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STOCHASTIC OPTIMAL CONTROL OF A EVOLUTIONARY
p-LAPLACE EQUATION WITH MULTIPLICATIVE LEVY NOISE

ANANTA K. MAJEE®

Abstract. In this article, we are interested in an initial value optimal control problem for a evolution-
ary p-Laplace equation driven by multiplicative Lévy noise. We first present wellposedness of a weak
solution by using an implicit time discretization of the problem, along with the Jakubowski version
of the Skorokhod theorem for a non-metric space. We then formulate associated control problem, and
establish existence of an optimal solution by using variational method and exploiting the convexity
property of the cost functional.
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1. INTRODUCTION

The last couple of decades have witnessed remarkable advances on the larger area of stochastic partial
differential equations that are driven by Lévy noise. A worthy reference on this subject is [25]. In this article,
we are interested in the specific problem of evolution equation with Lévy noise, and aim to prove existence of a
weak optimal solution of an initial value control evolutionary p-Laplace equation driven by Lévy noise. A formal
description of our problem as follows. Let (Q, F, P, {J-}}Qo) be a filtered probability space satisfying the usual
hypotheses i.e. {F;}i>0 is a right-continuous filtration such that Fy contains all the P-null subsets of (2, F). In
addition, let N(dz,dt) be a time homogeneous Poisson random measure! on R with intensity measure m(dz)
with respect to the same stochastic basis. We are interested in the initial value control evolution equation of
the type

du — div, (|Vu[P*Vu + _’(u)) dt = / n(u; 2)N(dz,dt) in Q x Dy,
|z|>0
u=0 onQxJDr, (1.1)
u(0,) =uo(:)+U(-) inQxD,

where p > 2, Dy = (0,T) x D with T > 0 fixed, D C R? is a bounded domain with Lipschitz boundary 0D,
0Dy = (0,T) x D, u is the unknown random scalar valued function, f : R — R? is a given flux function, and

Keywords and phrases: Evolutionary p-Laplace equation, stochastic PDEs, weak solution, Skorokhod theorem.
Department of Mathematics, Indian Institute of Technology Delhi, Hauz Khas, New Delhi 110016, India.

* Corresponding author: majee@maths.iitd.ac.in
I For the definition of a time homogeneous Poisson random measure, we refer to see page 631 in [4].

Article published by EDP Sciences © EDP Sciences, SMAI 2020


https://doi.org/10.1051/cocv/2020028
https://www.esaim-cocv.org
mailto:majee@maths.iitd.ac.in
http://www.edpsciences.org

2 A. K. MAJEE

N(dz,dt) = N(dz,dt) — m(dz) dt, the compensated time homogeneous Poisson random measure. Furthermore,
(u, z) = n(u; z) is a real valued function defined on the domain R x R. The stochastic integral in the right hand
side of (1.1) is defined in the Lévy-Ito sense.

We point out that adding a Brownian component to the Lévy noise term on the right hand side of (1.1)
would make it more general, and the results of this paper are still valid under appropriate conditions.

The equation (1.1) could be viewed as a stochastic perturbation of a evolution p-Laplacian equation with
nonlinear sources. Equations of this type arise in the field of mechanics, physics and biology [8, 31]. In the case
n = 0, the equation (1.1) becomes a deterministic evolution p-Laplacian equation with nonlinear sources, and
there is a plethora literature (see [20, 32] and references therein) for its wellposedness.

Due to more technical novelties, the study of wellposedness result in case of nonlinear p-evolutionary equation
with nonlinear stochastic forcing is more subtle. The presence of nonlinearity in the drift and diffusion terms in
equation prevents us to define a semi-group solution. Moreover, because of nonlinear perturbation div,, f (u) of p-
Laplace operator (p > 2), one can not use the results of monotone or locally monotone SPDEs, see e.g., [15, 23].
In a recent article [28], the authors have considered (1.1) with cylindrical Wiener process W = {W; : t € [0, T}
in L2(D), and proved wellposedness of strong solution. In [28], existence of a martingale solution is shown by
constructing an approximate solution (via implicit time discretization) and deriving its a priori estimates which
are used to apply Jakubowski-Skorokhod theorem in a non-metric space. Then, using an argument of path-
wise uniqueness and Gyéngy-Krylov characterization [12] of convergence in probability, the authors established
wellposedness of strong solution.

In this paper, our goal is to find a weak admissible solution n* := (Q*,}"*,IP’*,{ft*},N*,u*,U*) which
minimizes

T
J(m) =E| / Ju(t) = wear () 32y At + 10 By + W (u(T))]

with 7 = (Q,}",P,{}}},N,U,U) subject to (1.1),

(1.2)

for a given deterministic target profile ut,,, and terminal payoff ¥. The existing literature (see e.g. [21]) on
stochastic optimal control with SPDEs mainly considers those which has a mild solution, which is not available
for problem (1.1). For this reason, we use variational method to construct a minimizer 7* of (1.2), see also [6, 9].
Being motivated from [6, 9, 28], our aim is twofold:

i) Firstly, we prove existence of a weak solution of the problem (1.1). We construct an approximate solutions
iy = {a-(t);t € [0,T]} (cf (3.5)) via implicit time discretization, and derive its a priori bounds which
is used to show the tightness of the laws of sequence (%), denoted by L(@,), in some appropriate space
via Aldous condition (see Def. 3.3). We then use the Jakubowski version of the Skorokhod theorem in a
non-metric space to show existence of a weak solution of (1.1). We use smooth approximation of absolute
value function and then apply It6-Lévy formula, and pass to the limit as approximation parameter goes
to zero to show the path-wise uniqueness of weak solutions.

ii) Secondly, we construct a minimizer 7* of the control problem (1.2) by considering a minimizing weak
admissible solutions 7, = (Qn, Fos Py {FL Y, Ny i, Un) along with Skorokhod’s theorem and exploiting
the convexity property of the cost functional J with respect to the control variable.

The remaining of the paper is organized as follows. We state the assumptions, detail the technical framework
and state the main results in Section 2. In Section 3, we construct an approximate solutions, derive its a-
priori estimates, show the tightness of the laws of the approximate solutions in some space, and then apply the
Jakubowski version of the Skorokhod theorem to have a existence of a weak solution of the problem. Moreover,
path-wise uniqueness of weak solutions is shown in Section 3.5.1. The final section is devoted to establish
existence of an optimal solution of the initial value control problem (1.2).
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2. TECHNICAL FRAMEWORK AND STATEMENT OF THE MAIN RESULTS

Throughout this paper, we use the letter C' to denote various generic constants. In the sequel, we denote by
<~7 ~>, the pairing between Wol’p(D) and Wfl’p/(D) where p’ denotes the convex conjugate of p.

In the theory of stochastic evolution equations, two types of solution concept are considered namely strong
solution and weak solution. A strong solution is typically an analytically weak solution (in space) on a given
stochastic basis. In general, for a nonlinear non-Lipschitz drift operator, one may not able to prove existence of
a strong solution, and therefore needs to consider concept of weak solution.

Definition 2.1. (Weak solution) A weak solution of (1.1) is a 7-tuple 7 = (Q, F,P,{F} N,u, U) such that

i) (Q,F,P) is a complete probability space endowed with the filtration {F;} satisfying the usual hypotheses.
ii) N is a time-homogeneous Poisson random measure on R with intensity measure m(dz) with respect to
the filtration {F;}.
iii) U is measurable with P-a.s. w € Q, U(w, ) € W1P(D).
iv) @:Qx[0,T] = L*(D) is an Wy (D)-valued {F;}-predictable stochastic process such that P-a.s.,
a) a € L?(0,T;WyP(D)) N L>®(0,T; L*(D)) and (0, ) = uo + U in L*(D).
b) for all ¢ € [0, T, there holds

_ t N t ~
a(t):uo+U+/0 divx(\Va\P*QVﬁ+f(a))ds+/o /||>On(ﬂ;Z)N(dzyd8) in L*(D).

We show the wellposedness of weak solution of (1.1), in the sense of Definition 2.1, under the following
assumptions:

Al ug € LQ(D)

A2 f:R~ R%is C? and Lipschitz continuous with £(0) = 0.

A3 n(0;2) =0 for all z € R. Moreover, there exists positive constant 0 < A\* < 1 such that for all u,v € R
and z € R

In(u; 2) = n(v; 2)| < A |u—v[(1TA[2])%.

A .4 The Lévy measure m(dz) is a Radon measure on R\ {0} with a possible singularity at z = 0, which
satisfies

Cp = / (1A ]2%) m(dz) < +oo.
|z|>0

Theorem 2.2. Letp > 2, and the assumptions A.1-A .} be true. Let (Q, F, P, {]—'t}) be a given filtered probability
space satisfying the usual hypotheses and N be a time-homogeneous Poisson random measure on R with intensity
measure m(dz) defined on (Q,F,P,{F:}), and U € LP(Q; W P(D)). Then there exists a unique weak solution
T = (Q,]-:, P, {F:},N,a, U) of the problem (1.1) in the sense of Definition 2.1. Moreover

i) L(U) = L(U) on WLP(D) with U € LP(Q; W1P(D)), and
i) there exists a positive constant C > 0 such that

T
n — 2 — P < " 2 p
E| 5w 19030 + / 1) 18,1 1y &) < CE ]2y + 10y (2.1)

ZHere we denote z A y := min{z,y}.
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Remark 2.3. We remark that the assumption A.3 is natural in the context of Lévy noise with the exception
of \* € (0,1), which is necessary to handle the nonlocal nature of the Ité-Lévy formula for the path-wise
uniqueness in Section 3.5.1; see also Remark 1 in [2]. To simplify lot of technicalities, we have considered the
assumption that 7(0,z) = 0 for all z € R. We point out that the results of this paper are still valid under the
weaker condition namely

In(u;2)| < C(L+ [ul)(LAJz]) V(u,2) € RXR,
along with the second condition as stated in the assumption A.3, where C' > 0 is a constant. Finally, the

assumptions A.1-A .4 collectively ensures existence of a weak solution of the problem (1.1).

Remark 2.4. In view of Remark 1.1 from [28], P-a.s., 4 € Cy,([0,T]; L?(D))? and hence for all ¢ € [0, 7], u(t,-)
is a stochastic process with values in L?(D).

We denote by U, (uo; T') the set of weak admissible solutions to the problem (1.1) in the sense Theorem 2.2.
Then, the initial value control problem (1.2) can be re-written as follows.

Definition 2.5. Let the assumptions of Theorem 2.2 hold, and let ¥ be a given Lipschitz continuous function
on L2(D) and ug, € LP(0,T; W, *(D)) be a given deterministic target profile. A weak optimal solution of (1.2)
is a 7-tuple 7% := (Q*, F*,P*, {F;}, N*,u*,U*) € U (uo; T) such that

J(m*) = inf  J(m):=A. (2.2)

meUX (uo;T)

The associated control U* in 7*, as in (2.2) is called weak optimal control of the control problem (1.2).

Theorem 2.6. There exists a weak optimal solution ©* of (1.2) in the sense of Definition 2.5.

3. WELLPOSEDNESS OF WEAK SOLUTION

In this section, we establish wellposedness of a weak solution for (1.1). To do this, we first construct an
approximate solution wvia implicit time discretization scheme, and then derive necessary uniform bounds.

3.1. Implicit Euler scheme

For N € N* let 0 =ty < t; < --- < ty = T be a uniform partition of [0, T] with mesh size 7 := % =tp11 — bk
forall k=0,1,...,N — 1.

For any ug € L?(D), there exists a sequence {uf };~o € W, (D), the unique solution to the problem u§ —
TApul = ug, such that uj — ug in L2(D) as 7 — 0. Moreover, the following estimate holds:

1, . T 1
§||Uo||:£2<p) +7IVuglie ) < 5\\Uo\|%z<p>- (3.1)
For its proof, we refer to see Lemma 30 in [28]. Set @y = uf + U. With this 4g, we introduce the following time
discretization:

N th+1 -
Upy1 — U — TdiV$(|Vﬂk+1|p_2v1lk+1 + f(ﬂk.H)) = / | / n(lg; z)N(dz,dt) . (3.2)
|z|>0 J ity

Proposition 3.1. Let 7 > 0 be small and gy is defined as above. Then, for any k =0,1,2,--- /N — 1, there
exists a unique Fy, . -measurable W(}’p(D)-valued random variable g1 such that for any v € Wol’p(D), the

3For any Banach space X, Ci([0,7];X) denotes the Bochner space of weakly continuous functions with values in X.
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following variational formula holds

/ ((akH — )0 + 7{ Vi1 [PVt y1 + Fligg)} - w) da
D

_ /D /tt+ /Z|>On(ak;z)v1\7(dz,ds) dz. (3.3)

i.e., P-a.s., Ugy1 is a unique weak solution to the problem (3.2).

Proof. Let 7 > 0 be a fixed small number. Define an operator A : Wy?(D) — W~ (D) via
(Au,v) = / (uv + 7{|Vul[P2Vu + f(u)} : Vv) dz, Yu,veW,”(D).
D

Then, A is a coercive pseudo-monotone operator and hence by Brezis’ theorem A is onto W’l’p/(D), see
Theorem 2.6 in [26]. Arguing similarly as in the proof of Lemma 1 from [28], we infer that A is injective and
A=t WP (D) — WyP(D) is continuous.

tht1 -
Let X := 4 + / n(tx; z)N(dz,dt). Then, thanks to the assumption A.3 and It6-Lévy isometry,
|z|>0 Jty

we have

B X 2 )] < 2E[18]32()] + 207 E [

o Nl (LA ) md)|
z|>

< C(Tv A, CU)E[”{”CH%Z(D)] '

Therefore for a.s. w € Q, Xy € L?(D), and hence iy, 1 = A~ ' X;. Note that iy is Ft,.,-measurable if we
assume that 4y is F¢, -measurable. Thus the assertion follows by induction. This completes the proof. O

3.2. A priori estimate

We choose a test function v = 41 in (3.3), and use Young’s inequality, A.3-A.4, It6-Lévy isometry, and
the identity (a — b)a = & [a* + (a — b)> — b?] for all a,b € R to have, after taking the expectation and recalling

/ f(w) - Vodz = 0 for any v € Wy* (D),
D

1 N N . N N
s {Eller1llEe o) +Elinr — aullfem)] — EllanlZam)] |+ TE[IVarsalf )|

tht1 - c
< E{/ / / n(tg; 2)ig N(dz, ds) dﬂ?] + *E[Hﬂkﬂ - ﬂk”%%D)}
D Jty |z|>0 2

1E{/ (/H/ (a; 2) N(d d))2d} f 0
+ — nug; z Z,ds Z|, or some ¢ >
2e D tr |z|>0

1 . .2 .2 1
< Elanss = @li3emy| + CTE[lnlfa )] (for e=3)

An application of discrete Gronwall’s lemma then implies

N—-1 N—-1

sup B linlF2m)] + D E[llinss — ey +7 3 E[IVansalf )| < C- (3.4)
0<n<N k=0 k=0
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Moreover, we can easily show that E| sup HiLnH%Z(D) <C.
0<n<N

We would like to define certain processes defined on the whole time interval [0, 7] in terms of the discrete
solutions {iy}, and derive a priori estimate. Like in [28], we introduce the right-continuous step function w., (¢),
left-continuous {F;}-adapted step function @, (t), square-integrable {F;}-martingale B (¢) and the piecewise
affine functions @ (t) and B, (t) as

N-1

and

i (t) == (%(t—tk)+uk)1[tk,tk+1)(t) with @ (T) = diy

(3.5)

5 () (Br(tk-‘rl) — B (tx)

T

(t - tk) + BT(tk))> 1[tk,tk+1)(t) .
k=0

A straightforward calculation shows that

E )12 — Elll4 2
20 ElllurOliteqp) =, s Ellwslftego)].

Q 2 U 2
B[ sup ur(Olfamy] <E[ i liesalo)]

N-1
Elllur — @ l132ppy] <7 > Elllkrr — kll7zpy)] -
k=0

In view of the above definitions and a priori estimate (3.4), we arrive at the following lemma.

Lemma 3.2. There exists a constant C' > 0, independent of T, such that

supE[[Jur (t) 320 = sup. E[lla- () |320)] <
€0,

te[0,T] ]

E| sup [lur@®)zp)) =E| sup lliar®llfen)] < C.
te[0,T] t€[0,T

IE[/OT/DWuT(t)dedt} e E[/OT/DVQT(t)dedt} <c,

E|llur = @rll32(pgy| <O

Thanks to (3.1) and (3.6), one can easily show the following estimate:

T
~ |IP ~
B0 rigocon) < CB [ 1900 ) dt+ 7 V0l ]

< C (Iluol32(y + E[IUI2.00)] ) (3.7)
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for some constant C' > 0, independent of 7.

3.3. Tightness of the sequence L(u;)

In this subsection, we will show that the laws of the sequence ., denoted by L(i,), is tight on some
appropriate functional space. Since we are dealing the PDE with Lévy noise, appropriate spaces of cadlag
functions need to be consider. We would like to use Theorem 2 in [19], where tightness of the laws of the
sequence of cadlag functions are discussed in a general functional spaces. From Lemma 3.2 and (3.7), we define
the following functional space, analogous to those considered in [5, 16, 17],

2 :=D((0, T); W' (D)) nD((0, T]; L3, (D)) N L, (0, T5 L*(D)) N L*(0,T5 L*(D))

equipped with the topology 7, the supremum of the corresponding topologies. The functional spaces
D([0,T); W—YP (D)), L2(0,T; L?*(D)), and D([0,T]; L2,(D)) endowed with the respective topologies are defined

w w
as

1). D([0,T]; W—1#' (D)) := the space of cadlag functions u : [0, 7] — W~1#' (D) with the extended Skorokhod
topology.*

2). L2(0,T; L*(D)) := the space L?(0,T; L?(D)) with the weak topology.

3). D([0,T); L2, (D)) := the space of all weakly cadlag functions u : [0, 7] — L?(D) with the weakest topology

w

such that for all h € L?(D), the mapping D([0,T; L, (D)) 3 u — [, u(-)hdz € D([0,T]; R) are continuous.

Definition 3.3. (Aldous condition) Let (X, )n,en be a sequence of cadlag, {F;}-adapted stochastic processes
in a Banach space U. We say that (X,),ecn satisfies the Aldous condition if for every e > 0 and v > 0, there is
d > 0 such that for every sequence (K )nen of {F:}-stopping times with x, < T, one has

sup sup IP’{HXn(/in +0) — X, (kn)|lu > ’y} <e.
neEN0<<s

The following lemma ensures the Aldous condition in a separable Banach space U for the sequence (X;,)nen;
¢f. Lemma 9 in [19].

Lemma 3.4. Let (U,| - ||u) be a separable Banach space and let (X, )nen be a sequence of U-valued random
variables. Assume that for every sequence (ky) of {Fi}-stopping times with r, < T and 6 > 0, the following
condition holds

E [l Xa(kn +0) = Xa(sn)I5] < CO°, (3.8)

for some a,, ¢ > 0 and some constant C > 0. Then the sequence (X, )nen satisfies the Aldous condition.

In view of Lemma 2.5 from [18], Theorem 2 from [19], see also Lemma 3.3 from [5] and Lemma 7 from [19],
we arrive at the following useful theorem regarding the criterion for the tightness in Z. For its proof, consult
Corollary 1 from [19].

Theorem 3.5. Let (u;)r>0 be a sequence of cadlag, Wﬁl*p/(D)—valued stochastic processes such that
i) there exists a constant Ch > 0 such that

SUPE[ sup ||ur(t)||L2(D)] <y,
>0 te[0,T]

T For the Skorokhod topology, we refer to see [1, 27] and references therein.
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i1) there exists a constant Cy > 0 such that

T
su E[/ uth,,, dt| < sy,
supE[ [ Ol ) U] < o

iii) (ur)rso satisfies the Aldous condition in W% (D).
Then the sequence (E(ur))7>0 is tight on (Z,T).

With the help of Theorem 3.5, we prove the tightness of the laws of the sequence {@,} in (Z,T).
Lemma 3.6. The sequence (E(ﬂT))T>O is tight on (Z,T).

Proof. Thanks to the a priori estimates (3.6) and (3.7), we see that assumptions i) and ii) of Theorem 3.5 hold
for the sequence (i;)r~q. Hence it suffices to prove that the sequence (tr)r>o satisfies the Aldous condition in
W12 (D). Note that, we can rewrite (3.2) in terms of w,, i, and B; as

t
Ur(t) =uo,r +U + / divy (|[Vur(8)[P2Vur(s) + f(ur(s))) ds + B (t)
0
=G + T7 () + T3 (¢). (3.9)
First note that, since the term g is independent of time, clearly (3.8) is satisfied for any «,(. In view of

Lemma 3.4, we need to show that 77 (t) and Ty (¢) satisfy the inequality (3.8) for a suitable choices of «, (. Let
(km) be a sequence of stopping times with k,, < T, and 6 > 0. Then, by using (3.6) we have

E“|Tf(/€m+9) T7 (Km ||W - (DJ

- IE[H /nm+9 div, (|Vur(s)[P~*Vu, (s) +

Km

—

(r (5))) dsll gy )
< E[Lim+6 |1Vur(s) P> Vur(s) + _'(UT(S))HLP'(D) ds}
<ce[ [ :’”9 (1906 + e o 1) ]

T ! 1
< COE[ [ (IVuro) o + )l ) ] < CO2.

Thus T7 (t) satisfies (3.8) with o =1 and ¢ = % Again, thanks to It6-Lévy isometry, the assumptions A.3-A .4,
and (3.6), and since Wy?(D) < L*(D) < W17 (D), we see that

]E{HT{ (Km +0) = T3 (Km HW 1P(D)}

Km+0 9

<E| H/ / 2N (A2,d8) 31 )|
150
Ko +0 9
< CE ||/ / 2N (dz,d5)| 72 )|
| \>0

nm-i- 9

SC]E /ﬂ /Z>0||n(ﬂT(s);z)|}L2(D)m(dz) ds]
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< C]E[AZM [ a1 AR @) 0

Pkl 2 2
< CCWE[/ ||UT(S)HL2(D) ds} < CGE[ sup HuT(s)HLQ(D)} < 6.

Kom s€[0,T
Hence T7 (t) satisfies (3.8) with o = 2 and ¢ = 1. This completes the proof. O

3.4. Construction of a martingale solution

Construction of a martingale solution is based on Skorokhod Theorem [14] for a non metric space. Note that
Z is a locally convex topological space and there exist a sequence of continuous functions f,, : Z — R that
separates the points of Z which generates the Borel o-algebra; cf. Remark 2 from [19]. Let N denotes the set
of all extended natural numbers i.e., N := N U {oo}. For any measurable space (S, B(S)), we denote by Mg(S)
the set of all N-valued measures on (S, B(S)) endowed with the o-field Mg(S) generated by the projection
maps ip : Mg(S) 3 u— p(B) € N for all B € B(S). Define N, (dz,dt) = N(dz,dt) for all 7 > 0. For the basic
properties of the stochastic integral with respect to compensated Poisson random measure N , we refer to see
[4, 13] and [25]. Since Myx(R x [0,77]) is a separable metric space, by Theorem 3.2 from [24], the laws of the
family {N,(dz,dt)} is tight on Myx(R x [0,T)).

Define U, = U for all 7 > 0 and Xy = (W'?(D),w).?

Lemma 3.7. The set {L(U;) : 7 > 0} is tight in Xy.
Proof. Note that supIE[HUngVl,p(D)} = E[||U||€v1,p(D)] < 400. Now for any R > 0, the set
>0

Br = {U e W'(D): |[Ullwrs(p) < R}

is relatively compact in Xy and

1
P(|U-llwrr(p) = B) < ZoB[IUrlyin )] < 75

which yields the proof. O

By Lemma 3.6, the set of measures (E(ﬁT))T>O is tight on (Z,7T). Hence, in view of Lemma 3.7, the set
{L(@,,U;,N;): 7 >0} is tight on X := Z x Xy x Mg(R x [0,7T7]). Note that the space X is non-metric space,
and hence our compactness argument is based on the Jakubowski-Skorokhod representation theorem. Moreover,
by using ([19], Cor. 2), see also ([7], Thm. D1), we arrive at the following result.

Proposition 3.8. There exist a subsequence of {7}, still we denote it by same {7}, a probability space (Q, F,P)
and, on this space X -valued random variables (us, Uy, Ny) and (uf,Uf, NF) such that

a). L(uy, Uz, N}) = L(ir,U,N;) for all >0,
b). (uy,Ur,N¥) = (us, U, Ni) in X P-a.s. as 7 — 0,
¢). N¥(w) = N.(@) for all & € Q.

Moreover, by Theorem 1.10.4 and Addendum 1.10.5 from [29], there exist a sequence of perfect functions
¢r : 2 — Q such that

*

ut=1i,0¢,, Uf=U,o0¢,, P=Pog ', (3.10)

5We denote by (Y, w) the topological space Y equipped with the weak topology.
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Let F := (]?t)te[O,T] be the filtration defined by

Fii=o{(ui(s), Ni(s), ui(s)) : 0<s<t}, tel0,T] (3.11)

Note that since N (@) = N, (@) for all @ € Q, the filtration obtained by replacing N; by N, in (3.11) is equal to
F. Moreover, N}, N, are time homogeneous P01sson random measures on R over the stochastlc basis (€2, .7-" ,P.F)
with intensity measure m(dz); ¢f. Section 9 from [7].

Let us define

vk:'&kod)‘r; k:Oalv"'aNa

N-1
’U-r(t) = vk+11[tk,tk+1)(t) te [O,T}7
k=0
N1 (3.12)
v, (t) = ki, b))t € (0,T] with 9.(0) = uo, + U7,
k=0
t ~
B = [ [ n(on(s)s2) Wiz ).
0 J|z|>0
Note that, thanks to (3.10), (3.12) and (3.2), we have, for any k =0,1,--- ,N — 1 and P a.s.,
) . th+1 -
Vg1 — vk — 7 divy (|Vops1 P> Vorgr + f(vig1)) = / / n(vk; )N (dz,dt), (3.13)
|z|>0 Jtg
N-1
Uk+1 . *
( Bt ty) +vk)1[tk,tk+1)(t), t € [0,T) with u*(T) = vy . (3.14)
k=0

Moreover the estimate (3.4) remains valid for v : k = 0,1,--- , N. Furthermore, thanks to (3.6)-(3.7), and
Proposition 3.8, there hold

B[ sup 10 (0lfa)] =E| sup lor @iz < ClluollEaco) + BIT-Iacoy) (3.15)
te[0,T] tefo,T
Bl[65 oo, # oy < B [I0l22() + 10 Wynogmy |- (3.16)

Lemma 3.9. We have the following:
i) uf — uy in Lq(Q; LQ(O,T;L2(D))) forall1 < q <p.
i) vy — uy in L*(Q; L2(0,T; L*(D))).
iii) ur = u, in L2 (Q; L>°(0,T; L*(D))).
Proof. We use the estimates (3.15)-(3.16) to prove the lemma.

Proof of i.) In view of (3.14), (3.16) and the definition of v, in (3.12), we see that the sequence {u*} is uniformly
bounded in LP(Q; L?(0,T; L?(D))) and therefore equi-integrable in L9(); L2(0,T; L?(D))) for all 1 < q < p.
Since P-a.s., u¥ — u, in Z (in particular, u* — u, in L2(0,T;L?(D))), by Vitali convergence theorem we
conclude that i) holds as well.
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Proof of ii). A straightforward calculation reveals that

T
E{/O [Juz (t) — ”T||%2(D) dt] <Cr. (3.17)

Thanks to i), we see that u} — u, in L*(Q; L*(0,T; L*(D))) and hence ii) follows from (3.17).

Proof of iii). Note that, by (3.15), the sequence {uf} is uniformly bounded in L?(€; L>°(0,T; L*(D))).
Since L?(€%; L>(0,T; L*(D))) is isomorphic to the space (L*(Q;L'(0,T; LQ(D))))*, by Banach Alaoglu the-
orem there exist a subsequence, still denoted by {uf}, and Y € L*(Q; L>(0,T; L*(D))) such that for all
¥ € L*(Q; L1(0,T; L*(D)))

E[/OT/Duj(t,x)w(t,x)dxdt} %E{/OT/[)Y(t,x)w(t,x) dedt].

Observe that, thanks to i), u* — u, in L? (Q; L?(0,T; LQ(D))). Since L? (Q; L?(0,T; L? (D))) is a dense subspace
of L?(€; L*(0,T; L*(D))), we conclude that

Y =u, and u, € L*(Q;L>®(0,T;L*(D))).

This completes the proof. O

Lemma 3.10. For all ¢ € Wy"*(D), the following holds

nm]E[/OT(/Ot /DO <n(177(s);z)—n(u*(s—);z),¢>1\7*(dz,ds)‘2dt} ~0. (3.18)

T—0

Proof. By using A.3-A.4, we observe that for any ¢ € L?(D),

B s 006) [ ez

<ol [ [ 1n0e(:2) = o552y mic=) o]
T
< ClolfamB] [ 19,(5) = (s g ]

Note that by i) of Lemma 3.9, u* — wu, in L*(Q, L?(0,T; L?(D))), and the same holds for #,. Hence
_r [t 2

lim E ’ 5. (5): 2) — n(ua(s5—): 2), ‘ dz)ds| = 0. 3.19

B[ [ [ (o) —ntuoy210) [ 0 (319)

Moreover, by the assumptions A.3-A.4 and (3.15) along with the fact that
u. € L2(Q; L>=(0,T; L*(D))), we have

[t 2

E ’;;7*7;, ’dd<0 3.20

[ N0 = ntsoi20) , o [ miaz)as] < (3.20)
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for some constant C' > 0. Furthermore, by using the properties of the stochastic integral with respect to the
compensated Poisson random measure and the fact that N* = N, we have

E|| /0 t /IZ|>0 (n(5-(s):2) - n(u*<s—);z>,¢)L2(D)N*<dz,ds)\2]
- I_E[/Ot /z>0 ‘(77(177(3); z) — U(u*(s—);z),¢) LQ(D)’Qm(dz) ds].

Therefore by (3.19) and (3.20), we have for all ¢ € L?(D)

E&)EH /ot /|z|>0 (77(57-(3); 2) = nlua(s=); 2), (b) L?(D)N*(dz’ds)m =0

and, ]EH /Ot /|Z|>0 (77(177(3);2) — n(u*(s—);z),¢) LQ(D)JV*(dz,ds)‘Q} < C.

Thus, one can use dominated convergence theorem to conclude
B T t - 2
limE[/ ‘// ( Ur(8);2) — u*s—;z,) N*dz,ds‘dt}:
L A A N CCIO R R CA S DRI ACRER
for any ¢ € L*(D). Since W, (D) c L*(D), (3.18) holds true for all ¢ € Wy*(D). This finishes the proof. [J

Define the piecewise affine function

N-1

t — B*(t 1 0.7
( k 1 T( k) (t—tk)“rBi(tk)) [tk,tk+1)(t)’ te [ ! ]
k=0

Lemma 3.11. We have
_ T
B [ 18:0) = b:0) oy ] < O

Proof. Note that for any t € [ty,tr41), we have P-a.s.,

1B7(t) — b7 (t )||2L2(D)

—t b1 2
_ H/ /||>0 N.(dz, ds) k/ /||>0 N.(dz,ds)][72 )

tht+1 9
N, (dz,ds) ||L2(D). (3.21)
|z |>0
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Thanks to It6-Lévy isometry, the assumption A.3; and the estimate (3.15) along with (3.21), we obtain
T
| / 1B:(6) — B2 (1) 3 ]

trh41 )
[ L B0 B0l o

tk+17 tht1

/ / / N, (dz, ds)||L2(D)} dt
150

tk+1_ tht1

/ / / [9+(5) 32 0y (1 A [2[2) m(d2) ds]
|z|>0

<Cr E{/O 15 ()3 py ds] < O.

|/\
H
HOMZ

\ /\

This completes the proof. O
Lemma 3.12. The following holds: for all ¢ € Wol’p(D)

timg B[] (1 0) = . (0), 8) 1] =0, (3:22)
lim E | / T / /lz|>0 (s, ) )N, (dzds). ) ae] =0, (3.23)
e[ [ / (div, (F(5,(5)) = Flu.(s))), 6) ds] dt] = 0. (324)
and there exists G € L (Q x Dp)? such that
[ [ N [ i (90290 (5) = G) ) | ] =0. (3.25)

Proof. We prove (3.22)-(3.25) step by step.
Proof of (3.22): Note that P-a.s., uf — u. in D([0,T}; L2 (D)) and wu, is right continuous at ¢ = 0. Thus, for
any ¢ € WOL”(D) there holds P-a.s., (uj(O), gb) L2(p) (u*(O), q§) L2(D)" Therefore, one can use (3.15) and Vitali

theorem to conclude (3.22).
Proof of (3.23): Notice that, for any ¢ € W, (D)

<bj(t),¢>—</ /||>On(u*(s_,.);Z)N*(dz,ds),@
= () - By(t) + B¢ / /| G )i ). (d2ds), o)

t
< 1l 1050 = B @l + (B30 - [ [ IRCRCRIELAEERRY]
z|>
< Clgllyar iy () = B2 22

+)/Ot/2|>0 <77(177(s,-);2)—n(u*(s_’.);Z)7¢>]\7*(dz,ds)‘.



14 A. K. MAJEE

One can use Lemmas 3.10 and 3.11 to arrive at (3.23).
Proof of (3.24): Since f is Lipschitz continuous, we have

E{/OT ‘ /Ot (div, (f(l_)T(S)) - #(u*(s))),gb) ds‘ dt} < C||¢HW01"’(D)”1_]T — |2 (@ Dy »

and hence (3.24) holds by recalling that o, — u, in L%(Q x Dr).
Proof of (3.25): Thanks to ii) of Lemma 3.9 and the estimate (3.16), there exists a not relabeled subsequence of

{v-} such that Vv, — Vu, in LP(2 x Dy)¢ for 7 — 0. Moreover, since “V’UTFD_QVUT‘;D = |Vu,|P, there exists
G € L? (2 x Dr)? such that |V, |[P~2Vo, — G in LP (Q x Dr)? for the same subsequence and 7 — 0. Thus, it
is easy to conclude that for any ¢ € Wol’p(D)

nmn«:[/oT(/ot (div, (|Vo, P2V, (s) — G(5)), 6) ds’dt} =0,

T—0
i.e., (3.25) holds true. This completes the proof. O

3.5. Proof of Theorem 2.2

In this subsection, we use Lemmas 3.9 and 3.12 to prove existence of a weak solution of (1.1) in the sense
of Definition 2.1 in three steps. Moreover, we show path-wise uniqueness of weak solutions of the problem (1.1)
with respect to the same stochastic basis and a given control.

Step i): We define the functionals for all ¢ € W, (D),

Kr(iir, U.N: 6) = (10, 9) 0 ) + /Ot (div, (|Vur P2V, (s)), ¢) ds
N /0 (diva Flus(5)), 6) ds + (B (1), 6)
K5, U7 NF30) = (6700, 0) 1oy + / (dive (|90, [P Ver (s), 6) ds
N / (v Flor (). 6) ds + (b5(1), ).

K. (uy, Uy, Ny ) = (7VL,k(0),¢)L2(D)+/0 (divy (G(s) + flu(s))), @) ds

+ </ot /z|>0 (us(s= );2)Na(dz, ds), ¢> '

In view of Lemma 3.12, we conclude that

71_1_1’% H’C:(u:a U:,N:, ¢) - ’C*(u*a U*’N*§ d))HLl(Qx[O,T]) =0. (326)

Thanks to the definition of IET(QT, U, N; #) and the equality (3.9), we have: P-a.s.,
(@ (1), 9) L2(D) = K+ (-, U, N;¢) for all t € [0,T]. More precisely,

E[/OT ‘(&T(t),qb)m(D) - ICT(aT,U,]V;qb)‘ dt} —0.
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Since L(uX,U¥, N¥) = L(G,,U,, N;) with N,(dz,dt) = N(dz,dt) and U, = U for all 7 > 0, we directly have

T
| B[ 0.0 ) - 202,07, 52100 at =o0. (3.27)
0
Again, thanks to i) of Lemma 3.9, we see that

lim || (u7(); @) 2y = () 8) L) | 21 oz = 0 (3.28)

T7—0

We combine (3.26)-(3.28) to conclude that P-a.s., for a.e. t € [0,T], and ¢ € W, (D)

—

(u*(t)7¢)L2(D) = (u*(O),¢>L2(D) +/O <diVa; (G(S) + (u*(s)))a¢> dS

([ Lo nians)

Note that, u%(0) = ug , + U} and P-a.s., U} — U, in Xy. Since ug » — ug in L?(D), by using i) of Lemma 3.9,
we infer that u.(0) = ug + Us,. Hence, we obtain

(1:0.9) ooy = 0+ U 0) o+ | (v (6(0) + Flun(s)). 0)
+</0 /IZ>077(u*(5—,-);Z)N*(dz,ds),¢>. (3.29)

Since u, € D([0,T]; L2(D)), (3.29) holds true for all ¢ € [0,T] and all ¢ € W, (D).

Step ii): We wish to identify the function G € L?' (Q x Dy)%. We take the L%-scalar product with vy in (3.13)
and use the identity (¢ —b)a = £ (|a[? — [b]* + |a — b|*) Va,b € R to have

Lo _ _
SEver1lZ2py = okl Zzpy + lows1 = vl Z2py| + TE| [ [Voria[P"*Vogsr - Vogg da
5 (D) (D) .

_ tet1 ~
—E[( / /Z>On<vk;z>NT<dz,dt>7vk+1 o) o] =0 (3.30)

Since

_ IE[( /t’c+1 /Z>O n(vg; Z)N:(dz, dt), vg41 — Uk) L2(D)}

1 1 tr41
= -3 [nvkﬂkanm )] - 3E[ / s 2) V7 (02, 40) )|
t |>0

k

1 tht1
5 / ”kv (dZ dt) (Uk+1 _vk)|‘L2(D):|a
\ \>0
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by summing over k =0,1,--- , N — 1 in (3.30) and using the fact that vy = uX(T), we get

SB[l (D)) | + / [Vor ()2 Vor (1) - Vor (1) do dt

1 Pt g
-3 k3% L2(D) 5 0,7 L2(D) |- :
; ZE / / (ve: )N (dz, db)||2 ] . [Hu + U2 ] (3.31)
k=0 th | \>0
Thanks to It6-Lévy isometry, we see that
N 1_ trt1
B[ [ ot )
k=0 tr | |>0
~ / / In(@- (£); 2) |32 ) m(dz) d]. (3.32)
|z[>0

Again, an application of Itd-Lévy formula ([11], similar to Thm. 3.4) to the functional |lu.(¢)||3 in (3.29) yields

S0l +B[ [ 6 vuyawas] -2 [ [ [ 165y =) s

- §E[Hu0 + U*||§2<D)}. (3.33)

Combining (3.31), (3.32), and (3.33) we obtain

DN | =

B[ 143 (D)) = (O] + B[ | V(O 2V ur(t) - Fen(t) de ]

[ o (5o — It (5 2) ) m(02) ]

< fE[ . G - Vu, dz dt} + %{I’E[Huw + U;‘Hiz(D)} - E[Iluo + U*||2L2(D>} } .

Note that

liminf E [u3 ()32 ) = s (T) 32| = 0,
E[lluo.r + Uz 1220 = E[lluo + Ull3a(p)

and thanks to ii) of Lemma 3.9 along with the assumptions A.3 and A.4, it follows that

//|Z|>0||n ; 2)|[22 1y m(d2) dt %u«:/ /|z|>o|77 s (t-): 2) [ py mld2) di]

Thus, one arrives at the following inequality

lim sup & / Vo (O 2Ver (1) - Vo () dedt] <E[ [ G- Vu, deat] (3.34)
>0 Dr Dr
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We recall that Vv, — Vu, in LP(Q x Dr)? and |Vo,[P~2Ve, — G in L (Q x Dp)?. Note that for any p > 2,

227PIE— (PP < (JEPE - [¢1PTC) - (€ —¢) forany &, ( € RY. (3.35)

Since p > 2, by using the inequality (3.35), there exists a constant C' > 0, independent of 7, such that

C’limsupI_E[/ ’V’UT — Vu*|pdxdt]
Dr

T—0

< limsupIE[/ (|Vv7.|p*2VvT - |Vu*|p*2Vu*> -V (vr — uy) do dt]
Dr

T7—0

< limsupr[/ |V, (8)|P2Vu,(t) - Vo, (t) de dt] - E[/ G- Vu,dz dt} <0,
>0 Dr Dr

where the last inequality follows from (3.34). Therefore, since Vv, — Vu, in LP(Q x D7)? we conclude that

= P
Vv, — Vu, in LP(Q x D7)?. Note that, ||Vv,|P~2Vv,

= |Vu,|P, and therefore, [|[Vv- [P~*Vor || 1 6 x ppya —

1IVtwaP~2 Ve || 1or ( pyya- Hence, by uniform convexity of the space LP (2 x Dy)?, where p/ is the con-
jugate index of p > 2, we conclude that |Vu,|P~2Vo, — |Vu,[P~2Vu, in L (Q x D)% In other words,
G = |Vu,|P~2Vu,.

Step iii): With the identification of G, it follows from (3.29) that the system
o= (Q,]—", P,F, N., u., U*) is a weak solution of the problem (1.1). Moreover, since

L(U?) = L(U,) on W'P(D) with U, = U, and P-as., U — U, in Xy,

we see that 1) in Theorem 2.2 holds. Furthermore, one can use Proposition 3.8 and the estimates (3.15)-(3.16)
to arrive at ii), Theorem 2.2. This completes the existence proof.

3.5.1. On path-wise uniqueness of weak solutions

Let (9, F,P,F,N,u;,U) and (2, F,P,F, N,us,U) be two weak solutions of (1.1) with a given control U.
Let us introduce the convex approximation of the absolute value function. Let 8 : R — R be a C'°° function
satisfying

B0)=0, B(—r)=p(r), B(-r)==F(r), B">0,
and

—1 when r < -1,
B'(r)=<¢€[-1,1 when|r| <1,
+1 whenr>1.

For any ¢ > 0, define 8y : R — R by By(r) = ¥5(%). Then

r
¥

M.
[r| = M9 < By(r) < |r|and [B5(r)] <~ <o, (3.36)

where My = supj,|<; Hr\ - ﬁ(r)| and Mz = supy,<1 [8”(7)].
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We apply It6-Lévy formula to the functional [}, By(ui(t) — uz(t))da along with the integration by parts
formula to have

/ Bo(ur (£) — us(t)) dz
D
= —/ / (IVur [P~2Vuy — [Vug|P7*Vug) - V(ur — uz)(s)By (u1 — uz) dzds

/ / (ui(s,x) f(ug(s,x))) -V (ui(s,z) — ua(s, x)) B (u1 — ug) deds

//>o//ﬂﬂ

n(ui(s—, x); 2) — n(uz(s—, x); 2)) dAdz N(dz,ds)

/ [ / 1= 085 (1 = w2) (5=, ) + A (5, ):2) = n(ua(s-,2): )))

x (n(ui(s—,z);2) — n(ua(s—, z); z))2 dAdxm(dz)ds.

/—\

up —u2)(s—, ) + )\(n(ul(sf,z); z) — n(u2(s—,x);z))>

Again we use the inequality (3.35), and the fact that 5 > 0 to have

— (|Vu1|p72Vu1 - |VU2|p72VU2) . V(u1 — UQ)ﬂg(Ul — UQ)
—C|V(ur — uz)|PBy(ur —ug) <0,

and therefore, we obtain

E / ﬁﬁ(ul(t)—uQ(t))dx}
<[~ [ [ (Flusto.) = o) - Vlua(s,0) ~ uals, )85 an — ua) ]

/ /||>0/ / L= )85 ul(s @) = uz(s, ) + A(n(u (s, x); 2) —n(uz(sw);z)))
x (n(ui(s,z); 2) — U(UQ(S’I);Z))2d/\dwm(dz>d3:|

=A+B. (3.37)

Since £ (r) < %1{‘T|S§} and fis a Lipschitz continuous function, we have P-a.s.,

—

( (u1) — J?(U2)) -V (ui(s, 2) — ua(s, 2)) By (w1 — uz)
M.
< cplur = ugl [V (ur — ug)] 192 Lijus—usl<oy = 0 (9 —0)
for almost every (t,z) € Dr. Moreover

| Fur) = Flu) ||V (ui(s, ) — uz(s, )|B5 (ur — uz) < Mo|V(us — uz)| € L*( x Dr).

Thus, by dominated convergence theorem we conclude that A — 0 as ¢ — 0.
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Next we move on to estimate B. Let
a=uy(s,z) —uz(s,z) and b=n(ui(s,x);z) —nluz(s,x);2).

Then, we have, in view of the assumption A.3,

B:E[/Ot/IZ>O/D/01(1—A)bQ,B,’;(a—k)\b) d\dz m(dz) ds

E[/Ot /|Z>O/D/Ol(1—A)a2ﬁg(a+Ab)(1A|z|2)dAdxm(dz)ds] (3.38)

—

IN

We need to find a suitable upper bound on a8 (a + Ab). Note that 3 is non-negative and symmetric around
zero. Thus we may assume, without loss of generality, that a > 0. Then by the assumption A.3

ui(s,z) — ua(s,z) + Ab > (1 — X*) (uy (s, z) — ua(s, z))
for A € [0, 1]. In other words
0<a<(1—=XA)"Ya+ ). (3.39)

We combine (3.38) and (3.39) to obtain

BgC(A*)]E[/Ot/Z|>O/D/Ol(1A)(a+)\b)2 g(a+)\b)(1/\|z\2)d>\dxm(dz)ds].

In view of (3.36), and the assumption on n that 7(0, z) = 0 for all z € R, we see that for each A € [0, 1]

(CL + Ab)2 g(a + )\b) S |CL + Ab‘1{0<\a+)\b|<19} S |a + Ab‘ S Ll(Q X DT)
for m(dz)-almost every z € R. Again |a + Ab|1{o<|qtrbj<y} — 0 as ¥ — 0 for almost every (s,z) and almost
surely. We apply dominated convergence theorem, along with the assumption A.4 to conclude that B — 0 as
¥ — 0. Let us explain how one can assume, without loss of generality, that a > 0. Observe that if a < 0, then
by setting a := —a > 0, one arrives at the inequality

0<a<(1—M)"Ya—) for Aeclo,1].

Since (3} is non-negative and symmetric around zero, we then obtain

a®Bl (a+ Ab) = @By (@ — \b) < C(\*) (@ — Ab)° Bl (@ — Ab) .

One can give a similar argument, used for the case a > 0, to conclude that B — 0 as ¥ — 0. Putting things
together and passing to the limit in (3.37), we have

E{/D |ui (t, x) —uz(t,x)|dm} =0.

In other words, P-a.s., ui(t, ) = ua(t, z) for almost every (t,z). This yields the uniqueness of path-wise weak
solution of the underlying problem (1.1) with respect to the same stochastic basis. This completes the proof of
Theorem 2.2.
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Remark 3.13. Existence of weak solution and path-wise uniqueness guarantee uniqueness in law due to clas-
sical Yamada-Watanabe technique [30] for finite dimensional case; for the infinite dimensional case, see e.g.,
Theorems 2 and 11 from [22].

Remark 3.14. Thanks to Skorokhod parameterization, see e.g., [3, 10], one can prove the following theorem
as a generalization of Theorem 2.2:

Let the assumptions A.1-A.4 be true and (Q, F.P, {]—"t}) be a given filtered probability space satisfying the usual
hypotheses. Let N be a time-homogeneous Poisson random measure on R with intensity measure m(dz) defined

on (Q,F,P,{F}), and p be a probability measure on L*(D) such that / ®(v) pu(dv) < oo where ®(v) =
L2(D)

\|U||€V1,p(D). Then, for the problem (1.1), there exists a weak solution & = (Q,]}, P, {]:'t}, N, 1, U) in the sense of
Definition 2.1 such that (2.1) holds and u = L(U) on L*(D).

Remark 3.15. In the current paper, we are essentially using [t6-Lévy isometry for the proof. In particular, to
show that TJ (t) satisfies the inequality (3.8), and to identify the weak limit G of the sequences |Vv, [P~2Vo,,

we have used the Ito-Lévy isometry. Therefore, it is not clear whether one can work with Banach setting instead
of Hilbert assumptions.

4. EXISTENCE OF OPTIMAL CONTROL: PROOF OF THEOREM 2.6

The objective of this section is to prove existence of a weak optimal solution of (1.2) in the sense of Definition
2.5 i.e., Theorem 2.6.

Proof. We prove Theorem 2.6 in several steps.

Step I): In view of Theorem 2.2, there exists a weak solution of (1.1) with U = 0, and satisfies the estimate ii)
of Theorem 2.2. Since W is Lipschitz continuous and ug,, € LP(0,T; Wy P (D)), it follows easily that A defined
in (2.2) is finite. Thus, there exists a minimizing sequence of weak admissible solutions

Ty = (Qn,]-'n,]P’n,Fn = {F}, Np, tin, Un) such that A = nll)néo J(my,). Since for each n € N, 7, € U (uo; T'), we

have, P,,-a.s. for all ¢t € [0, T

t t
Un(t) =uo+Up + / divx(|Vun|p_2Vun + f(un)) ds + / / N(tn; 2) Ny (dz, ds)
0 0 J|z|>0

Moreover, since A is finite, one has the following estimates (uniform in n):
SUPEn[HUnHI;VI,p(D)] <C,
n

T
En[ L2 / oIl dt}<c,
sup [ sup [0+ [ (Ol 1] <

where E,, denotes the expectation with respect to P,,.

Step II): By proving Aldous condition for the sequence {u,} in W’l’p/(D) and then applying Theorem 3.5
along with the uniform-estimate (4.2), one can establish the tightness of {L(u,)} on (Z,7). Moreover, due
to the uniform-bound (4.2), and the tightness of the family of laws {L£(N,(dz,dt))} on Mx(R x [0,T7]), the
set {L(un, Np,Uy)} is tight in X. Therefore, by Corollary 2 from [19], there exist a subsequence of {n}, still
we denote it by same {n}, a probability space (Q*, F*,P*) and, on this space X-valued random variables
(u*,U*,N*) and (u}, U}, N}) such that

). L(u}, Uk, N¥) = L(uy,Up, N,,) for all n € N,
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). (ur, U, NY) — (u*,U*, N*)in X P*-as. (n — 00),
iii). Nj(w*) = N*(w*) for all w* € Q*.

The sequences {u}} and {U;} satisfy the same estimate as the original sequences {u,} and {U,} respectively.
In particular,

SUPE*[”U HWlp ] <C,

) T (4.3)
uplE [ sup [0 Ol + [ IOl 1] < €

Moreover, in view of (4.1) and i) of Step II, one can conclude P*-a.s.,

Uy (t) = uo + Uy + / dive (IVuy, ()7~ Vs, (s) + fluy,(s))) ds

/ /| L )N (dz, ds). (4.4)

Step III): Let F* be the natural filtration of (u’, N, u*, N*). Since N, (w*) = N*(w*) for all w* € Q*, N;* and
N* are the time homogeneous Poisson random measures on R over the stochastic basis (Q*, F*,P* F*). Using
the similar arguments as in Lemmas 3.9-3.10 and 3.12 along with step ii) in Section 3.5, one can pass to the
limit in (4.4) and conclude that the WO1 P(D)-valued F*-predictable stochastic process u* satisfies the following:
P*-a.s. and a.e. t € [0,T],

—

(" (8),6) 1y = (0 + U™, ) L2 ) + / (div, (|9 ()"~2Vu* (5) + [(w*(5))), @) ds
/ / o 2)N*(dz,ds), ¢>> V¢ € WrP(D). (4.5)

Since w* € D([0,T); L2 (D)), (4.5) holds true for all ¢ € [0,7] and all ¢ € WyP(D), and hence m* =
(Q*, F*, P*, F*, N*,u*,U*) € U¥(uo; T'). Moreover, (u*,U*) satisfies the estimate (2.1).

)
Step IV): Since 7* € U (uo; T'), obviously A < J(7*). We now show that J(7*) < A. Note that, the mapping

S: L*(D) x W'P(D) + [0, 0]
(u, U) = = war [ T2y + 1U 310 1y

is a measurable, non-negative and lower semi-continuous convex function. Thus, invoking i) — —iii) of step II
along with Fatou’s lemma, we get

I =E| / e (8) = wear 32 o) A+ 10y | + B [0 (" (T))]

n— oo

snminf{E*[ / i (8) = wiar (32 0y At + 103 B0y | + B [0 ;;<T>>J}

n— oo

— lim inf {E [ /0 [tn (£) = wear (8|22 () dt + ||Un||’v’V1,p(D>} +En [ (un(T))] }

= liminf J(m,) = A.

n— oo
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This implies that 7* = (Q*, F*,P* F*, N* u*, U*) is a weak optimal solution of the control problem (1.2), and
U* is an optimal control. This finishes the proof of Theorem 2.6. O
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