

where when ¢ = o, the terms X(f) and X(¢) will be replaced by X(z—) and X(¢—), respectively.
Applying itd formula in Lemma 2.1 to ||)A((t)||f{ and using Assumptions 3.1 and 3.2 and the
elementary inequalities |a + b|> < 2a* + 2b? and 2ab < a* + b*, Ya, b > 0, we get that

X1

=l1RII7, +2 fo (A()X(5), X(s))ds +2 fo (X(s), b(8)nds + fo IB()X(s) + g(s)l3ds
> f (&(5), &/(s)ndlH'(5), H'(s)] +2 f (X(5), B()X(5) + &(s)ndW(s)
0 0

=1 j=1

2 X(s), 7 (s))dH'
+ Zl fo (X(s), 6 (s))dH'(s)
“IRIE + 2 fo AR, K6 + 1BOR (5 [ds + fo 1Ag(s) + 2(Ids
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+2 f (B(5)X(s), Ag(s) + &(s))uds + 2 f (X(s), Ab(s) + b(s))pds
0 0

f [ee)
+ f 1AG(5) + G(llpcends + )
0 i=1

[e9)

Z f (G'(5), 3 ()ud{[H'(5), H' ()] = (H'(s), H'(5)))
T Jo

Jj=

+2 f (R(5), Bs)X(5) + Z(s)udW(s) +2 f (X(s), 07 (s))dH'(s)
0 i=1 Y0

! !
<kA-a [ IRORds+ & [ IRO)ds
0 0

+ Z;Z;fo(&i(@, /() ud{[H'(s), H'(s)] — (H'(s), H'(5))}
1= J=

f © !
+2 f (X(s), B()X(5) + (5)ndW(s) +2 Z f (X(s), &(s)dH'(s) (3.11)
0 i=1 V0
Taking expectation on both sides of the above inequality, we get that

E[IXO)IE] + aE[ fo ||f((s)||2vds] < KA+ KE[ fo ||X(s)||,%,ds]. (3.12)

Then by virtue of Gronwall’s inequality to E[||X (t)||]2L,], we obtain
A T A
sup E[llX(t)llf,] + ]E[f ||X(s)||%,ds] <KA. (3.13)
0<t<T 0
The proof is complete. O

In the following, we give the existence and uniqueness result for the solution of the SEE (3.1) for a
simple case where the coeflicients (b, g, o) is independent of the variable x.

Lemma 3.3. Given three stochastic processes b, g and o such that
b(-) € M%(0,T; H), g(-) € M5(0,T; H)

and
o(-) € M5(0,T; P(H)).

Suppose that the operators A and B satisfy Assumption 3.1. Then there exists a unique solution X(-) €
M;«(O, T; V) to the following SEE:

dX (1) = [ADX() + b()]dr + [B()X dW "(dH' (1),
(1) = [ADX (@) + b(D)]dt + [B(H)X(2) + g(1)] (t)+;(f (HdH'(7) (3.14)

X0)=x, te€][0,T].

Proof. The proof can be obtained by Galerkin approximations in the same way as the proof of
Theorem 3.2 in [5] with minor change. Now we begin our proof. First of all, we fix a standard
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complete orthogonal basis {¢;li = 1,2, 3,...} in the space H which is dense in the space V. For any n,
consider the following finite-dimensional stochastic differential equation in R” :

n

=

£ f ((s), enndH'(s),
i=1 V0

n

J=1

+; fo (0 (s), &) ndH (s),

J=1
n

=

£, f (7(s), en)udH'(s),
i=1 V0

+ fo | D" BOBSes e + (&), 2| dW(s)

40 = e+ [ [ 50U e+ G enulds
0o L4

+j(; [Zx;f(s)(B(s)ej,el)H+(g(s),el)H]dW(s)

X0 = (x, ex)p + f | " 4 AGes e + (i), eulds
0o L43

(3.15)

(1) = (x, e + f | D" A, ) + Bs) enuds
0 -

+f0 [Zx;*(s)(B(s)ej,en)H+(g(s),en)H]dW(s)

Under Assumptions 3.1 and 3.2, from the existence and uniqueness theory for the finite dimensional
SDE driven by Teugels martingale , the above equation admits a unique strong solution

x"(-) € M%(0,T;R") , where x"(-) = (X}(-), -+, x2()).

Now we can define an approximation solution to (3.14) as follows:

X' := ) ¥,
i=1

where

n

X"(0) 1= ) (x, e)nei.

i=1

Then Eq (3.15) can be written as

AIMS Mathematics
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X" (0), e = (X"(0), )y + f [<A<s)X"(s),ei> T (b(s), ei)H]ds
0
" f [<B<s)X"<s>, e) + (g(s), )y ]dW(s)
0

+; fo (o'(s), e)ydH (s), i=1,---,n. (3.16)

Now applying itd formula to || X"(¢)|[?,, we get that
IX" (Il

=lIR" )l +2 f (AS)X"(5), X"(s))ds +2 f (X"(s), b(s))ds + fo IB(5)X"(s) + g(s)Il3ds
0 0
> f ((), () d[H'(5), H(5)] +2 fo (X"(5), B(8)X"(5) + g()ud W(s)
i=1 j=1 Y0
2 X"(s), o (s))dH'(s).
+ Zfo( (5), 0 (s)dH'(5)

Therefore, under Assumptions 3.1 and 3.2, similar to the proof of the estimate (3.7), using Gronwall’s
inequality, we can easily get the following estimate:

g fo T||X"(t>||2vdr]
<kt + 2| [ o] + 2| | liar] + 2| | O ]

This inequality implies that there is a subsequence {n’} of {n} and a triple X(-) € M}(O, T; V) such that

(3.17)

X" — X weakly in M%.(0,T; V). (3.18)

Let IT be an arbitrary bounded random variable on (€, .%) and ¢ be an arbitrary bounded measurable
function on [0, T']. From the equality (3.16), for n’ € N* and basis ¢;, where i < n’, we have

T ’
| [ oo o.eud
0
T !
:E[ j; Htﬁ(t){(X"/(O),e,-)H+ fo [(A(S)X"/(s),ei>+(b(s),ei)H]ds
+ fo t [(B(S)X”/(s),ei)+(g(s),ei)H]dW(s)+Z fo t(O'i(s), e,-)HdH"(s)}dt]. (3.19)
i=1

Now letting n’ — oo on the both sides of the above equation to get its limit. Firstly, from the weak
convergence property of {X"}> in M?F(O, T;V), we have
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n’ —oo

- T
lim E f Hlp(t)(X"’(t),ei)Hdt]
LJo

- T
=lim E f E[Hlﬁ]l/’(t)(X"'(t),ei)Hdt]
L Jo

n’ —oo

- T
~ tim B[ [ 000 BIZ e ud]
L Jo

n’ —oo

T
= fo (X0, B2 0ed]|

T
:E[j; Htp(t)(X(t),ei)dt], (3.20)

and

lim E| f H(A(s)X”/(s),ei)ds]
0

n’—oo |

~ lim E| f E[mﬁs](A(s)X"’(s),ei>ds]
0

n’—oo |

n’ —oo

~ lim E| f (A(s)X"/(s),E[Hlﬁzs]ei}ds]
L JO

= lim E_f(X"/(s),A*(S)E[Hlfy]e,-)ds]
L Jo

:E[ f <X(s),A*<s>E[H|%]ei>ds]
0

=E

!
f TIA(s)X(s), e,-)ds]. 3.21)
0
In view of (3.3) and (3.17), we conclude that

] < C{E[ fOT ||X"’(s)||€ds]}; <C < oo,

where the constant C is independent of n’. Hence from Fubini’s Theorem and Lebesgue’s Dominated
Convergence Theorem, we have

E

f TKA($)X" (s), e;)ds
0

T t
lim E[ f Iy (1) f (A()X" (), e,~>dsdt]
0 0

n’ —oo

n’ —oo

T t
lim w(:)E[ f TI(A(5)X" (s), e,-)ds]dt
0 0

T ‘
f W(f)E[f IKA($)X(s), e,)ds]dt
0 0

:E{ fo ' w(t)[ fo AKX (s). ei)ds]dt}. (3.22)
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Similarly, in view of (3.3), from (3.17) and (3.18), it is easy to check that
(BX", e))u — (BX, e))y weakly in M%(0,#; R).

Since the stochastic integral with respect to the Brownian motion W are linear and strong continuous
mappings from M;((), t;R) to LX(Q, %7, P;R), it is weakly continuous. Therefore,

lim ]E[Hf (B(s)X”'(s),e) dW(s) f (B($)X(8), ey dW(s)] (3.23)
m—eo 0
Moreover, from (3.17), we get

lp(t)]E[H( fo I (B&X" (s).e), dW(s)] < %W(r)Elle ; C{E[ fo ' ||B(s)X”/(s)||12qu]} <cC

Hence, by Fubini’s Theorem and Lebesgue’s Dominated Convergence Theorem, we have

T !
lim E[ f w(r)n( f (B(s)X"’(s),ei)HdW(s)]dr
= lim f :p(t)E f B(s)X" (s), e) dW(s)]dt
- f ;.//(t)EH f (B(5)X(s), ey dW(s))]dt
‘ T Ot
_E f [w(t)n( f (B(s)X(s), e,-)HdW(s))]dt. (3.24)
0 0
Therefore, combining (3.20), (3.22)—(3.24), and letting n” — oo in (3.19), we can conclude that
T
5 f MK, el
0T t
5| fo MO (XO), ey + fo | AX ), + (b(s), eduds
+ f [(B(S)X(s),e,-)+(g(s), e,-)H]dW(s)+Z f (O'i(s),ei)HdHi(s)}dt]. (3.25)
0 i=1 Y0
This implies that for a.s. (¢, w) € [0, T] X Q,
(X(1), e = (X(O), e)y + fo | AX ), + (b(s), ednds
+ f [(B(s)X(s),ei)+(g(s),el~)H]dW(s)+Z f (0/(s), e)ndH(s), (3.26)
0 -1 Y0
thanks to the arbitrariness of Il and (-). Since the standard complete orthogonal basis

{efi = 1,2,3,...} in H is dense in the space V, for every ¢ € V and a.e. (f,w) € [0,T] X Q, it
holds that
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(X(0), ) = (X(0), @)y + fo | (AX().0) + 6). duds
- fo |(BOX(),6) + (), 9y [aW )+ ) fo (o7/(5), P)ndH'(s). (327)
i=1

Therefore, from the Definition 3.1, we conclude that the triple X(-) is the solution to the SEE (3.14).
Thus the existence is proved. For the uniqueness, the proof can be directly by the priori estimate (3.8).
The proof is complete. O

Proof of Theorem 3.1. The uniqueness of the solution to the SEE (3.1) can be got by the a priori
estimate (3.8) directly. For p € [0, 1] and any three given stochastic processes by € Mi@,(O, T;H),
g0 € M%(0,T; H), and oy € M%.(0, T; I*(H)) we introduce a family of parameterized SEEs as follows:

X(f) = x + f A(s)X(s)ds + f |ob(s, X(s)] + bo(s)]ds
0 0
* fo | B)X(5) + pg(s, X(5) + go(s) [dW(s) (3.28)
£ fo |[po'(s. X(s)) + ol (s)|dH ().
i=1

It is easy to see that when we take the parameter p = 1 and by = 0,89 = 0,0 = 0, the SEE (3.28) is
reduced to the original SEE (3.1). Obviously, the coefficients of the SEE (3.28) satisfy
Assumptions 3.1 and 3.2 with (A, B, b, g, o) replaced by (A, B, pb + by, pg + go, po + 7). Suppose for
any by € M%(0,T;H), g0 € M%(0,T;H), oy € M%(0,T;*(H)) and some parameter p = py, there
exists a unique solution X(-) € M;(O, T;V) to the SEE (3.28). For any parameter p, the SEE (3.28)
can be rewritten as

X(6) = x+ fo AG)X(s)ds + fo t |Pob(s, X(s)) + bo(s) + (0 = po)b(s, X(s) |ds
* fo | | Bs)X(5) + pog(s, X(5)) + go(s) + (p — po)g(s, X(5))|dW(s) (3.29)
+ 2 fo t |2oc'(s, X()+0(5) + (p = po)'(s, X(s)|dH(s).
Therefor by the above assumption, for any x(-) € M2,(0, T; V), the following SEE
X(1) = x+ fo A)X(s)ds + fo | |Pob(s, X(5)) + bo(s) + (0 = po)b(s, x(5))]ds
+ fo | | Bs)X(5) + pog(s, X(5)) + go(s) + (p = po)g(s, x(s)) |dW(s) (3.30)

# 37 [ [ 5. X6 + 086) + (o = po)r (s, xCD[a s
i=1 Y0
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admits a unique solution X(-) € M;(O, T;V). Now define a mapping from M;(O, T;V) onto itself
denoted by

X() =T'(x()).
Then for any x;(-) € M;(O, T;V),i = 1,2, from the Lipschitz continuity of b, g, o and a priori
estimate (3.8), it follows that

2 _ 2 2 2
IPC1() = POy gy = 1K1 = X2 Ol gy < Klo = ool - 161) = 2Oy

Here K is a positive constant independent of p. If |[p—pg| < ﬁ the mapping I is strictly contractive in

M;(O, T; V). Hence it implies that the SEE (3.14) with the coefficients (A, B, pb + by, pg + g0, po + 07)
admits a unique solution X(-) € M;(O, T;V). From Lemma 3.3, the uniqueness and existence of the
solution to the SEE (3.14) is true for p = 0. Then starting from p = 0, one can reach p = 1 in finite
steps and this finishes the proof of solvability of the SEE (3.1). This completes the proof.

4. Formulation of optimal control problem

Let U be a real-valued Hilbert space standing for the control space. Let %/ be a nonempty convex
closed subset of U. An admissible control process u(-) = {u(t),0 < ¢t < T} is defined as follows.

Definition 4.1. A stochastic process u(-) defined on [0, 7] X Q is called an admissible control process
if it is a predictable process such that u(-) € M;(O, T;U)and u(t) € % ,ae.t€[0,T], P-a.s.. Write A
for the set of all admissible control processes.

In the Gelfand triple (V, H, V*), for any admissible control u(-) € A, we consider the following
controlled SEE driven by Teugels martingales

dX(1) = [AOX(t) + b(t, X (1), u(t))1dt + [B)X(1) + g(t, X(1), u(t))ldW(2)
+ Z ol(t, X(t-), u(t))dH' (1), 4.1)
i=1

XO0)=x, te[0,T]

with the cost functional
T
J(u(-)) = E[f I(t, x(1), u(t))dt + O(x(T))|. 4.2)
0

where the coeflicients satisfy the following basic assumptions:

Assumption 4.1.
1) A:[0,T]xQ — ZV,V)and B : [0,T] Xx Q — Z(V, H) are operator-valued stochastic
processes satisfying (i) in Assumption 3.1;

b,g [0, TIXQXHX%Z — H
are & X B(H) x B(% )] PB(H) measurable mappings and

o= ()20, TIXQx HX Y — I*(H)
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isa P x B(H) x B(U)|PB(I*(H))-measurable mapping such that
b(-,0,0), 8(-,0,0) € M%(0,T; H),

o(-,0,0) € M%(0, T; P(H)).

Moreover, for almost all (f, w) € [0,T] X Q, b, g and o are Gateaux differentiable in (x, u) with
continuous bounded Gateaux derivatives by, g., 0, b,, g, and o,;

() I : [0,TIxQXHXZ — Risa & Q@ BH)® B(U)|A(R)-measurable mapping and @ :
QX H — Risa.%r @ B(H)/A(R)-measurable mapping. For almost all (#,w) € [0,T] X Q, [
is continuous Gateaux differentiable in (x, u) with continuous Gateaux derivatives /, and /,, and
@ is Giateaux differentiable in x with continuous Gateaux derivative ®,. Moreover, for almost all
(1, w) € [0, T] x Q, there exists a constant C > 0 such that for all (x,u) € H X %

|z, x, w)| < CQL+ |Ixllzy + +lullf),

e, x, g + +IL(2, x, Wl < CL + |||z + [ully),
and

[P0l < C(1 + 11117,

DOl < C( + [|xll7).

For any admissible control u(-), the solution of the system (4.1), denoted by X“(-) or X(-), if its
dependence on u(-) is clear from the context, is called the state process corresponding to the control
process u(-), and (u(-); X(+)) is called an admissible pair. The following result gives the well-posedness
of the state equation as well as some useful estimates.

Lemma 4.1. Let Assumption 4.1 be satisfied. Then for any admissible control u(-), the state
equation (4.1) has a unique solution X"(-) € M;(O, T; V). Moreover, the following estimate holds

T T
sup E[IX“OI] + E[ fo ||X”<r)||zvdt] < K{l T E[ fo ||u(t>||édt]} 4.3)

0<t<T

and
[J(u(-))| < oo. “4.4)

Furthermore, let X" (-) be the state process corresponding to another admissible control v(-), then

T T
sup E[||X“<t>—XV<r>||%,]+E[ fo ||X“(r>—xva>||2vdr] SKE[ fo lut) —v)lBdr|. (4.5

0<t<T
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Proof. Under Assumption 4.1, by Theorem 3.1, we can get directly the existence and uniqueness of the
solution of the state equation (3.1). By Assumption 4.1 and the estimates (3.7) and (3.8), we get that

sup B + E| f X0l

0<t<T

T
< K{lellé+E fo lb(z, u(t))ll?;dt +E fo llg(t, u(t))ll7,dt

+E[ j; ' llow(t, u(t))||,22(H)dr]}

< K{1 IR + E[ fOT ||u(z)||%,dz]}

(4.6)

and

T
sup E[IIX“(t)—XV<t)IIZ]+E[ f ||X"(r)—XV(r)||%dt]
0<t<T 0
T T
< K E f ||b(t,X“(r)>—Bu,XV(r))u%,dt +E fo lg(t, X“() — gt, X" O)I5dt|  (4.7)
+E f ot X0 = 30, X O ]
SKE fo ||u(t)—v(t)||§]dt], 4.8)

which implies that (4.3) and (4.5) hold.
Furthermore, from Assumption 4.1 and the estimate (4.3), it follows that

[T ()l <K{OSUPTE IIX(I)IIH +E f IIM(t)IIUdt + 1}

< K{l xR +E f ||u(z)||%,dz]} < oo,
0

The proof is complete. O

4.9)

Therefor by Lemma 4.1, we claim that the cost functional (4.2) is well-defined. Our optimal control
problem can be stated as follows.

Problem 4.2. Find an admissible control process u(-) € ‘A such that

J@a(-) = u(lr)lefﬂ J(u(-)). (4.10)

The admissible control u(-) satisfying (4.10) is called an optimal control process of Problem 4.2.
Correspondingly, the state process X(-) associated with i(-) is called an optimal state process. Then
(i1(+); X()) is called an optimal pair of Problem 4.2.
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5. Regularity result for the adjoint equation

For any admissible pair (ii(-); X(+)), the corresponding adjoint processes is defined as a triple
(p(), g(+), 7(-)) of stochastic processes, which is a solution to the following backward stochastic
evolution equation (BSEE for short) driven by Teugels martingales, called the adjoint equation,

dp(t) = —[A*(t)ﬁ(t) + bi(t, X(1), a()p(r) + B*(1)q(1) + go(t, X(1), a(1))g(t)

£ 3 e X, AP (1) + LG, X (1), w(r) |de
=l (5.1)

+3(HdW (D) + Z FOdH (1), 0<t<T,
i=1

P(T) = OX(T)).

Here A* denotes the adjoint operator of the operator A. Similarly, we can define the corresponding
adjoint operator for other coefficients.
Under Assumptions 4.1, we have the following basic result for the adjoint process.

Lemma 5.1. Let Assumptions 4.1 be satisfied. Then for any admissible pair (i(-); X(-)), there exists a
unique adjoint process (p(-), G(-), 7(-)) € M%(0,T; V) x M%(0,T; H) x M%(0, T; I*(H)). Moreover, the
following estimate holds:

5 fo T||p<r>||zvdt]+E[ fo T||q<z)||%,dr]+E[ fo T||f<t>||§2(,,)dt]

T (5.2)
SK{E[ fo 1L, X (o), a0t +E[||d>x<X(T)>||%1]}.

Proof. From the property of adjoint operator, the adjoint operator A* of A and the adjoint operator B*
of B also satisfies (i) in Assumption 3.1. Therefore, similarly to Theorem 3.1, the existence and
uniqueness of the solution can be proved by Galerkin approximations and parameter extension
method. m]

Define the Hamiltonian H : [0,T] X Q x H X % x H x H x ’(H) — R by

H(t, x,u, p,q,r) := (b(t, x,u), p)y + (8(t, x,u), Q) + (o (t, X, u), (1)) oy + I(t, X, W0). (5.3)

Using Hamiltonian H, the adjoint equation (5.1) can be written in the following form:

dp(t)y = —|A*()p(t) + B(t)* q(t) + H(t)|dt + g(t)dW(¢) + ; FdH'(t), 0<t<T, (5.4)

P(T) = ©(X(T)),

where we denote
H(b) 2 H(t, %), @t), p(0), §(t), 7 (D). (5.5)
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6. Stochastic maximum principle

6.1. Variation of the state process and cost functional

Let(ii(-); X(-)) be an optimal pair of Problem 4.2. Define a convex perturbation of i(-) as follows:
us() 2 aC) + e(v(-)— (), 0<e<l,

where v(-) is an arbitrarily admissible control. Since the control domain %/ is convex, u°(-) is also
an element of A. We denote by X®(-) the state process corresponding to the control u°(-). Now we
introduce the following first order variation equation:

dY(t) = [AOY () + b(t, X(0), WD) Y () + b, (t, X(0), a()(v(1) — a(t))]dt
+ [BOY () + g1, X(0), (1)) Y (1) + (1, X(0), &(1))(v(2) — @(®))1dW (1)

o R : 6.1
+ Z [U}(l, X(t=), u(0)Y (=) + o, (¢, X(1=), w()(v(t) — u(0)) |dH' (1), ©
i=1

Y(0) =0.

Under Assumption 4.1, by Theorem 3.1, we see that the variation equation (6.1) has a unique solution
Y(-) € M%(0,T; V).

Lemma 6.1. Let Assumption 4.1 be satisfied. Then we have the following estimates:

T
sup E[[1X°() - X0l | + | f X< - Xolfyde| = 0(e), (6.2)
0<t<T 0
—_— T —_—
sup E[qu(t) _X() - SY(z)n%,] " E[ f IXE(r) - X(7) - eY(z)nzvdt] =y 6.3)
<t< 0

Proof. From the estimate (4.5), we have

T
sup E[IX“() - Xl | + 5| fo X0 - Xl

0<t<T

T T (6.4)
SKE[ f lu®(t) — u(r)n%,dt] = ngia[ f lIv(z) — u(t)n%,dt] = 0(&?).
0 0
Denote
(1) = X°(t) — X(t) — €Y (2). (6.5)
From Taylor expanding, we have
ZE(1) = [ADZE(1) + b(t, X(1), (1)) Z°() + a°(1)]dt
+ [BIOE®(1) + g.(t, X (1), a())Z°(1) + B°(1)]dW (1)
(6.6)

+ 3|t X, 50 + o0 a0,
i=1

X©0)=x, te][0,T],
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where

1
a’(t) = fo [(bx(t, X(®) + AX°(1) — X)), iu(r) + A (1) — a(1)))
—b,(t, X(1), w()))(X°(t) — X)) + (bu(t, X(1) + AX*(t) — X(1)), a(7)
+ A (1) — (1)) — by (1, X (@), a (1)) (1) — b‘t(t))]d/l,

B = fo | [(gx(t, X(1) + AX(0) = X(1)), a(r) + Au® (1) — (1))
— &x(t, X(0), ’())(X°(1) — X (1)) + (g.(1, X (1) + AX*(2) — X(1)), (2) (6.7)
+ A (1) — @(r))) — gu(t, X (1), a(1)))u®(t) — ﬁ(t))]dxl,
AOE fo | [(cfi(t, X(t=) + AX*(t=) = X(t=)), a(t) + Au* (1) — a(t))
— o' (1, X (=), u())(X°(t-) = X(1-)) + (07,(1, X(1=) + AX°(1—) — X(1-)), u(?)
+ Au(2) — @(1)) — o (8, X (=), a())) (1) — (1))

dA.

From the estimates (3.7), (6.2) and Lebesgue dominated convergence theorem, we get that

T
sup B[ 201 + B fo IE@Ids

0<t<T , 2 . 2 . 2 2
SK{E[ fo e (t)IIHa’t]+E[ fo ||,6€(t)||Hdz]+E[ fo ly (t)lllz(H)dt]} = o(e?). (6.8)
The proof is complete. O

Lemma 6.2. Let Assumption 4.1 be satisfied. Let (ii(-); X(-)) be an optimal pair of Problem 4.2
associated with the first order variation process Y(-) (see (6.1)). Then,

T
JW*(-)) = J(@(-)) =eE|(P(X(T)), Y (T))H] +8E[ L (L(t, X (1), a(2)), Y (1))t

T (6.9)
+ gE[ f (L,(t, X(2), (1)), v(t) — u(t))Udt] +0(&).
0
Proof. From the definition of the cost functional (see (4.2)), we have
T
J@E() = J@a()) = E[ fo (16, X2 0, P (1)) = U8, X ), ﬁ(t))dt] ¥ E[CD(XE(T)) )] I,
=L+,
where
v
I, :E[ f (1. X°(0) u (1) = U2, X(0), ﬁ(t))dt],
0 6.11)

I, :E[QD(XS(T)) - (D()_((T))].
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Let us concentrate on /;. In terms of Taylor expanding, Lemma 6.1 and the control convergence
theorem, we have

I :E[ I)T \f; (L1, X (1) + AX°() — X (1)), () + Au’(r) — (D))
— L(t, X(0), a(1)))(X°(r) — X(t))d/ldt]
+ E[ I)T ‘[01 (L1, X (1) + AX°(1) — X (1)), u(t) + Au’ (1) — (1))
= L,(t, X(0), u(0)))(u®(t) — ﬁ(t))d/ldt]

T T
+E[ f zx(t,)‘((z),a(z)))?(r)dz]+8E[ f lx(t,X(t),ﬁ(t)))Y(t)dt]
0

0

T
+eE f 10, X0, 500t - )|
0
T T
:SE[ f lx(t,)_((t),ﬁ(t))Y(t)dt]+3E[ f lu(t,)_((t),b‘t(t))(u(t)—ﬁ(t))dt]+0(8). 6.12)
0 0

Similarly, we have
I, = gE[@x(X(T))Y(T)] + 0(e). (6.13)
Then putting (6.12) and (6.13) into (6.10), we get (6.9). The proof is complete. O

6.2. Main results

Now we are in position to state and prove the maximum principle for Problem 4.2.

Theorem 6.3 (Maximum Principle). Let Assumption 4.1 be satisfied. Let (ii(-); X(-)) be an optimal
pair of Problem 4.2 associated with the adjoint processes (p(-), 4(-), ¥(:)). Then the following minimum
condition holds:

(H. (2, X (=), a(t), p(t-), g(1), 7(1)), v — a(?)),, = 0, Yve, forae.te0,T],P—a.s. (6.14)

Proof. Recalling the adjoint equation (5.4) and the first order variational equation (6.1), and then
applying itd formula to (p(?), Y(¢))y, we have

T
BL@.(X(T), Y(T)ul + | f (La, X0, 70, Y0l
" ’ . 6.15)
= fo (OO ORTOVORTAS OROORS YN OROLORT!
i=1

Since u(-) is the optimal control, from (6.9), the duality relation (6.15) and the definition of the
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Hamiltonian H (see (5.3)) , we have
0 < 1 10O~ J@0)

e—0* &

T
=E[(®.(X(T)), Y (T))H]+E[ fo (L, X (1), a(0)), Y (1))t

T
+E[ fo (L(¢. (8. (D). v(£) — u(t))Udt]
T
:E[ fo (v(t) — (), bt X (), AP + g4t X0, a1)(0) (6.16)
+ ; o (8, X(0), (1))F (t))Udt]
T —_
" E[ fo (e, X(0), (0)), V(1) — a(r))ydt]

T
=FE fo (V(t) — (), H,(t, X(1), i(t), p(1), g(1), ’_'(l)))Udt].

This implies the minimum condition (6.14) holds since v(-) is any given admissible control. O
7. Verification Theorem
In the following, we give a sufficient condition of optimality for the existence of an optimal control

of Problem 4.2, which is the so-called verification theorem.

Theorem 7.1 (Verification Theorem). Let Assumption 4.1 be satisfied. Let (ii(-); X(-)) be an
admissible pair of Problem 4.2 associated with the adjoint processes (p(-), q(-), 7(-)). Suppose that
H(t, x,u, p(t),q(t), 7(t)) is convex in (x,u), and O(x) is convex in x, moreover assume that the
following optimality condition holds for almost all (t, w) € [0,T] X Q.

H(t, X(1), a(t), p(), §(0), F(1)) = min H(t, X(0), u, p(©), (1), F(1)). (7.1)

Then (i(-); X(+)) is an optimal pair of Problem 4.2.
Proof. Let (u(-); X(-)) be an any given admissible pair. To simplify our notations, we define

b(2) £ b(z, X(2), u(1)), b(t) = b(t, X (1), (),

g() = g(t, X(0), (1)), g(r) = g(2, X(1), (1)),

a'(t) 2 a'(t, X(t=), u(t)), 7' (1) = ' (t, X(t-), u(?)), (7.2)

H(t) = H(t, X (1), u(r), p(1), g(1), F(1)),

H(t) £ H(t, X @), a(t), p(0), 4(2), 7(1)).
From the definitions of the cost functional J(u(-)) and the Hamiltonian H (see (4.2) and (5.3)), we can
represent J(u(-)) — J(u(-)) as follows:

J(@u(-)) — J(@(-))
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T
= fo (@) = 1O = (501, b(0) = BOY = @D, ) = 2O
D GORIOE &"(r))H)dr] + E[(D(X(T)) - (I)(X(T))]. (7.3)
i=1
Then recalling the adjoint equation (5.1) and applying itd’s formula to (p(z), X()—X(£))y, we get that

T 0
5 f (P06 = Beyu + @0, 50 = 2O + Y F O, - 7O |
0 i=1

= fo 0. X0) - X(O)wdt| + B[(@(KT), X(T) = X(T)u. (7.4)
Then substituting (7.4) into (7.3) leads to
J()) - )
=z fo ' (@) = A - (FL0, X0 = X0y |
SE[D(X(T) — BR(T)) — (@,(R(T)), X(T) ~ KTl (1.5)
On the other hand, the convexity of #(7) and ®(x) yields
HO - F@ > FHL0.XO = RO + (FH0,u(0) — 0o, (7.6)
and
BX(T)) ~ DX(T)) = (@,(X(T)), X(T) ~ KT (1.7)

In addition, the optimality condition (7.1) and the convex optimization principle (see Proposition 2.21
of [9] ) yield that for almost all (¢, w) € [0, T] X Q,

(H,(£), u(t) — @)y > 0. (7.8)

Then putting (7.6)—(7.8) into (7.5), we get that
J(w(-)) — J(@(-)) > 0. (7.9)
Therefore, since u(-) is arbitrary, #(-) is an optimal control process and (ii(-); X(+)) is an optimal pair.
The proof is complete. O

8. Application

In this section, we will apply our theoretical results to solve a specific example, i.e., an optimal
control problem for a controlled Cauchy problem driven by Teugels martingales.

First of all, let us recall some preliminaries of Sobolev spaces. For m = 0, 1, we define the space
H™ 2 {¢: 0% € L*(RY), for any @ := (@, - , @) with |a] := |ai| + - -+ + |a,] < m} with the norm

||¢||mé{z f |ag¢<z)|2dz} .
laj<m V!
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We denote by H~! the dual space of H'. Weset V = H', H = H°, V* = H™!. Then (V,H,V*)is a
Gelfand triple.

We choose control domain % = U = H. The admissible control set (A is defined as M;(O, T;U).
For any admissible control u(-, ) € M;(O, T; U), we consider a controlled Cauchy problem, where the
system is given by a stochastic partial differential equation driven by Brownian motion W and Poisson
random martingale in the following divergence form:

dy(t,z) = {0,[a"(t,2)0,y(t, 2)] + b'(t, 2)0,:y(t, 2) + c(t, 2)y(t, 2) + u(t, 7)}dt
+1{0,[1' (1, 2)y(t, )] + p(t, 2)y(t, 2) + u(t, 2)}dW(t)

+ I 23(0,2) + ut, DIAH' () oy
i=1

¥(0,2) = €(z) R, (1,2) € [0, T] x RY,

where the coefficients a”/, b', ', c,p : [0,T] X QxR? — Rand I' : [0, T] x Q x R? are given random
mappings and satisfy the suitable measurability. Here we also use the Einstein summation convention
to d1[a"(t, 2)0.iy(t, 2)1, b'(t, 2)0.y(t, 2) and 0[5 (1, 2)y(t, 2)].

For any admissible control u(-, -) € A, the following definition gives the generalized weak solution
to (8.1).

Definition 8.1. An R-valued, & x %(R%)-measurable process y(-,-) is called a solution to (8.1), if
v(-,-) € M;(O, T; H) such that for every ¢ € H and a.e. (t,w) € [0, T] x Q, it holds that

f y(t, 2)¢(2)dz
Rd
- f £z~ f f A5, 2)0.1y(5, 0sp(D)dzds + f f |45, 90:3(5,2
R4 0 R4 0 R4
+C(s,z)y(s,z)+u(s,z)]¢(z)dzds— f f 1'(s, 2)y(s, 2)0ip(2)dzd W(s) (8.2)
0 R4

+ f f [p(s,z)y(s,z)+u(s,z)]¢(z)dde(s)
0 R4

' ; fo fRd [Fi(s’ 2)y(8,2) + u(s, z)]¢(z)ddei(s).

For any admissible control process u(-,-) and the solution y(-,-) of the corresponding state
equation (8.1), the objective of the control problem is to minimize the following cost functional

J(u(-)):E[ f V(T z)dz + f f V2 (s, 2)dsdz + f f u*(s, 7)dsdz|. (8.3)
R4 [O,T]de [O,T]de

To make the control problem well-defined, we make the following assumptions on the coeflicients
a, b, c,n, p, T, for some fixed constants K € (1,0) and « € (0, 1):

Assumption 8.1. The functions a, b, ¢, 17, and p are & x Z(R?)-measurable with values in the set of
real symmetric d X d matrices, R, R, R and R, respectively, and are bounded by K. The function I' is
P x B(E) x B(R?Y)-measurable with value *(R) and is bounded by K. & € L*>(RY).
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Assumption 8.2. The super-parabolic condition holds, i.e.,
kI +1(t,2)((t,2))" <2a(t,w,z) < KI, Y, w,2) €[0,T] x QxR
where [ is the (d X d)-identity matrix.

In order to apply our abstract theoretical results in Section 6 and 7 to our optimal control problem,
now we begin to transform (8.1) into a SEE driven by Teugels martingales in the form of (3.1). Set

X(@) = y(,),

(ADP)(2) £ 0,[a”(t,2)0.1¢(2)] + b'(1,2)0:¢(2) + c(t,)P(2), V€V,
(B($)(2) £ 0.1 (1, 2)¢(2)] + p(1,2)P(2), V€V,

b(t,p,u) =u, VYoeHuel,

gt,p,u) =u, Voe Huel,

ot o,u) 2T +u, VopeHuecU,

I(t,p,u) = (P, D)y + (u,u)y, Yope HuecU,

O(p) = (¢, P)u, V¢ € H.

In the Gelfand triple (V, H, V*), using the above notations, we can rewrite the state equation (8.1) as
follows:

dX (1) = [AX () + b(t, X(©), u(D))dt + [BOX(2) + g(t, X(2), u(t))|dW(©)
+ Z o2, X(0), u(t))dH' (£), (8.4)
i=1

X0)=x, re][0,T],

and the cost functional (8.3) can be rewritten as

T
Ju(-)) = E[f I(t, x(2), u(®))dt + O(x(T))|, (8.5)
0

where we set
I(t,x,u) = (x,x)g + (u,u)y,¥Yx € Hyu € U,

(8.6)
D(x) = (x,x)y,¥Yx € H.

Thus this optimal control problem is transformed into Problem 4.2 as a special case. Under
Assumptions 8.1 and 8.2, it is easy to check that the coefficients of this optimal control problem
satisfy Assumptions 4.1. So in this case, Theorems 6.3 and 7.1 hold. Moreover, from the a priori
estimate (3.8), it is easy to see that the cost functional J(u(-)) is the strictly convex, coercive
lower-semi continuous functional defined on the reflexive Banach space M}(O, T; U). Therefore the
uniqueness and existence of the optimal control can be obtained by the convex optimality principle
(see Proposition 2.12 of [9]). Let (ii(-), X(-)) be the optimal pair. In the following, we will give the
duality characterization of the optimal control i(-) by the maximum principle. More precisely, in this
case the corresponding Hamiltonian H becomes

H(t, x,u,p,q,r):= W, p)y+ W q)y + Z (Fi(t)x + u, ri(t))H + (x, )y + (u, u)y. (8.7)
i=1
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Let (i(-); X(+)) be an optimal pair. Then the corresponding adjoint equation becomes

dp(t) = —[A*(z)p(t) + B*(1)g(1) + Z T (07 (1) + 2X () |dt
i=1

+g(OAW (@) + > F(OdH'(),0 <t < T, ®5)
i=1
p(T) = 2X(T),
where
A" (D$(2) £ =0.i[a”(1,2)0.1p(2)] + 46 (1, 2)P()] + c(t, 2)p(z), VP €V,
B (N$(z) = —1'(1,2)0.:¢(2), V¢ € H,
I (D¢(z) £ T'(1,2)p(z), V¢ € H.
Since % = U, there is no constraint on the control and therefore the minimum condition (6.14)
becomes
H (1, X(2=), w(1), p(t-), 4(1), 7(1)) = 0, (3.9)
which imply that
2u(t) + p(t—) + g(t) + #(t) = 0, (8.10)

a.e. t € [0, T], P-a.s.. Thus the optimal control i(:) is given by
w0 = 2 [puy v g+ 0]
u(t) = —<|p(t— 7 (1)|-
1P q L

Remark 8.1. The above example can be regarded as a special case of the infinite-dimensional linear-
quadratic control problem driven by Teugels martiangles which can also be applied to some more
practical problems such as the partial observation optimal control driven by Teugels martingales and
the optimal harvesting problem associated with Lévy processes and so on. And we will give detailed
investigations on these applications in our future publication.

9. Conclusions

In this paper, we have developed an infinite-dimensional optimal control problem of the stochastic
evolution system driven by Teugels martingales. We have considered the control variable enters the
diffusion of the state equation and the control domain is convex. We first provided the existence
uniqueness and continuous dependence theorems of solutions to SEE driven by Teugels martingales.
Then we established necessary and sufficient conditions for optimal controls in the form of maximum
principles by convex variational technique. As an application, we considered an optimal control
problem of a Cauchy problem for a controlled stochastic partial differential equation and obtained the
dual characterization of the optimal control in terms of the solution to the corresponding stochastic
Hamiltonian system. And further investigates will be carried out on the optimal control problem
under convex control domain assumption and more practical applications in our future publications
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