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Abstract
This paper investigates the existence and uniqueness of solutions for a general class
of impulsive and switched hybrid stochastic delay systems. Due to the impulse effects
and time delay, solutions of an impulsive and switched hybrid stochastic delay system
have to be formulated and considered to be evolving in the space of piecewise continuous
functions on the delay interval. The basic theory established here can also be applied to
impulsive stochastic functional differential equations as a special case.
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1 Introduction

Impulsive differential equations or impulsive dynamical systems model real world processes
that undergo abrupt changes (impulses) in the state at discrete times [9]. Particularly, im-
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pulse control and stabilization as a powerful tool to achieve stability for dynamical systems
that can be highly unstable, in the absence of impulses, has gained increasing popularity
and found successful applications in a wide variety of areas, such as control systems, control
and synchronization of chaotic systems, complex dynamical networks, large-scale dynami-
cal systems, secure communication, spacecraft maneuvers, population growth and biological
systems, neural networks, ecosystems management, and pharmacokinetics (see [10] and ref-
erences therein). Impulsive dynamical systems can be naturally viewed as a class of hybrid
systems (see, e.g., [5]) that consist of three elements: a continuous differential equation, which
governs the continuous evolution of the system of between impulses; a difference equation,
which governs the way the system states are changed at impulse times; and an impulsive law
for determining when the impulses occur.

While the area of impulsive delay differential equations is still an interesting and challeng-
ing theoretical subject yet to be fully developed [1, 9], recent interest has been shown in the sta-
bility analysis of impulsive stochastic systems with-time delay (see, e.g., [4, 14, 15, 16, 17, 18])
and impulsive stabilization of stochastic delay systems [10]. However, little attention has been
paid to the existence and uniqueness of solutions for such systems.

The aim of this paper is to establish some existence and uniqueness results for a general
class of systems that may exhibit all the hybrid characteristics of impulse effects, switching,
stochastic dynamics, and time delays. As in the deterministic case, one of the major difficulties
encountered here is caused by a fundamental difference that impulse effects bring to the studies
of delay differential equation, which is that, due to the impulse effects, solutions of impulsive
delay differential equations are no longer continuous functions of the time and hence they
have to be considered to be evolving in the space of piecewise continuous functions. This
key difference causes a myriad of problems when studying some basic properties of impulsive
delay differential equations [1, 11]. These problems naturally carry to the stochastic setting
and are the main issues to be addressed in this paper. The basic theory established in this
paper can also be applied to impulsive stochastic delay differential equations as a special case.

2 Formulation

Let ZT denote the set of nonnegative integers, R™ the n-dimensional real Euclidean space
, and R™™ ™ the space of n x m real matrices. For x € R", |z| denotes the Euclidean
norm of z. For A = (a;;) € R™*™, define |[A| £ \/trace(ATA) = \/Z?:l >oimy laij|? and
Al £ \/Amax(AT A), i.e. |A| and ||A|| denote the Frobenius norm and spectral norm of the
matrix A, respectively.

For —o0 < a < b < 0o, we say that a function from [a,b] to R™ is piecewise continuous, if
the function has at most a finite number of jump discontinuities on (a, b] and are continuous
from the right for all points in [a,b). Given r > 0, PC([—r,0];R™) denotes the family of
piecewise continuous functions from [—r,0] to R”. A norm on PC([—r,0];R™) is defined as
9]l £ sup_,.«s<q |¢(s)| for ¢ € PC([—r,0]; R™). For simplicity, PC is used for PC([—r, 0]; R™)
for the rest of this paper. It is easy to see that, although equipped with the norm | - ||, the
space PC is not a Banach space. Let © be a finite subset of (—r, 0], and, by PC[©], we denote
a subspace of PC, which contains functions that are continuous on [—r,0]\© and may have
jump discontinuities at the set ©. Clearly, PC[O] is a Banach space with respect to the norm
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|| - ||. Suppose that z is a piecewise continuous function from R to R™. For any ¢ € R, let x;
be an element of PC defined by z,(0) := x(t +6), —r < 6 <0.

Let (©, F, P) be a given complete probability space with {F;}:>0 as a filtration satisfying
the usual conditions, and W(t) be an m-dimensional standard Wiener process defined on
(Q, F, P) and adapted to {F;}i>0-

Definition 2.1. By a PC-valued random variable, we mean a mapping & : Q — PC[O] that is
F/B[O©]-measurable (or simply F-measurable), where O is a finite subset of (—r,0] and B[O]
is the Borel o-algebra of PC[O]. A PC-valued stochastic process is a collection of PC-valued
random variables indexed by a set T, i.e. a collection {¢:}ter, where each ¢, is a PC-valued
random variable.

For p > 0 and ¢t > 0, let 'CIJ)% denote the family of all F;-measurable PC-valued random
variables ¢ such that E (||¢||”) < oo. Let ﬁl}to be the family of PC-valued random variables
that are bounded and J;-measurable. Let £!([a,b];R"™) denote the space of all R"-valued
Fi-adapted processes {f(t)}a<t<p such that ff |f(t)|dt < o a.s. and L2([tg, T]; R™*™) the
space of all R"*™-valued F;-adapted processes {g(t)}o<t<p such that f; lg(t)]?dt < oo a.s.

Let V. and N be two arbitrary index sets. Consider the impulsive and switched stochastic
delay system:

dz(t) = fi, (t,ze)dt + gi, (£, 20)dW (t), t € [ty,try1), ir €ENoy, keEZT, (2.1a)
Az(t) = I; (t,x-), t=tg, jir €Ny keZT\{0}, (2.1b)
Ty, =&, (2.1c)

where &, the initial data, is a PC-valued random variable; the PC-valued stochastic process
x4— is defined by x;-(s) = z(t + s), for s € [-r,0), and x;—(0) = x(¢t~), where z(t7) =
lim,_,,~ x(s); for each i € N and j € Ny,

fi: Rt xPC—R", g : Rt xPC—R™" [;: R" xPC—R"
In (2.1), the sequence of triples {(tx,ix,jx)} together imposes the following:

(i) a sequence of indices i to switch the right-hand side of (2.1a) among the family {f; :
i € N}

(ii) a sequence of indices jj to select the impulse functions I;, from the family {I, : j € Ny}
to reset the system state according to the difference equation (2.1b); and

(iii) a sequence of discrete times ¢y, called the impulse and switching times (except the initial
time #o'), to determine when the switching and impulse occur.

Besides the family of functions {f; : ¢ € N .} and {I; : i € Ny}, which govern the continuous
dynamics and the discrete dynamics of system (2.1), respectively, it is expected that properties
of solutions to system (2.1) (e.g. the boundedness properties to be investigated in this paper)

1While a switching mode is assigned by i at t = to, we do not consider a solution to instantly undergo an
impulse at the initial time tg.
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can also be highly affected by the sequence of triples {(¢,ix, jx)}, which we call an impulsive
and switching signal. Given an impulsive and switching signal {(ty,x, jx)}, we can define

o(t) :=ig, tE€[th,trr1), k€EZT. (2.2)

We call o a switching signal, which is a function from [tg, 00) to N,. While the formulation in
system (2.1) emphasizes the impulsive and switching signal {(¢x, ix, jx)} as a whole, defining
o by (2.2) enables us to rewrite equation (2.1a) as

dz(t) = fo(t,x)dt + go (8, x¢)dW (t), t > to, (2.3)
and can simplify the notation in the following definition for solutions to system (2.1).

Definition 2.2. For 0 < ¢ty < T' < oo and a given impulsive and switching signal {(tx, ix, ji) }
an R"-valued process {x(t) }+,—r<i<7 is called a solution to system (2.1) on [tg, T, if it satisfies
the following:

(i) x(t) is continuous at t € [to, T]\{tx: k € ZT} and right-continuous at ¢t € [to,T] N
{tk ke ZJF},

(i) {xt}eo<t<T as a PC-valued process is Fi-adapted;

(iti) {foe)(tzt)}o<e<r € L([to, T R™) and {go 1) (t, 24) }ro<t<r € L([to, TI;R™™), where
o is defined by (2.2);

(iv) x4, = € and, for any ¢ € [to, T}, it holds with probability 1 that

t

x(t) = g(tO) + fcr(s)(s»xs)ds +/ ga(s)(s ms dW Z tkaxt

to to<t, <T

A solution {z(t)}i,<t<r to (2.1) on [to,T] is said to be unique, if any other solution, say
{y(t) }ro<t<T, to (2.1) on [tg, T] is indistinguishable to {z(t) },<i<1, i-€.

P{x(t) = y(t), Vt € [to, T]} = 1.

An R"-valued process {z(t) }1,<i<oo is called a solution to system (2.1) on [tg, 00), if, for any
T > 0, the restricted process {x(¢)}+,<t<7 is a solution to system (2.1) on [to, T].

3 Existence and Uniqueness

In this section, existence and uniqueness of solutions of system (2.1) are investigated. Before
stating the main result, we introduce an assumption on the functionals f; and g; in system
(2.1), which is a typical assumption proposed for considering existence and uniqueness of
impulsive delay differential equations [1, 11].

Definition 3.1. A functional f : Rt x PC — R"™ (or g : Rt x PC — R™™) is said to be
composite-PC on [ty, T], where 0 < tg < T < oo, if, for each function z that is piecewise
continuous on [ty — r, T, the composite function f(¢,x:) (or g(¢,z:)) is piecewise continuous
on [tg, T).
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Lemma 3.1. Let {z(t) }1,—r<i<T be a process satisfying
(i) x(t) is piecewise continuous on [to,T] and {z(t)}i,<i<T is Fi-adapted; and
(11) x4, is a PC-valued F,-measurable random value.

Then {x;}i,<i<T as a PC-valued process is Fi-adapted.

Proof. Let t € [tg, T] be arbitrarily chosen and fixed. We shall show that x; as a PC-valued
random value is Fi-measurable. By Definition 2.1, we have to show that there exists a finite
set © in (—r,0] such that the mapping x;, : @ — PC[O] is F,/B[O]-measurable. Since £ is a
PC-valued F,-measurable random value, there exists a finite set ©' in (—r, 0] such that ¢ is
an Fy,/B[©']-measurable mapping from 2 to PC[O']. Moreover, let ©” be the set of points
of discontinuity of x(t) on [tg, T]. Define

O={se[-r0:t+s5€0” or t+s—t)€O'}.

We claim that x; defines a mapping from Q to PC[©] and it is F;/B[O]-measurable. The first
part of the claim is obvious, since x;(s) can be discontinuous at s only if ¢ 4+ s is a point of
discontinuity of x(t) or t + s — o is a discontinuity point of £&. To show that x; is F;/B[O]-
measurable, notice that PC[O] is a separable Banach space. Hence any open set in PC[©] can
be written as a countable union of closed balls of the form

B(¢,e) = {v € PC[O] : [l¢ — ¥l <€},

where € > 0 and ¢ € PC[O]. It suffices to show that the inverse image of each B(¢,e) under
the mapping z;, denoted by z;'(B(¢,¢)), is contained in F,. By right-continuity of the
elements in PC[O], we can rewrite B(¢,¢) as

B(g,e) = [ {v € PCO] : [1h(sm) — d(sm)| < €},

m=1

where {s,,, },~_, is a sequential representation of all the rational numbers in [—r, 0]. Therefore,

z; ' (B(g,e)) = ﬂ {weQ: |zt +sm)—d(sm)| <et 2 ﬂ A

Since {x(t)}t,<i<T is Fe-adapted, we have A, € Fiys,, C Fy, if t + s, > to. To show that
Ay, € Fy still holds for ¢ + s, < tg, define, for each s € [—r,0], a mapping e, : PC[®'] — R"
by es(¢) = ¢(s), i.e. evaluating ¢ at s. It is easy to see that, for each s € [—r,0], the
mapping e, is continuous. Since £(s)(:) = es o &, it follows that £(s)(-) : © — R™ is Fy,-
measurable for each s € [—r,0]. Hence, if t + s,, < to, we still have A,, € Fy, C Fi, since
2(t+ sm) = &t + sm — to) and &(s)(+) : Q@ — R™ is Fy,-measurable for each s € [—r,0]. The
proof is complete. O

Theorem 3.1. If

(i) for each i € N. and j € Ny, fi(t,$), gi(t,$), and I;(t,¢) are Borel measurable on
[to, T] x PC[®], for each finite subset © of (—r,0], and f;(t, ) and g;(t, p) are composite-
PC on [to, T);
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(ii) there exists a positive constant K such that for (t,¢,v) € [to, T] x PC x PC and i € N,

and
|fi(t, 0 + lgi(t, 0)* < K*(1 + [|6]|*); (3.2)

(#ii) & is a PC-valued Fyi,-measurable random value,
then there exists a unique solution to system (2.1) on [to,T)].

Proof. Throughout this proof, let {(¢x, ik, jx)} be a given impulsive and switching signal. The
proof is completed in the following procedure (a)-(d).

(a) Uniqueness. Suppose tg < t] <tg < -+ <t, =T, where ¢y, for k=1,2,--- ;m—1, are
the impulse and switching times between tg and T. We let t,,, = T to simplify the notation; if
there are no impulses between ty and T', we can still take ¢t; = T and the following argument
holds with the same notation. Let x(¢) and y(t) be two solutions to (2.1) on [to, T]. We first
show that

E (|lz¢ — ye]|*) =0, Vt € [to, t1).

Define, for N > 0 and t € [tg,t1), that

(1) = Lot sl Vlysll < N, Vs € [to, 1,
XN 0 otherwise.

)

It is clear that xn(t) = xn(t)xn(s) for s < t¢. Therefore, for t € [to,t1),

o (Of(t) — ()] = xN<t>{ | )io,0) = fiuls s

to

+f m(s)[gio(s,m—gif)(s,ys)]dvv(s)}, (3.3)

to

where ig = o(tg). By the Lipschitz condition (3.1), for s € [to, 1),

XN (8) ([fio(8:25) = fio (8, y)] 4 1Gio (8, 25) = 9o (8,y5)]) < Kxn ()]s — ysl| <2KN. (34)

Using (3.4), Schwarz’s inequality, and Doob’s martingale inequality on (3.3), we can show
that, for t € [to,tl),

E(w(t)ﬂxt—ytu?)=E(XN<t> sup x(s)—y<s>|2)

t—r<s<t

<k (s (o)) - w0l )

t—r<s<t
t
<2t —to+4)K* | E (XN(S)Hxs - ys||2) ds,

to

which, by Gronwall’s inequality, implies that

E (XN(t)Hl‘t - Z/t||2) =0, t€l[to,t1).
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Letting N — oo, the monotone convergence theorem implies that
E (llz; — yel?) =0, t€ [to, t1).

Therefore, x(t) = y(t) a.s. for t € [to,?1). Since x(t) and y(¢) both have continuous samples
on [tg,t1), we have
P{z(t) =y(t), Vt € [to,t1)} = 1.

At t = t1, we consider two cases. If ¢1 is not an impulse and switching time, then z(¢1) = y(t1)
a.s. by continuity of solutions at t = ¢1. If ¢; is an impulse and switching time, then

w(ty) = w(ty) + Iy (b, o) = y(t7) + 1, (b - ) = y(h), - as.

Therefore,
P{xz(t) = y(t), Vt € [to,t1]} = 1.

Note that now we have z;, = y;, a.s. and the previous argument can be repeated on [t1, ts]
and, by induction, on [tg, txy1) for k=1,2,--- ;m — 1. Hence

P{x(t) =y(t), Vt € [to,T]} = 1.
(b) Existence on [to,t1] (if E (||¢]|?) < o0). We first assume that E (||£[|?) < co. The

general initial data will be treated in part (c). Define, for n > 1 and ¢ € [to, t1],

t t
x(n>(t):g(to)+/ fio(s,xg"*))dw/ Gio (5, 207D dW (s), (3.5)
to

to

with (9 (¢) = £(t) on [to, t1], and J:EZ) = &. Tt is easy to see that the following conditions (to
be referred to as conditions (A)-(C)) hold for n = 0:

(A) {xﬁ”)}togml as a PC-valued process is Fi-adapted;

(B) {2 (t)}s,—r<t<t, is piecewise continuous on [ty — r,to] and continuous on [to,#;]; and
(€) ]E( e ||x5")||2ds) < .

Assume, by induction, that {2(")(t)};, _r<i<s, satisfies conditions (A)-(C) for some n > 0.
Then by the linear growth condition (3.2),

t1 ty
B ([ (o5 ) < K20 —t0) + K% ([ el Pas) <o
to to

t1 t1 2
/ oo (5,2 [ds < KB —a </ (14 ||a;g")||2)ds) <0, as.
to to

Therefore, the integrals in (3.5) are well-defined. Tt follows that {x(™ ™V (#)}; <i<r, is Fi-
adapted and continuous on [tg, ¢1]. By Lemma 3.1, {x§n+l)}t0§t<tl as a PC-valued process is
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Fi-adapted. Moveover, by virtue of the inequality |a + b+ ¢|> < 3(a® + b® + ¢?), the linear
growth condition (3.2), and (3.5), we have, for ¢ € [to, t1],

E (Jof"* V1) =2 sl 0P )

t—r<s<t

toV(t—r)<s<t to

s 2
+m< sup (/%@A%mmﬁ)
toV(t—7r)<s<t to

smumm+sm—mﬂ@ku—m+ﬂ(ﬂfw@Wwﬂ

s 2
+3E< sup (/ gio(S,xgn))dW(SO >, (3.6)
toV(t—r)<s<t to

where, by Doob’s martingale inequality and the linear growth condition (3.2),

S 2 t]
E sup (/ Jio (s,xg”))dW(s)> < 4E (/ |gi0(s7xgn))|2ds)
toV(t—r)<s<t to to

t1
< AK%(t) — to) + 4K°E (/ ||ac£,”)||2ds> .
to

s 2
< 3E (|l¢]*) + 3E ( sup ( fm(aaé"wds) )

Hence, (3.6) shows that

tl tl
E (/ ||x(”+1)(t)|2dt> :/ E ([l 1)) dt < oo.
t

t() 0
Therefore, by induction, we have a sequence of processes {z(™) (t)};,_,<t<¢, satisfying condi-
tions (A)-(C) for all n > 0. Next, we estimate E <||x§n+1) — xgn) ||2), forn >0 and t € [to,t1].
For n =0 and ¢ € [tg, 1], by the linear growth condition (3.2) and (3.5), we have

B (Jaf? o) =& (_sw_ 10 - O o))

t—r<s<t

s 2
<2E ( sup (/ fio (s,ng))dS) )
toV(t—r)<s<t to
s 2
+ 2E sup (/ Jio (s,xgo))dW(s))
toV(t—r)<s<t to

<2ty —to)K? {(tl —to) +E (/: ||xgn>||2ds>}

t1
+ 8K%(t; — to) + 8K°E (/ ||xgn>||2ds>
to

<2ty — o) K2(ts — to + 4)(1 + E (J¢|%)) 2 L. (3.7)
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We claim that

n n LIC(t —to)]"
E (Jlz" - 2{”|1?) < w n>0, teltot], (3.8)

where C' = 2K2(t; — tg +4). It is shown in (3.7) that the claim holds for n = 0. Suppose
(3.8) is true for some n > 0. Then

E(||z£"+2>—z§"+”||2)—E( sup |x<1><t>—x<°><t>2)

t—r<s<t

s 2
: 2]E< " (/ [fio (5, 2 H D) —fio(s,wgn))]ds) )
toV(t—r)<s<t to

+oE ( sup (/S[gio (s, 2"D) — g4, (Svﬂfgn))]dw(s)>2>

toV(t—r)<s<t to

t
< 2K2(t1 _— +4)/ E (ngn-‘rl) _ xgn)Hst)

to

. C/t LC(s—to)" , _ LC(t—to)]™+

n! (n+1)! (39)

Therefore, by induction, the claim is true for all n > 0. From (3.9), it follows that, for any
fixed t € [to, t1],

P{ s b 20> L) < OG0

t—r<s<t n?) - n!

It is easy to check that Y ° M < oo. Hence by the Borel-Cantelli lemma, for
any fixed t € [to, t1],

P{ sup |z (5) — 2 ()] > % i.o.} =0,
t—r<s<t n

which implies that the partial sum &(to) + Z;ZOI [zt (5) — 2" (s)] = 2(™)(s) converges
uniformly on [t — r, ], with probability 1, for any fixed ¢ € [to,¢1]. Since the interval [to, ¢1] is
of finite length and r > 0, it actually follows that (™) (s) converges uniformly on [tg — r,¢1],
with probability 1. Let the limit process be {x(t)}1g—r<i<t,, 1-€.

x(t) = 1i_{n #™(t), uniformly for ¢ € [to — 7, t1].

It is easy to see that the process {z(t)}s,—r<t<¢, 1S piecewise continuous on [ty — 7, to] (with
z, = &), continuous on [tg,?1], and adapted to F; for ¢ > to. It follows from Lemma 3.1
that {x¢}i,<i<t, as a PC-valued process is also Fi-adapted for ¢ > to. Hence {z(t)},—r<i<t
satisfies both (i) and (ii) in Definition 2.2. Moreover, we can easily verify that

ty1 th
B( [ ot zlds) < k20—t + KB [ lllds) < o,
to to

t1 31 2
/ | fio (s, 25)|ds < KVb—a (/ (1+ ||xs2)d8> < oo, as.,

to to
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which implies that

{Foto) w0 bo<e<t, € L ([to, ;i R™),  {Go(te) (b 2e) ho<i<e, € L2([to, t1]; R™™),

and hence (iii) in Definition 2.2 is satisfied and the right-hand side of the equation

£(t) = E(to) + / Foto)(s,5)ds + / Goo(5:2)AW (s), tEto,ts],  (3.10)

to

is meaningful. The validity of equation (3.10) can be shown by passing the limit as n — oo
in (3.5) and the facts that

(i) (™ (s) converges uniformly to z(s) with probability 1 for s € [tg — 7, t1];
(ii) fo(s)(s,x%) converges uniformly to fy(s(s,zs) with probability 1 for s € [to,¢1]; and

(iii) go(s)(s,2%) converges uniformly to g,(s)(s,xs) with probability 1 for s € [to,?;] and
hence, as n — oo,

t
/ |ga(s) (va?) - go(s)(svxs)|2d8 5 0, te [thtl]a
to

which implies

t

t
/ Gooy (52 (5) B [ goioy(ss2)dW(s), ¢ € [to, 1],

to t()

as n — o0.

In summary, there exists a process {z(t)}+,—r<t<t, satisfying (i)-(iii) of Definition, z;, = &,
and (3.10) on [to, t1].

(c) Existence on [to,t1] (general). For general initial data & that is a JFj -measurable
PC-valued random variable, we define, for N > 0,

0, otherwise.

According to the previous argument, there exists a process {z™ (t)};,—r<i<¢, satisfying

t t
SN () = V(1) + fa(s)(s,xgv)der/ oM)W (s), telotr],  (3.11)
to to
and xé\g = ¢N. Suppose that M > N. Define an F; -measurable random variable yx as
xn =1, for €| < N, and xy =0, for [|£]| > N. Then xn[z}f — '] = 0 and we can show
that, for ¢ € [to, t1],

t
<2(t—to+ K | B (ovlal! —aN|P) ds

to
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which, by Gronwall’s inequality, implies that
E (XNHI.?{V[ - y£V||2) = 03 te [t07tl}a

and hence, for ¢ € [to, t1],

P{ s o - o) >0 SP{ U (e~ >o}} < P{¢l > N}

M>N

Since P{||¢]| > N} — 0 as N — o0, it follows from the previous inequality that, for fixed
t € [to, t1], the sequence {x¥ }3°_, is a Cauchy sequence with respect to the supremum norm
| - || with probability 1, i.e. 2™ (s) converges uniformly on [t — r,t], with probability 1, for
any fixed ¢ € [tg, t1]. Since the interval [to,¢;] is of finite length and r > 0, it actually follows
that 2™V (s) converges uniformly on [ty — r,#;], with probability 1. Let the limit process be
{2} to—r<i<is Lo

z(t) = lim zN(t), uniformly for t € [to — 7, t1].

N—o00

Passing the limit as N — oo in (3.11) (for details, see the argument in the previous case for
passing the limit of {x(™)(¢)} in (3.5) to obtain (3.10)) shows that {x(t)}s, _r<i<s, satisfies
(i)-(iii) of Definition 2.2 and (3.10) with z;, = €.
(d) Existence on [tyg,T]. If t; = T, this part is not necessary and the proof is already
complete. If {1 < T, we proceed to showing that we can modify the process {z(t)}s,—r<t<t,
at t = t; and, by induction, obtain a process {z(t)}s,—r<i<r that is a solution of (2.1) on
[to,T], i-e. a process {z(t)},—r<i<7 satisfying (i)-(iv) in Definition 2.2. Redefine

w(ty) = x(ty) + 1y, (b, 7).

It follows from measurability of I that x(t;) is J;,-measurable and hence, by Lemma 3.1,
{4t }1,<t<t, is Fr-adapted. Particularly, x¢, is a PC-valued Fy,-measurable random variable.
Repeat the argument for existence on [to,t1], we can obtain a process {x(t)}¢,<i<t, that is
continuous on [t1, o], Fr-adapted, and satisfies

Jf(t) = x(tl) +/ fa(s)(saxs)ds +/ 9o (s) (S,Z‘s)dW(S), te [tl?tQ]'

Redefining x(t2) to satisfy the impulse relation, repeating this procedure and by induction on
the impulse times t, k = 1,2,--- ,m, between [to, T], we can find processes {x(t)}¢, <t<ty. >
k=0,1,2,--- ,m — 1, such that

t t
z(t) = z(tg) +/ fo(s) (8, 25)ds Jr/ Go(s)(8,25)dW (s), t€ [tg,tps1), k=0,1,--- ,m—1,
tk tk
and
x(ty) = x(t,) + I;, (tk,axt;), k=1,2,--- ,m— 1.

If t,, = T is also an impulse and switching time, then 2(T") has to be redefined to satisfy the
impulse relation as well, i.e.

x(T)=z(T7)+ 1, (T, xr-).
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Piecing together these processes, we obtain {z(t)}s,—r<i<7, which can be verified to satisfy
(i)-(iv) of Definition 2.2 on [tg, T, i.e. {z(t)}t,—r<t<T is a solution to system (2.1) on [tg, T
The proof is complete. O

Theorem 3.2. Suppose that conditions (i)-(ii) in Theorem 3.1 hold. In addition, assume
that £ € C’]’_-to, for some p > 2, and

E([¢I") < oo implies E(|¢(0) + I;(t, $)|") < oo, (3.12)
forall j € Na, t € RY, and ¢ € LY. Then

E ([Jz¢[|") < oo, Vi€ [to, T].

Proof. Keep the same notation as in the proof of Theorem 3.1. We shall prove the conclusion
by induction. First we show that

E([ze|?) < oo, t€ [to,t1].
For each integer n > 1, define a stopping time
Tn =ty Anf {t € [to,t1] : ||ze]] > n}.

It is easy to see that 7, is increasing and 7, — ¢1 a.s. as n — oo. Set z(™) (t) = z(t A7) for
t € [to — 7, t1). We have

¢
2" (t) = £(to) / Fo5) (8,2 X 10,7 (8 )dS—i—/ 9o (5) (8, 2 X[tg, ] ()W (5),  (3.13)
to
where x[,,-,(5) = 1, for s € [to, 7], and Xxp,,r,1(s) = 0 otherwise. By virtue of Hélder’s

1(s)
inequality, the linear growth condition (3.2), and (3.13), we have, for t € [to,t1),
e (Jo17) = (_sw_ ™))
t—r<s<t

g#]E<mm+W1E< .
P
) , (3.14)

up / fo’(s
toV(t—r)<s<t

/tgcr(s)(v o )dW()

t—r)<s<t

+ 371k sup
toV(
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where, by Holder’s inequality and the linear growth condition (3.2),

E ( sup / Jo(s) (5, m(") )
toV(t—r)<s<t
<k / Ifo(s)(s,xén))ld5>
ya
» 2
< (t1 —to)2E (/ | fo(s) (5, |2d$>

< (t —t0)3E<

%
K21+ |x§”>|2>ds)

t 5
+2571E ( ||9cg”)||2ds) ]
to

to

Wk

< (t1 —to)EKP l22_1(t1 —tg)’

(SIS

< (t; —to)EKP [251(751 —to)

to

/Sga< (s, 200V (5)

)

E sup
toV(t—r)<s<t

t z
< C,E ( / ga(s>(s7x§”>)|2ds)
to

t
< CpKP28~! {(h —t0)® + (t1 — to)%_l/ E (\|3Ug")\|p) ds] ;

to
where C), is a constant that depends only on p. Hence, (3.14) reduces to

t
E (=) gmmz/ E (207]7) ds, € [to,t1),

to

where ,
p1 =37 [E(Hfﬂp) + KP(t) — to)P + Cp25 'K (ty — tO)E} 00,

and ) .
Ko = gr—loz—1KP {(fl — to)pil + Cp(tl — t0)§71:| < 00.

By Gronwall’s inequality, (3.15) implies that
B (ol ") < e, ¢ fto,to),
which, by letting n — oo, yields that

E (|z:||P) < rie®2t=%) ¢ € [to, ).

t
+2§71 tl 7t0 gil E l‘(n) P dS
s

E

and, by the Burkholder-Davis-Gundy inequality and the linear growth condition (3.2),

13

(3.15)
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Consequently, E (||z¢]|?) < oo for all ¢ € [tg,t1) and E (Ho:t;Hp) < oo. At t =1y, it follows
from (3.12) that

Bl =E (| sw_ @ 0P)

t1—r<s<ty
<E (Ja(t)l" v llz,; I
= E (Ja(t7) + Li (b, )P V 7 I7)
<E (Jo(t7) + L (2,1 ) +E (Jla, 7)< oc.

Repeating the same argument on [tg,tr11], & = 1,2,--- ,m — 1, we obtain the required
conclusion that E (||z¢||?) < oo for all ¢ € [tg, T]. The proof is complete. O

Corollary 3.1. Suppose that conditions (i)-(iii) in Theorem 3.1 hold for each T > 0. Then
there exists a unique solution to system (2.1) on [tg,00). If, in addition, (3.12) is satisfied
and £ € LI}tO, for some p > 2, then E (||z4]|P) < oo for all t > to.

Remark 3.1. The Lipschitz condition (3.1) in Theorem 3.1 can be replaced by the following
local Lipschitz condition: for each integer n > 1,

|f1(t7¢) - fz(taw)‘ + |gi(t7¢) - gi(t"/’)' < Kn”¢ - wH’ (316)

holds for all (¢, ¢,v) € [to,T] x PC x PC, i € N, and ||¢]| V [|¢|| < n, where K, is a constant
depending on n. The proof for uniqueness remains the same, while the existence can be
proved by the standard truncation procedure (see [3] or [12]).

Remark 3.2. Following the idea of [6], it is possible to establish some existence results that
guarantee the solution of system (2.1) exists under the condition that the initial date £ satisfies
E (J|¢]]*) < oo. However, this type of results are not desirable due to the impulse effects - even
if the initial data £ satisfies this moment condition, it cannot be guaranteed that the fourth
moment of the solution is still finite after a certain impulse. For existence and uniqueness
results on continuous stochastic functional or delay differential equations without impulses,
see, e.g., [12] and [13].

Remark 3.3. The condition that f; and gi are composite-PC is to guarantee that the integrals
in question, such as |, tto fi(s,24)ds and fto gi(s,x5)ds, are well-defined. This extra composite-
PC condition is needed for impulsive delay differential equations, since x; as a PC-valued
function of ¢ is generally not even piecewise continuous [1], whereas, for a continuous function
x, x¢ as a C([—r,0]; R™)-valued function is continuous (and hence measurable) with respect
to ¢t. In this paper, however, the composite-PC condition can be replaced by a weaker one,
i.e. that the composite functions f;(s,xs) and g;(s,zs) are integrable with respect to ¢ (one
could call this condition a composite-integrable condition).

Remark 3.4. For 0 < p < 2, Hélder’s inequality implies that E (||lz.[|") < [E (||:z:t||2)]%
Therefore, if (3.12) holds and & € £2ft0, Theorem 3.2 also implies that E (||z¢||”) < oo, where

0 <p < 2. Particularly, if ¢ € L%, , then E (|j¢]|”) < oo for all p > 0, which implies that the
solution to system (2.1) has finite moments of any order.
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Remark 3.5. As a special case of system (2.1) without switching, Theorem 3.1, Theorem
3.2 and Corollary 3.1 clearly can be applied to the following impulsive stochastic functional
(delay) differential system:

do(t) = f(t,ze)dt + g(t, x)dW (L), t#ty, t>to,
Az(t) = I(t,z-), t=ty, (3.17)
Ty = fa

where {t; : k € Z1} is a strictly increasing sequence such that t; — oo as k — oo, called the
impulse times.

4 Conclusions

While increasing attention has been paid to stability analysis and impulse control of stochastic
delay systems, little has been paid to the existence and uniqueness of impulsive stochastic
hybrid time-delay systems. It has been realized that there exist some key differences between
continuous time-delay systems and impulsive time-delay systems. The same observation is
true in the stochastic setting. By formulating the solutions in the space of piecewise continuous
functions on the delay interval, we have established some existence and uniqueness results for
general impulsive and switched hybrid stochastic time-delay systems. It should be pointed
out that, in this paper, the impulsive and switching signals are considered to be purely
time-dependent and deterministic. The cases of state-dependent and random impulsive and
switching signals can be topics of future research.
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