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Abstract. The pantograph equation, a specific type of delay differential equation is examined in this
study in its stochastic form. Our main intention is to establish the Wentzell-Freidlin type large deviation
estimates for stochastic pantograph integrodifferential equation. The existence and uniqueness of solution
is established by using the method of successive approximations. We then take up the weak convergence
approach to obtain the main result. The established results are illustrated with examples.

1. Introduction

The Large Deviation Principle (LDP) is the study of events whose probabilities of occurrence are meager.
The frequency distribution of all events, excluding the rare event, remains the same as rare event will exhibit
a significantly larger deviation about the mean. It is concerned with the events that are not captured by the
central limit theorem or the law of large numbers. Though these events are concerned only with the tail
behaviour of probability distributions, they cannot be ignored as they may have the capability of creating
a massive impact on the whole system when they exist. The theory of large deviations’ main application
is in the prediction of rare events, as it helps geologists forecast natural calamities, biologists infer reaction
networks for enzyme kinetics and gene regulation, economists guess the best investment strategies and
many more [5, 28].

Many researchers were fascinated by Varadhan’s eminent monograph [31] that developed the theory
of large deviations. Slightly later, Freidlin and Wentzell [11] made a fundamental work to enhance this
theory and provide a set of hypothesis to illustrate the result. Since then, Wentzell-Freidlin type large
deviations abundantly featured many papers. Sritharan and Sundar [25] investigated the large deviations
for a perturbed Navier-Stokes equation both in bounded and unbounded domain. Mohammed and Zhang
[18] discussed this theory for the multiplicative noise system with history in the diffusion term. Mo and
Luo [17] improved and enhanced the results by Mohammed and Zhang. Inahama [12] established the LDP
for pinned diffusion processes by employing a mild ellipticity assumption. The fundamental principle and
motivation on this theory can be found in many literatures [10, 14, 20, 30].

Ordinary differential equation has a wider role in framing many real world problems in science and
technology. But it is noticed that such equations could not mirror the actual scenarios in the process of
modeling a problem with hereditary properties or with memory. In such a situation, system is designed a
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way better by incorporating a non-local parameter like delay in it. Generally, delay differential equation is
the rate of change of a particular quantity which depends on the same quantity of previous time. Analysis
of delay differential equation is more challenging when compared to ordinary differential equation but on
the account of problem description it gives the substantially refined results.

The functional differential equations have a prominent kind of differential equation with proportional
delay called the pantograph equation. The name was originated in 1851 from the device named pantograph
that is used in the construction of current collection system for an electric locomotive. Then, pantograph
got a complete mathematical framing in 1971 with the prestigious work of Ockendon [19]. In addition,
pantograph equation may contain delay in both constant as well as variable aspects. An approximate
solution for the pantograph equation with proportional delay is obtained in [22] using a semi-analytic
numerical method. Yuan and Song [33] addressed the existence and uniqueness of an exact solution to
construct the exponential integrators for semi-linear stochastic pantograph integro-differential equations
and demonstrated the convergence of the exponential Euler method. For further numerical analysis on this
model, one can refer [21, 23].

As the environment is occupied with lots of random circumstances in a day to day stuff, framing a
system altogether with above mentioned scenarios will allow to have an even more better analysis on the
setup. The inconsistency in the environment leads to randomness, which in turn leads to stochastic systems.
The basic analysis on stochastic model is on the study of probabilistic nature of the considered system. To
get familiar with stochastic system, one may refer [8, 16] and references therein.

This work is based on establishing the LDP for the pantograph equation in a stochastic version. Besides
this analysis, there is a significant amount of literature on various other asymptotic analyses of solutions
by considering the stochastic pantograph equation. Appleby [1] investigated the growth and decay rates
of solutions of the Itd type stochastic delay differential equation, in which the linear drift term has an
unbounded delay and the nonlinear diffusion term solely depends on the current state. In [3], the stochastic
pantograph equation is considered to achieve mean-square convergence of approximations. Such kind of
analysis on this system can be found in [2, 9, 13].

Even though there are many techniques to illustrate the LDP for the system, in this article, method
of weak convergence is adopted. This approach builds up much interest among math enthusiasts and
have some fruitful outcomes on several frameworks. Dupuis and Lipshutz [7] investigated the LDP
for empirical measures of a diffusion in Euclidean space using the weak convergence approach with
the techniques developed and generalised for large deviation problem in [6]. In [15, 24, 26, 27], weak
convergence technique is employed to establish the large deviation for various systems.

The organisation of this work is as follows: In Section 2, a precise setting and few assumptions are
given. The main results on the theory of large deviations are stated as well. Section 3 consists of existence
and uniqueness of considered stochastic pantograph integrodifferential equation using Picard’s iterative
scheme as in [29]. The main result of this work is examined in Section 4, the most important among them
is Theorem 4.1. Examples are provided in Section 5 to emphasize the theory developed.

2. Mathematical Model

Let us see the mathematical foundation needed for our study. Denote by (Q, %, %) a complete filtered
probability space which is assumed to satisfy the right continuity and completeness in a probabilistic sense.
Consider a collection of random variables denoted by R = {x(t,w) : @ € Q,t > 0} called the stochastic
process. For convenience, we suppress the dependency on w € Q) and simply write x(t) throughout the
paper. Consider the stochastic pantograph integrodifferential equation,

dx(t) = f(t,x(t), x(pb), fot K(t, s, x(s), x(ps))ds) it
+ (,x(8), x(pt), fj k(t,5,%(5), x(ps))ds) dW(D), te[0,T], (1)
x(0) = xo,

where pt < tfort > 0and 0 < p < 1, a differential equation with time lag. The delay parameter pt satisfies
pt — oo ast — oco. Furthermore, W(t) is r-dimensional Wiener process on the filtered probability space
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(Q,.Z,P) and the initial condition xy € R?. Let || - || denote the usual Euclidean norm with appropriate
dimension. In addition, the Borel measurable functions f : R* X R x R xR — RY, g : R* X R? x RY X R —
R are continuous and k : R* X R* X R x R? — R?. The drift and noise terms satisfies Lipschitz condition
and linear growth condition, that is, for all x1, X2, X3, ¥1, Y2, y3 € R and t > 0, there exists positive constants
L1, L, such that

If(t x1,x0,x3) = f(t, vy, v, 3l Vgt x1, %2, x3) — g(t, y1, y2, y3)lI
< Li(ller = yall + llxz = vall + llxz — ysll), )

I1f(t x1, 22, x3)l| VN9 (E, x1, X2, X3)I| < Lo(1 + [laca || + [zl + [lxll).- 3)

Let us make one more assumption on the coefficient k: For any x1,x2, 1,12 € R? and 0 < s < ¢, there exists
a non-negative constant 6 such that

lk(t, s, x1,x2) = k(t, 5, y1, y2)ll < O(llx1 — yall + lIx2 — woll). (4)

Also, assume that k(¢,s,0,0) =0 forall0 <s < f.

Let X be a polish space and consider a family of random variables X¢ defined on X. Large deviation
theory deals with the random events A with probability P(X¢ € A) that converges exponentially to 0 as
€ — 0. The rate at which exponential decay of a probability occurs is termed as rate function and is formally
defined as follows:

Definition 2.1 (Rate function). [4] A function I from X to [0, +o0] is called

e a rate function if 1 is lower semi-continuous, which means that the level sets {f € X : I(f) < k} are closed for
any k > 0.

e 1 good rate function if for each k < oo, the level set is compact.

The primary setting in this work is that the Laplace principle and the LDP (for both definitions, we refer to
[17]) are equivalent in Polish space X . We end this section with the following result on the equivalence.

Theorem 2.2. The family {X¢} satisfies the Laplace principle with a good rate function I(-) on X if and only if {X¢}
satisfies the large deviation principle with the same rate function 1(-).

3. Existence and Uniqueness

This section contains the existence and uniqueness of solution of stochastic pantograph integro-differential
equation using Picard’s successive approximation method. Let us have the following lemma to assure the
existence and uniqueness of the solution in the space C([0, T]; R?).

Lemma 3.1. Let assumptions (3) and (4) hold. Then the solution x(t) of the system (1) on the solution space
C([0, T]; RY) satisfies the estimate
E [ sup ||x(t)||2] < (Bllxoll? + BL3(T + 4)T) eBLT+@H4TZI), (5)
0<t<T
Proof. For m > 1, define the stopping time,
™ =T Ainf{t € [0, T] : ||x(b)|| = m}.
Set x,,, () = x(t A T) for t € [0, T] satisfying

t S
xm(t) = X0 +f0 f(S, xm(s)rxm(Ps)rjO\ k(S, u, xm(u)/ xm(Pu))du) I[[O,T’”]](S)ds

t S
+ fo g(s,xm(s),xm(PS), fo k(s,u,xm(u),xm(Pu))du)1[[o,Tm11(S)dW(S)- (6)
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Taking square norm and applying the elementary inequality,
a1+ az + -+ + ag* < q(larl* + |aaf + -+ - + lag ),

we obtain,
2

xn(OI? = 3llxoll® +3

t S
’L f (S/ X (S), xm(PS)/ ﬁ k(s, u, (1), xm(P“))du) I[[O,T’”]](S)d-s

2
+3

t S
Lg(s,xm(s),xm(ps),ﬁ k(s,u,xm(u),xm(pu))du)I[[O,Tm]](s)dW(s)

By using Holder’s inequality and (3),

f s k(s, u, xp (1), X (p1s))du
0

2
]ds

t
[l (DI < 3llxol* + 12TL§f [1 PO + ()l + ‘
0

s 2
+3 fo t!](s,xm(S),xm(PS)/ fo k(5,u,xm(u),xm(PM))du)Il[o,rmn(S)dW(S) :
Note that, by using (4),
fosk(s,u,xl(u),xz(u))du 2 < Tfo||k(s,u,x1(u),x2(u))||2du
< 27%6 sup (I IF + e ()IP)-

0<n<s

Making use of (10), we obtain

t
I ®IF < Bllxol* + 12TL§f (1 + X ($)IP + 6 (ps)l? + 2T26 sup (llxm (I + lem(Pn)llz))dS
0

0<n<s
2

+3

t S
f g(s,xm(S),xm(pS), f k(s,u,xm(u),xm(pu))du)I[[o,m](S)dW(S)
0 0

Taking expectation of supremum and using Doob’s Martingale inequality (refer to[16]), one gets that

t
IE{SUP IIXm(S)IIZ} < Bl + 12TL§f sup (1 + DI + e (p )P
0

0<9<t 0<9<s

+27262 sup (I + ||xnz(P77)||2))ds
0<n<d

¢
+48L§f sup (1 + 12 (O + X (pO)II*
0

0<9<s

+2126% sup (lu(IP + o (prDIP) ).
0<n<d

By simplification, one easily sees that

t
IE{sup ||xm(9)||2} <3|jxol? + 12TL2 f (1 12 sup [xn(9)IP + 4T26 sup ||xm(8)||2)ds
0

0<9<t 0<9<s 0<9<s

t
14812 f (1 2 sup [ln(S)|P + 4726 sup ||xm(8)||2)ds
0

0<9<s 0<9<s

t
<3lxoll* + 12L3(T + 4)T + 12L5(T + 4) f (2 + 4T?6%) sup [l (9)I*ds.
0

0<9<s

6754

(10)
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Finally, Gronwall’s inequality yields

EX sup |xm(OIPY < (3llxol? + 12LA(T + 4)T) 12 T+H@H4T ), (11)
P 2
0<9<T
Thus,
E{ sup [x®)IP} < (Bllxoll> + 12L2(T + 4)T) 2La(T+H@+4THT) 12
P 2
0<d9<t™

Consequently by letting m — oo, we obtain 7 — T a.s. Hence, the solution of the control equation is
therefore limited by a constant. [

Theorem 3.2. Assume that (2), (3) and (4) hold. Then the system (1) has a unique solution on the space C([0, T]; R?).

Proof. Existence: We begin with establishing the existence of solution in suitable solution space. Set
xo(t) = xo and define the Picard iterative processes

xu(t) = xo+ f f (ern—l(s)rxn—l(ps)r f k(s,u,xn_l(u),xn_l(pu))du)ds
0 0

t S
+ f g(s,xn_1<s),xn_1<ps), f k(s,u,xn_1<u),xn_1<pu>>du)dW(s> (13)
0 0

forn = 1,2,...and t € [0,T]. As xo(t) € C([0, T];IR?) is obvious, subsequently induction tends to reach
xu(t) € C([0, T; R?) for n = 1,2,.... Applying the inequality (7) and then using (3), we obtain

t
E { sup ||x,,(\9)||2} < 3llxolP +12L5(T + 4)T+12L5(T + 4)(2 + 4AT*6*)E f sup |lx,-1(9)I*ds
0<9<t 0 0<9<s
t
< o + 1203(T + 4)(2 + 4T?6%) f E ( sup ||xn_1(8)||2) ds (14)
0 0<9<s

where ¢; = 3||xo|* + 12L5(T + 4)T. For any k > 1, from (14)

t
max E { sup ||xn(8)||2} < o+ 1203(T +4)(2 + 4T26%) f max E ( sup ||xn_1(8)||2) ds
1<n<k o0 lsnszk

0<9<t 0<9<s
t
< o+ 1205(T + 4)(2 + 4T6%) f (1E||x0||2 + max E ( sup ||xn(\9)||2)) ds
0 I<nsk \p<9<s
<

t
oy + 1205(T + 4)(2 + 4T?6%) f max [ ( sup ||x,,(3)||2) ds
0 <n<i

0<9<s

where ¢ = ¢1 + 12L3(T + 4)(2 + 4T%6%)E||xo|*T. Then Gronwall’s inequality implies,

2 252
max E sup ||xn(\9)||2 < Cze(lsz(T+4)(2+4T O )T)'
1<n<k 0<9<t

Since k is arbitrary

IE{SUP ||xn(‘9)”2} < 2L (T+HQHAT?)T) (15)
0<9<t
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2
)ds
2

]ds

forall0 <t < T,n > 1. We note that,

llx1 () — xo()II” llx1(£) = xoll*

t S
8TI2 fo [1+||xo<s>||2+||xo<ps>||2+H fo K(s, 1, xo(u8), xo(pu))d

IA

t
+32L§f (1 +[lxo ()| + llxo(ps)II* +
0

s k(S, u, XO(M), XO(P”))d”
0

Taking expectation, we get

Ellx1(f) — xo(t)l* < 8LA(T +4)(1 + (2 + 4T*6*)El|xol*)T = C(say). (16)
We now claim that
t n
Blea® - @ < SO0, 0<t<T, nz0, 17)

where M = 6L%(T +4)(2 +4T?5%). The above estimate provides an error of the approximation to the solution.
Let us show this by induction. Taking (16) into consideration, we notice (17) holds for n = 0. By inductive
assumption, (17) holds for n — 1. Thus, we have

C(Mt)"1
f— 2 —
Blle, ()~ va®F < (18)
Now consider,
t S
xns1 () = xa(DIF < ZH f (f (s,xn(S),xn(pS), f k(s, u,xn(u),xn(pu))du)
0 0
s 2
- f (s,xn_1(5),xn_1(PS), f k(s,u,xn_l(u),xn_l(pu))du))dS
0
t S
+2 f (9 (S/xn(S),xn(PS), f k(s, u,xn(u),xn(Pu))du)
0 0
S 2
- g(s,xn_l(S),xn_l(PS), f k(s,u,xn_l(u),xn_l(pu))du))dW(S)
0
Taking expectation over supremum and applying the inequality (2), it is evident that,
¢
]E{sup ||xn+1(8)—xn(8)||2} < 6LYT +4) f (2 +4T?6%)E sup |1x,(8) — x,-1(9)*ds
0<9<t 0<9<s
C(Ms)"~ 1
= Mf - d
C(Mr)"
) (19)

Thereupon, (25) holds for all n > 0. By Chebyshev’s inequality,

1 1
sup |[xp41(8) — x,(9)I> > ] < —]E[su 151 (8) — 2, (D)% .
[O<SI<)1‘ a®) ®) n’ (1/n?)? 0591; @) ®)
Using (19), and summing up the resultant inequalities,

el s CM"T"n*
ZP[sup I1(9) ~ 2 (O)IP > ] < YT

n= 0<9<t n=0
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where the series on the right side converges by ratio test. By Borel-Cantelli lemma, we conclude that
sup |[xp+1(9) — X, (9P converges to 0, almost surely, i.e., successive approximations x,(t) converge almost
0<s<t

surely uniformly on t € [0, T] to a limit x(f) defined by

n—1
Tim [Xo(t) + Z(xm(t) - xi(t))l = lim x,(f)
i=0
= x(t).

From (13), we get
t S
x(t) = x0+ff(s,x(s),x(ps),f k(s,u,x(u),x(pu))du)ds
0 0

t S
+ jo‘ g(s,x(s),x(ps), j(; k(s,u,x(u),x(pu))du)dW(s) (20)

for t € [0, T]. This completes the proof of the existence of solution.
Uniqueness: Let x(f) and ¥(¢) be the two solutions of (1). Here,

t S
||x(i,‘)—9?(1f)||2 < 2”[0 (f(s,x(s),x(ps),fok(s,u,x(u),x(pu))du)

2

- f (s,f(s),fc(ps), f k(s,u,i(u),a‘c(pu))du))ds
0

t S
f (g(s,x(s),x<ps>, f k(s,u,x(u>,x<pu))du)
0 0

-g (s, X(s), X(ps), fos k(s, u, x(u), J'c(pu))du)) dW(s)

+2

2

Using (2), (4) and Doob’s martingale inequality, we get

t
IE{Sup [lx(8) — 5C(9)||2} < 6L%Tf E sup (|Ix(8) = XIP + lIx(p8) — x(pI)II*
0<9<t 0 0<9<s
+26°T°E sup (ke = 2| + [lxem) - x| ))ds
<n<
+24L%Tf E sup (le(S) — ()| + lIx(p9) — x(p)I
0 0<9<s
+20°T°E sup () =< + tom) - =) )t
<<
t
< 6LYT +4) f (2 + 4T*6%)E sup |[x(8) — %(9)|[*ds.
0

0<9<s

By applying Gronwall’s inequality, we get

E { sup |1x(8) — x(9)||2} =0.

0<d<t

Thus x(t) = (t) for 0 < t < T almost surely. Hence there exist a unique solution on the space C([0, T|; RY). O
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4. Large Deviation Principle

Let us now formulate the large deviation estimate which was first made known by Freidlin and Wentzell
in their work [11]. Consider the stochastic pantograph integrodifferential equation with some perturbation
parameter € in the form,

dxe(t) = f (£, x5(t), x*(p), fot k(t,s,x%(s), x(ps))ds) dt
+ Ve (£, x(t), x*(pb), f(f k(t,s,x¢(s), x*(ps))ds) dW(t), €0, T], (21)
x°(0) = xo.

Since x°(-) is a strong solution of (21), the Yamada-Watanabe theorem [32] states that there exists a Borel
measurable map %€ : C([0, T]; R") — C([0, T]; R%) such that Z¢(W(-)) = x°(-) taking values in a Polish space.
Let the space of all controls be

T
A= {U : v is R"-valued .%;-predictable process andf lo(s, )|[>ds < oo a.s.}.
0

The collection of bounded deterministic controls is
T
Sy = {w € 12([0,T] : R') : f Ip(s)lPds < N}, (22)
0

for N € N and where L*([0, T]; IR") is regarded as the space of all R" valued square integrable functions on
[0, T]. Moreover, Sy is a compact Polish space under the weak topology. Define

Ay ={veA:v(w) €Sy, P-as.t).

Next we frame the sufficient conditions needed to establish the Laplace principle, since the Laplace principle
is equivalent to the large deviation principle in a Polish space. The sufficient conditions, labelled as follows:
(A) Let 9° : C([0, T;R") — C([0, T];R) be a measurable map such that the following two postulates are
true:

(i) Forsome N < oo, define the family {v° : € > 0} C Ay such that v — v (as Sy-valued random elements)
in distribution. Then the solution ¥* (W(-) + % fo ve(s)ds) converges to the solution ¢° ( fo. U(s)ds) in

distribution as € — 0.
(ii) For each N < oo, the set

Ky = {go (f ¢(s)ds) Ly SN},
0

is a compact subset of C([0, T]; RY).

Then the family of solutions {x : € > 0} = ¥°(W(-)) satisfies the Laplace principle in C([0, T]; RY) with the
rate function 7 defined by

I(h) = inf {1 f Tllv(s)||2ds} (23)
{veL2(10, TER ;h=4°( [} v(s)ds)} 2 Jo ’

for each hh € C([0, T]; RY).
To proceed with the main result, the following controlled equation correlated with the system (1) is devel-
oped.

dz¥(t) = £ (,20(1), 22 pt), [; k(t,5,2%(s), 2 (ps))ds) dt
+9 (1,22, 2% (pt), [ K(t,5,2%(s), 2¢ (ps))ds) p(t)dt, te€ [0, T, (24)
z¥(0) = xo,

where z¥(t) denotes the solution.
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Theorem 4.1. Assume (2)-(4) hold. The family {x¢(t)} which is the solution to (21) satisfies the LDP on C([0, T]; RY)
with good rate function

T
I(f)zinf{%fo ||z,b(t)||2dt;z¢’=f}

where € L*([0, T, R), otherwise I(f) = co.

This work’s primary result is the theorem stated above. Proving this theorem to illustrate the LDP is
the same as establishing the earlier-mentioned condition (A). Next, we formulate the following controlled
stochastic equation with perturbation in order to verify the condition (A).

das, (1) = f (£, x5.(8), 5. (pt), fot K(t,5, %5, (5), X5, (ps))ds) dt
+ (6,25 (1), X5 (pt), [y k(5,35 (5), %5 (ps))dls ) o (1)t 25)

+Veg (£, x5 (£), x5 (pb), fot K(t,5,X5.(5), x5 (ps))ds) dW(b), ¢ €[0,T],
x5 (0) = xo.

Then there exists a unique solution represented by
t
%0 = w0+ [ f(s,x;(s),x;(ps), [ k(S,u,x;(u),xie(}?u))du)ds
0 0
t
" f g(s,x;(s),x;(ps>, f k(s,u,x;(m,x;(pu))du)ve(s)ds
0 0

t
+ Ve f 9(Sfx§e(5),x§e(PS), f k(s,u,xf,e(u),x;(pu))du)dW(s). (26)
0 0

The following lemma states the boundedness of solution and it is required to show the desired result.
Lemma 4.2. Let assumptions (2)-(4) hold. Then the solution xi.(t) of the system (25) on the solution space
C([0, T); RY) satisfies the following estimate:
E [ sup ||x;(t)||2] < (410l P+16L3(T + 4e))e1OLT+aA+NT) (27)
0<t<T

We omit the proof here, since the estimates for the solution can be obtained as done earlier by applying the
assumptions made on the drift and noise coefficients.

4.1. Compactness
First we prove (ii) of condition (A).

Lemma 4.3. Define 9° : C([0, T]; R") — C([0, T]; RY) by

¥, if x = fo. Y(s)ds forsome 1 € L*([0, T]; R"),

0, otherwise. (28)

4°(x) = {

Then for each N < oo, the set

Ky = {go (f 1p(s)ds) e SN},
0

is a compact subset of C([0, T]; R?).
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Proof. The solution of (24) is represented as
t S

/() = xo+ f f (s,zl’”(S),Z‘/’(PS), f k(s,u,Z‘P(u),Z“”(Pu))du)ds
0 0

t
+ f 9(5,Z¢(S),Z¢(PS), f k(s,u,Z“b(u),zw(Pu))du)lP(S)dS' (29)
0 0

Let us assume 1" converges weakly to ¢ as 1 — oo in S5. We consider the following to obtain the continuity,
Py — oV — t P U ) Y P
zV () — z¥(t) fo {f (s,z (s),z (ps),fo‘ k(s,u,z¥ (u),z (pu))du)
- f(s, z¥(s), Z‘P(ps), fs k(s, u,z¢'(u),z¢’(pu))du)} ds
0
t S
- f g(s, 2" (s),2%" (ps), f (s, 1,2V (u), 2" <pu>>du) [4"() — Y(9)]ds
0 0
t S
+ fo {g (s, z¥"(s), z¥" (ps), fo k(s,u,z¥" (1), 2" (pu))du)
-g (s, z2%(s), 2% (ps), f s k(s, u, Z‘b(u),Z“”(Pu))du)} P(s)ds. (30)
0
Take
SOE f g (S, 2¥(s),2%" (ps), f k(s, u,2%" (), 2% (W))du) [¥"(s) = ¢(s)]ds. @31)
0 0

By Holder’s inequality and linear growth condition, we have

Ic* @l

"]:g(s, zw(s),z‘/’"(ps), fos k(s, u,z‘/’"(u), zw(pu))du) [Y"(s) — Y(s)]ds

t s 2 1/2 ¢
( f g(sfzw(S),Z‘”"(PS), f k(s,u,zl’”"(u),zw"(;m))du) ds] ( f ||¢”<s>—¢(s)||2ds)
0 0 0

< Constant < co. (32)

1/2

IA

Since " — 1) weakly in L2([0,T] : R"), Arzela-Ascoli theorem implies that {C"(t)} converges to zero for each
t, thus we have

lim [IC"(#)II = 0. (33)

By applying the Lipschitz condition (2) on (30),

t
124" (1) — ¢ ()l < T ()l + Ly fo (||z4’”(s)—z¢(s)||+||z¢”(ps>—z¢<ps>||

+H f S(k(s, u,z¥" (u), 2" (pu)) — k(s, u, z¥ (1), 2V (pu)))du )ds
0

Ly fo (nz‘“ ) = 22 + 2" (ps) - 22 ps)l

+ ’

f S(k(s, u, 2" (1), 2" (pu)) = kis, u, z¥ (), 2% (pu)))du )III,D(S)IIds.
0
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Using (4), we get
t
I2¥" () =¥l < IO+ Ly f (||z4’” (s) =2Vl +11z¥" (ps) — z¥ (ps)l
0

+ sup OT(I2¥" (1) - 2l + 12 (o) = 2 )l s

0<n<s
t
oLy [0 =GN+ 1 ) o

+ sup OT(I2"" (1) = 0l + 127" (o) = 2/ i) J 190l

0<n<s

Taking supremum on both sides, we obtain

sup |12 (8) =z (9)Il < sup [IC"()I] + L1f0 sup (IIZW(S) =2/l +112¥" (p9) 2 (pI)ll

0<9<t 0<9<t 0<9<s
+ sup ST(Iz¥" () — z¥ (Il + 1Iz¥" (pn) — Z“b(pn)ll))(l + [[Y(s)ll)ds
0<n<d

t
< sup [IC"(O)II + Ly fo (2+20T) sup |12 (8) = 2 (DII(L + llyp(s)IDds.

0<9<t 0<9<s

Finally by means of Gronwall’s inequality, one sees that

sup [z (9) - 2!l < (Sup IIC"(S)II) L1 (2+20)(1+ VN)D), (34)
0<9<t 0<d<t

Combining the above estimate with (33), compactness of Ky is obtained. [

4.2. Weak Convergence
Lemma 4.4. Forsome N < oo, define the family {v° : € > 0} C Ay such that v° — v (as Sy-valued random elements)
in distribution. Then the solution 4° (W(~) + %E fo' ve(s)ds) converges to the solution 4° ( fol v(s)ds) in distribution

ase — 0.

Proof. Consider v* — v in distribution in Sy. Now, we try to prove that the weak convergence of solutions,
i.e., the solution of (25), x{. converges to the solution of (24), z° in distribution as € — 0. Take x°(t) =
X () = 2°(8),

(%

v = [ t {f(s,xze<s>,x;e<ps>, [ k(awx&(u»x&(pu))du)
- f(s, 26,209, [ Koz, z”(pu»du)} s
al | {g (s,x;<s>,x§e<ps>, [ (s 1,5, x;;(pu))du)
- g(s,zv(s»z”(ps» [ xs wz%u»z%pu»du)} 0 (5)ds
! tg(s,z%s), 29, [ ks 200, z”(pu))du) [#£(5) — o(lds

t S
+e jo‘ g(s,x;(s),xf,g(ps), fo k(s,u,xf,g(u),xf,g(pu))du)dW(s). (35)
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Put,
t S
¢ = f g (S, z2°(s), 2°(ps), f k(s, u, Z”(H),Zv(PH))du) [0°(s) — v(s)]ds. (36)
0 0
Taking square norm on both sides and using (3), we get

¢ s 2 ¢
ICOR < ( fo g(s,z%s),zv(ps), fo k(s,u,zv(u),zv(pu»du) ds]( fo ||v€<s)—v(s>||2ds)

< oo, (37)

As a consequence, C¢(-) converges to zero in distribution as € — 0. Further, by means of (7) and Holder’s
inequality, (35) becomes,

t
IEBIF < 4IIC€(t)I|2+4Tf0

f (s,xf)e(s),xf,g(ps), f k(s,u,xf,g(u),xf,e(pu))du)
0

2
ds

- f (s, z°(s), z°(ps), f S k(s, u,z”(u),z”(pu))du)
0

t
+4T f
0

- g(s, z°(s), z°(ps), fs k(s,u,z°(u), z”(pu))du)
0

g(s, X5e (), X5e (ps), f S k(s, u, x5 (), xf,s(pu))du)
0

2
[ (s)IIds

2
+4e

t
f 9(s,x§e(s),x§e(ps), f k(s,u,xf,e(u),x;@u))du)dW<s)
0 0

Using (2), we get

t
ISP < 4D + 12TLff0 (IIX;(S) = 2P + IIx (ps) = 2° (ps)I?

2

| [ s 1, ), 25 10) ks 1,220, 2| )1+ 1P
+4¢ f;g(s, Xge(S), X5 (ps), fos k(s, u, x5 (1), ng(pu))du) dW(s) 2. (38)
We know that,
H fo (5252 k12| <T fo ke 5, 1(5), 22—kt 5, 31 6),ya(e)| s
<2T%9" sup (ks () = yr@)IP + o () = yo()I?)
Equation (38) becomes, N
bR < AR et [ (14,9~ G + 11, () — ol
2125 sup (1 () 2 WIF + 1 () = = uoIP) 1+ o P
t s )
e [ g(s, 0509, [ ko), x&(pu»du) awe)|| . (39)
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The Doob’s martingale inequality allows us to bound the stochastic integral on the right side of the above
inequality, described in the following:

¢
E { sup ||1<€(\9)||2} < 4E { sup IICE(S)HZ} + 12TL%f (2 sup [|xg(9) — 2 (9|7
0<9<t 0<9<t 0 \ 0<9<s
+ 4T?5” sup [Ix. () — z”(8)||2) (1 + [[l°)IP)ds
0<9<s
S S 2
+4€ sup g(s, X5e(5), X5e (pS), f k(s, u, x5 (1), xf)s(pu))du) ds
0<8<t Jo 0
<

t
4F { sup ||cf(9)||2} +12TL2 fo (2 +4T26%) sup [[k*(9)IP(L + [[o°(s)|[*)ds

0<d<t 0<9<s

t
+16€L3 f sup 4(1 + XS (O + xS (pO)IP +2T26% sup ([lxs I + ||x§€(p17)||2))ds.

00<9s<s 0<n<3d

Then, Gronwall’s inequality yields,

¢
IE{sup ||1<€(\9)||2} < {4]E(sup ||C€(9)||2) + 166L§f (1 + (2 +4T%5%) sup ||xf,€(8)||2) ds}
0

0<d<t 0<9<t 0<9<s

t
X exp (12TL§(2 +4T%6%) fo 1+ ||v€(s)||2)ds) ) (40)

By the virtue of (37) and the Lemma 4.2, we conclude that the solution x{. weakly converges to the solution
z’ in distribution as € — 0 and hence the lemma is proved. O

5. Example

Example 5.1. Consider the following stochastic pantograph integrodifferential equation with multiplicative
noise,

dx<(t) = £ (£,2°(8), x(pb), [; k(t,5,3°(5), %< (ps))ds) dit
+eg (t, XE(t), X (pt), fot k(t, s, x°(s), x° (ps))ds) dw(), telo,6], (41)
x(0) = xo,

where
pt

f = —[(1) (1)](1+308x6(t))+|:3 8]x€(pt)+[é ?][) x(s)ds,

08 0 1 o] (™
— € € d,

g [0 1]x<pt>+[0 1] s
g

Xg = 7|

Select p = 1/2. The following figures demonstrate that as the perturbation parameter € — 0, the state
variable exhibit a smoother graph. Let us consider the control v € L*([0,6];R) and the corresponding
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Figure 1: State trajectories for a different perturbation

controlled equation is
v 10 o 2 0], 1 0f ot ,
dz (t)=(—[0 1](1+308.z (t))+[0 0]z(pt)+[0 1] 15 z(s)ds)dt

+(°'8 O]Z”(Pt)+[(1) ﬂfo’”z%s)ds)v(t)dt, te(o,6] 2
z°(0) = [g],

0 1
where z is the unique solution of the above system. Then the rate function 7 : C([0,6];R?) — [0, 0] is
defined as

)
I(p) = inf{% fo |v<t>|2dt},

where the infimum is taken over v € L%([0, 6]; R) such that z° = @, I (¢) = o, otherwise.

Example 5.2. Consider the stochastic pantograph integrodifferential equation
dxé(t) = (sin(xe(t) + x¢(pt)) + fot cos(x€(s) + xe(ps))ds) dt + Ve(1 +»)dW(), tel0,T], 43)
x¢(0) = 0.2,
where p = 1/2 and W(t) denotes one-dimensional Brownian motion.
Let us consider the control to be v € L?([0, T];R) and the controlled system corresponding to (43) is
represented as,
{ dz*(t) = (sin(z"(t) + 2°(pt)) + fot cos(z’(s) + 2°(ps))ds) dt + (1 + P)o(t)dt, te[0,T], (44)
zY(0) = 0.2.

The coefficients of the system (43) satisfy the assumptions made earlier and so the LDP holds with the rate
function 7 : C([0, T]; R) — [0, +co] defined by

2
ds, if p € LZ([O, T];R), (45)

) = { LI|(452 - inps) + ppo) + [ cos(p(u) + p(pu)dn) iz

oo, otherwise.
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where z°(t) is represented as

t S t
Z°(H) =02+ [) (sin(z”(s) + z%(ps)) + [) cos(z’(u) + z”(pu))du) ds + f(; (1 +s%)v(s)ds,

which is the unique solution of (44).
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