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Abstract: In this paper, two kinds of stochastic differential equations with piecewise constant
arguments are investigated. Sufficient conditions for the existence of the square-mean S-asymptotically
w-periodic solutions of these two type equations are derived where w is an integer. Then, the global
asymptotic stability for one of them is considered by using the comparative approach. In order to show
the theoretical results, we give two examples.
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1. Introduction

For the applications in many practical dynamical phenomena arising in engineering, physics,
economy and science, the differential equations of fractional order have been widely studied by many
authors [1,2]. It is normal for things to be influenced by the past, as the past events are important for
the present current behavior. Shah and Wiener [3] considered the differential equations containing
piecewise constant argument which is a constant delay of generalized type [4]. This type of system
attracts a lot of attention in control theory and neural networks [5, 6]. The differential systems with
piecewise constant argument have the structure of continuous dynamical systems within intervals of
certain lengths, so these kind of systems have properties of both differential and difference equations.
It is difficult to obtain the exact solutions of the differential systems with piecewise constant
argument, so the numerical solutions are required in practice, especially, Milo§vi¢ [7] investigated the
strong convergence and stability of the Euler-Maruyama method for stochastic differential equations
with piecewise constant arguments.

The periodic development of things is an important phenomenon in nature, which is valued and
deeply studied by the majority of scientific and technological workers, there have been many papers
dealing with the properties about almost automorphic, asymptotically almost automorphic, almost
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periodic and S-asymptotically w-periodic solutions of various deterministic differential systems
according to their different applications in different areas [8, 9]. The papers [10—12] deal with the
properties of the S-asymptotically w-periodic solutions of the determinate systems in finite
dimension, and [11, 13] deal the S-asymptotically w-periodic solutions of the determinate systems in
infinite dimension. Especially in [13], Cuevas et al. considered the S-asymptotically w-periodic
solution of the following form,

X(0) = [ S Ax(s)ds + f(1, 1),
Xo =¥y € B,

where B is some abstract phase space, and in [14], Dimbour et al. considered the same question of the
differential equations of the form

X'(1) = Ax(1) + Aox([2]) + g(z, x(2)),
x(0) = ¢.

Note that the effect of noise is unavoidable in the study of some natural sciences as well as
man-made phenomena such as ecology, biology, finance markets, engineering and other fields. Since
the properties of the Lévy processes have useful information in explaining some drastic changes in
nature and various scientific fields [15, 16], it is worth studying the stochastic fractional differential
equations with Lévy noise [17-19]. It is natural to extend the known results from deterministic
systems to stochastic systems. So in this work, the properties of a class of stochastic fractional
differential equations driven by Lévy noise with piecewise constant argument of the following form

dx(r) = Ot (;;)_a ;)2 Ax(s)dsdr + f(¢, x([¢]), x(¢))dt + g(t, x([t]), x(2))dw(t)
+ [ FOx@),wN@e du) + [ GG, x(27), w)N(dr, du), (1.1)

luly<1 lu=1
x(0) = co,

where x(-) takes value in a real separable Hilbert space H, 1 < @ < 2 and A is a linear densely defined
sectorial operator on H, with domain D(A). The convolution integral in (1.1) is the Riemann-Liouville
fractional integral. w(?) is an U-valued Wiener process with covariance operator Q, the so-called Q-
Wiener process. N(dt, du) and N(dz, du) are introduced in the second section. Properties about the
mild solution and the square-mean S-asymptotically w-periodic solution of the Cauchy problem (1.1)
are presented in this work. Furthermore, we also analyze about the following system

dx(t) = Ax()dt + f(z, x([t]), x(1))dt + g(t, x([¢]), x(¢))dw(¥)

+ [ FOx@), 0N du) + [ GG, x(67), w)N(dr, du), (1.2)

x(0) = co,

lu=1

and the operator A : D(A) € H — H is the generator of a bounded linear operator semigroup S (¢) with
S(t) < Mye ™ for any t > 0 and M, > 0 is a positive number.

The concept of the Poisson square-mean S-asymptotically w-periodic process was presented in [18].
In this work, we show the existence results of the square-mean S-asymptotically w-periodic solution
of (1.1) and (1.2) with piecewise constant arguments, and we will show that when w € Z* the system
(1.1) and (1.2) may have the square-mean § -asymptotically w-periodic solution.
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This article is composed of seven sections. In Section 2, we introduce notation, definitions and
preliminary facts. In Section 3, the results about the mild solutions for problems (1.1) and (1.2) are
obtainted using the successive approximation. In Section 4, we show the existence and uniqueness of
the square-mean S -asymptotically w-periodic solution for (1.1) and (1.2) using the Banach contraction
mapping principle. In Section 5, we give sufficient conditions for the globally asymptotically stable of
the square-mean S -asymptotically w-periodic solution of (1.2). In Section 6, two examples are given
to illustrate the theoretical results. Some conclusions are given in the last section.

2. Preliminaries

Let (Q, 7, P) be a complete probability space equipped with a filtration {¥};>0 which satisfy the
usual conditions, (H,| - |) and (U, | - |) are real separable Hilbert spaces. L(U, H) denote the space of
all bounded linear operators from U to H which with the usual operator norm || - || 7. 1s @ Banach
space. L*(P,H) is the space of all H-valued random variables X such that E|X|* = fQ IX]?dP < oo
where the expectation E is defined as Ex = fg x(w)dP for any random variable x defined on (Q, 7, P).
For X € L*(P,H), let ||X]| := (fQ IX|?dP)'/2, it is well known that (L*(P,H), || - ||) is a Hilbert space.
We denote by M>([0, T], H) for the collection of stochastic processes x(¢) : [0,T] — L*(P,H) such
that E fOT |x(s)|ds < oo. In the following discussion, we always consider the Lévy processes that are
U-valued, and first we recall the definition of Lévy process.

Definition A U-valued stochastic process L = (L(¢),t > 0) is called Lévy process if

(1) L(0) = 0 almost surely;
(2) L has independent and stationary increments;
(3) L is stochastically continuous, i.e. for all € > 0 and all s > 0, lim,_,; P(|L(t) — L(s)|y > €) = 0.

Let L is a Lévy process on U, we write AL(t) = L(t) — L(¢") for all + > 0. We define a counting
Poisson random measure N on (U — {0}) through

N@,0)=#{0<s<1: AL(s)(w') € O} = Zosssixo(AL(5)(w))

for any Borel set O in (U — {0}), xo is the indicator function. We write v(-) = E(N(1,-)) and call it
the intensity measure associated with L. We say that a Borel set O in (U — {0}), is bounded below if
0 € O where O is closure of O. If O is bounded below, then N(z, O) < oo almost surely for all # > 0 and
(N(t,0), t > 0) is a Poisson process with intensity v(O). So N is called Poisson random measure. For
each ¢ > 0 and O bounded below, the associated compensated Poisson random measure N is defined
by N(t, 0) = N(t, 0) — tv(0) (see [15,20]).

Proposition 2.1. (see [15]) (Lévy-1to decomposition). If L is a U-valued Lévy process, then there exist
a € U, a U-valued Wiener process w with covariance operator Q, the so-called Q-wiener process, and
an independent Poisson random measure N on R* X (U — {0}) such that, for each t > 0,

L(t) = at + w(t) + f

luly<1

uN(t, du) + f uN(t,du), 2.1
[uly=1

where the Poisson random measure N has the intensity measure v which satisfies fU(lyl%] A Dv(dy) < oo
and N is the compensated Poisson random measure of N.
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For detailed properties of Lévy process and Q-Wiener processes, we refer the readers to [15,20-22].
In this work, the covariance operator Q of w satisfying 7rQ < oo and the Lévy process L is defined on
the filtered probability space (Q2, F, P, (F;)icr+), and b := f v(dx) throughout the paper.

Mo=1

Definition 2.1. (see [17]) A stochastic process x : R — L*(P, H) is said to be L*-continuous if for any
s € R, lim,_, ||x(¢) — x(s)||> = 0. It is L>*-bounded if sup,cg llx(@)|| < oo.

Definition 2.2. (see [18])

(1) An L?-continuous stochastic process x : RY — L>(P,H) is said to be square-mean
S-asymptotically w-periodic if there exists w > 0 such that lim,_, ||x(t + w) — x(?)]| = 0. We
denote the collection of such process by SAP,(L*(P, H)).

(2) A function g : R* x LX(P,H) — L(U,L*(P,H)), (t,X) — g(t,X) is said to be square-mean
S-asymptotically w-periodic in t for each X € L*(P, H) if g satisfies

gt X) = &', XMWy p2pmy = 008 (7, X") = (1,X)

and
lim (|8t + w, X) = 8(t. XNQ Iy 2psry = 0. VX € LX(P. H).

(3) A function F : R* x L*(P,H) x U — L*(P,H), (t,X,u) — F(t, X, u) with
f”F(f, ¢, w|[*v(du) < oo
U

is said to be Poisson square-mean S-asymptotically w-periodic in t for each X € L*(P,H) if F
satisfies

f F(t, X, u) — F&, X', w)|*v(du) = 0 as (¢, X)) — (t,X)
U

and that
lim | [|F(t+ w,X,u) - F(t,X,u)|*v(du) =0 VX € L*(P, H).
[—o0 U
Remark 2.1. Any square-mean S-asymptotically w-periodic process x(t) is L*-bounded and, by [11],
SAP,(L*(P, H)) with the norm

¥/l 2= sup (D)l = sup(Elx())?

teR* teR*
is a Banach space.

To simplify the text, for definitions about square-mean S-asymptotically w-periodic functions with
parameters we refer the readers to [18]. Now let’s recall some definition about sectorial operators, for
details, see [23-25].

Definition 2.3. Let X be an Banach space, A : D(A) € X — X is a closed linear operator . A is
said to be sectorial operator of type u and angle 0 if there exist 0 < 0 < n/2, M > Oand u € R
such that the resolvent p(A) of A exists outside the sector u+ Sq = {u+ A : 1 € C,larg(-2A)| < 6} and
(A=A < #, when A does not belong to u + S .
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If A is sectorial of type p with I < 6 < (1 — ), then A is the generator of a solution operator given
by So(t) = 5= fy e 2197 1(1% — A)~'dA, where v is a suitable path lying outside the sector u + S 4 [26].

We now directly give the definitions of mild solution of (1.1) and (1.2) which are based on the works
of [17] and [25].

Definition 2.4. A stochastic process {x(t), t € [0,T]},0 < T < oo is said to be a mild solution to (1.1)
if

(1) x(t) is F;-adapted, t > 0 and has Cadlag paths on t > 0 almost surely and

(2) x(t) satisfies the following stochastic integral equation

x(®) = SaOco + fozSa(t = 8)f(s, x([s]), x(s5))ds
+ fo tS o(t = $)g(s, x([5]), x(5))dw(s)
+ fo t fl . So(t = $)F(s, x(s7), wN(ds, du)
+ fol f|| 1Sa(t — 8)G(s, x(s7), u)N(ds, du).
Definition 2.5. A stochastic process {x(t), t e_ [0,T]}, 0 < T < oo is said to be a mild solution to (1.2)
if
(1) x(t) is Fr-adapted, t > 0 and has Cadlag paths on t > 0 almost surely and
(2) x(t) satisfies the following stochastic integral equation
x(t) = S®co+ fot St = $)f(s, x([s]), x(s))ds
+ j(; ZS (= 5)g(s, x([s]), x(s))dw(s)
+ fOt j|-| 1 S(t— $)F(s, x(s7), u)N(ds, du)
+ f(: ji 1S(t —$5)G(s, x(s7), u)N(ds, du).
3. The mild solutions of (1.1) and (1.2)

In the remainder of this article, the following conditions are considered to hold.

(H1) The operator A in (1.1) is a sectorial operator, Cuesta [27] showed that, if A is a sectorial operator
of the type u < 0, for some M > 0 and 0 < 6 < 7(1 — %), there is C > 0 such that

cM

Sat < s
1820l < T

t>0. 3.1

(H2) f: R*XLA(P,H)XL*(P,H) — LX(P,H), g : R*xL*(P, H)xL*(P,H) — L(U, L*(P, H)) are jointly
measurable and ¥, adapted. F : R* X L*(P, H)xU — L*(P,H),G : R* x L*(P, H)x U — L*(P,H)
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are jointly measurable, 7, adapted and F;,-predictable. V¢ € R*, AL > 0 which is independent of
t, such that

£, x,y) = f(t, x1, yDIP < L(llx = xi17 + lly = y11),
”(g(l’ X,)’) - g(t’ X],yl))Ql/zlli(U’Lz(P’H)) < L(llx - X]||2 + ”y - y1||2)’

f IF (2, x,u) = F(t, 2, w)lPv(du) < Lllx - I,

luly<1

f IG(t,y, u) = G(t, 2, w)|v(du) < Llly - I
luly=1

and
f(,0,0)=0, g(0,0)=0, F(¢,0,u) =0, G(t,0,u) = 0. (3.2)

Theorem 3.1. If (HI) and (H2) hold, the system (1.1) has a unique mild solution.

Proof. Set xog = S,(t)cp,andn =1,2,...,V T € (0, ), the Picard iterations are defined as follows:
xa(t) = Salt)co+ fO[Sa(t = ) (8, %01 ([s]), x-1(5))ds
+ fo St = 5185, 31151 21 ()W)
+ fo t f| | 1S‘,(t — $)F(s, x,(s7), u)N(ds, du) (3.3)
. fo ’ f| | Sult = 9605, N s,

for ¢ € [0, T]. Obviously, xo(-) € L*(P, H). By using the Cauchy inequality

. (DI
= IS o(Hco + f S ot = 8) (s, Xp1([5]), Xu—1(5))ds
0

+ fo lSa(t— $)8(8, X1 ([51), Xp—-1(5))dw(s)
+ fot fu lS[,(t— $)F (s, %,-1(s7), w)N(ds, du)
. fo t f| | Sul= 9GS, x5 0N, )P

< 5(CMY|[col* + 51| f:Sa(f — )£ (5, Xa_1([5]), X1 (5))ds]
+5 fot IS ot = Il (s, X1 (LD, Xu1 (SNQ 512y A5

+ 5|| f f S (t — $F(s, x,_1(s7), u)N(ds, du)ll2
0 Juy<1
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!
+ 5l f f S ot = $)G(s, x,-1(57), w)N(ds, du)
0 [ul>1
!
+ f f S ot = 9)G(s, Xp-1(s7), wv(du)ds]|?
0 [u|>1
= A +A2+A3+A4+A5

Note the inequality (3.1), we get the estimation A; < 5(CM)?||co||*. Using the Holder inequality, and
the conditions for mapping f : R* x L*(P, H) x L>(P, H) — L*(P, H), we get

2 ' 1 ' 1 2 2
Ay <5(CM) fomdsxf(; mL(len_l([s])ll + |lx-1 ()]s

2 t 1 fl 1 2 2
< 5(CM) fo—l +|ﬂ|(t_s)ads>< N +M(t_s)aL(llxn_l([S])ll + X1 ()l 7)ds

—1/a t
B f (s CDIP + ot ()]s
asin(r/a) 0

By using a similar estimate to A,, combined the Itd’s isometry, the B-D-G inequality and the properties
of integrals for Poisson random measures, we get

< 5(CM)’L[

Az + Ay + As
< +5(CM)* f

T+ |2(t B = L(len-1 ([sDIP + lx,1 (9)IP)ds

+5(CM)2Lf ||xn_1(S‘)||2dS+IO(CM)ZLf llx,-1($)I*ds

]/a
+10(CMY L —— '”' f X1 (s7)IPds

in(r/a)
So we get
sup [|x,(s)I
0<s<t
—1/a
< SCMPcoll? + SCMPLE—H"
a sin(rr/a)

|—1/a

|,U ! 2
i 1O ds,
asinGr/a) J, Cop -1 (Ol ds

+5+2b
then ¥ k € Z*, the following inequality holds.

2
max sup ||x,(s)l|
1<n<k 0<s<t

—1/a
< 3(CM)Y?||coll? + 5(CM)2L(2|'u.|— +5
a sin(r/a)
—1/a t
T max sup |5, (@)|ds.
a sin(mr/a) 0 l<n<ko<o<s
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If we let ¢; = S(CMYllcoll?, ¢ = S(CMPLQREL " 4 5425 H "7y then by the Gronwall inequality,

a sin(r/a) asin(m/a)

max sup ||x,(s)|[* < ce.
1<n<k 0<s<t

Due to the arbitrariness of k, we have

sup [lx.()I* < c1e?”. (3.4)
0<s<t

For
llx1.(£) — xo(DII” (3.5)
= fo S o(t = 8) f(s, xo([s]), Xp—1(5))ds + fo S o(t = 5)8(s, xo([5]), x0(s5))dw(s)

+ fo t fl |<1S(,(z— $)F(s, xo(s7), w)N(ds, du) (3.6)
+ fo t f| |>1Sa(t— $)G(s, xo(s™), w)N(ds, du)|

=l OtSa(t — LS (s, co, co) = f(5,0,0)]ds

. fo 'S0t — )5, cor o) — (5, 0, 0)]dw(s)

+ fo t f| | 1Sa(z— S)[F(s, co,u) — F(s,0,u)|N(ds, du) (3.7)

+ f f S ot — [G(s, co, u) — G(s,0,u)|N(ds, du)ll2
0 Jul>1

| |—1/(xﬂ.
< HCMPcolPL(—o— )
a sin(r/a)
lul=>n lul~Ven
+16(CMY lloll L F ) + 8(CMYcolPL(—5 )b, (3.8)

a sin(r/2a) a sin(r/a)
and let

5 | |—1/(Z7T
C = HCMYllcolPL(—a———?
a sin(r/a)

lul~>m ™o
L6(CMYlcolPL(5————5—) + 8(CM)llcol L~ —— )b
HOCMYlleoll Lz e es) + 8CMY el LI E )

we claim that for n > 0,

,for0<t<T, 3.9

e () = ol <

where M = 4(CM)? L[M +5+2b-L s ], we will show this claim by induction. Obviously, (3.9)

asin(r/a) asin(m/a)
holds when n = 0. We assume that (3.9) holds for some n > 0, we now prove that (3.9) still holds for
n + 1. Note that

[1X02(5) = X1 DI
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< 4||f S o(t = LSS, Xns1 ([51), X1 (5)) = F (5, Xa([5]), Xa(5))1ds]
0
+ 4||f(; S o(t = $)Z(S, X1 (L8], Xns1(8)) = g(5, xa([5]), Xu(5)]dw(s)|
+4||f f S ol F(8, X1 (s7), ) = F(s, %,(57), )]N(ds, du)|
0 Jul<i

+4||ff S o[ G(S, %31 (57), 1) — G(5, x,(s7), w)IN(ds, du)||*
|u|>1

l/a/ t
< 4(CM)2L(% +1) X ﬁ (126051 (LD = X (LsDIP + 112041 (5) = X, ()] 1ds
o [ 1 —~ _ (2
+4(CM) Lfo T+ PG = S)Mllxnﬂ(s ) — X (s)lI"ds

+ 8| f f S ot = G, Xpy1(s7), ) = G(s, x,(s7), w)]N(ds, du)|*
lul>1

+8||ff S o(t = )G(S, %41 (57), ) = G(5, %5(57), ) ]V(du)ds]
0 Jul1

1/(1 n n
< acmp T |l )[f (M[S]) f (MS) ds]

a sin(r/a)

C (M s)"

12(CM)L d
+ 12CM) f1+|u|2(t—S)2" T

+8(CMY f L 4 f et (57) = xa(s)IPds
Py
l/a n
SS(CM)ZL( '“ i +1) f C(Ms)

in(r/a)
. f C(Ms)nds
0 n!
2 |l Ve IC(MS)H
+8CMbLCs | — s
2y 2w i ™tex (" C(Ms)"
= HCM) [a/sm( /@) asin(r/a)” Jo  n! @
C n+ D!

That is, (3.9) holds for n + 1. By induction, we get that (3.9) holds for all n > 0. Furthermore, we find
that

2
E sup |xn+1 - xn(l)|
0<t<T

IA

T
Mf [1%,(5) = Xp-1(5)IIds

4Mf C[Ms]"1
(n—l)'

4C[MT] .
n!

IA
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Hence o
1 CIMT]"
P{sup [x1(0) — x, (0] > 5~} < 4 :

0<i<T 2n n!

Note that ), 4“:—,” < oo, by using the Borel-Cantelli lemma, we can get a stochastic process x(f)
on [0, T'] such that x,(¢) uniformly converges to x(¢) as n — oo almost surely. It is easy to check that
x(t) 1s the unique mild solution of (1.1). The proof of the theorem is complete. O

Remark 3.1. The conclusion of Theorem 3.1 holds for the Cauchy problem (1.2).
4. The square-mean S -asymptotically w-periodic solution of (1.1) and (1.2)

Lemma 4.1. If x(t) € SAP,(L*(P, H)) and w € Z*, then x([t]) € SAP,(L*(P, H)).
The proof process of Lemma 4.1 is similar to that of Lemma 2 of [14].

Proof. Since x(t) € SAP,(L*(P, H)), then for any € > 0, 3 T° € R*, such that V ¢ > T,, we have
[|x(f + w) — x(?)|| < €. Let T, = [TS] + 1. Fort > T, [t] > T for T, is an integer. Then we deduce that
for the above €, 4 T, € R*, such that ||x([# + w]) — x([zDI| = ||x([7] + w) — x([1])]] < €. |

Theorem 4.1. Assume (HI)-(H2) are satisfied and f : R* x L>(P,H) x L*(P,H) — L*(P,H),
g : R*x I[P H)x LX(P,H) — LU L*(P,H)) are uniformly square-mean S-asymptotically
w-periodic on bounded sets of L*(P,H) x L*(P,H). Let w € Z*. Then (1.1) has a unique square-mean
S-asymptotically w-periodic solution if

™ I/ ul~Von

1

P < 1.

2CM{L(2— - -
a sin(r/a) 2a sin(r/2a) a sin(r/a)

Proof. Define an operator I : SAP,(L*(P, H)) — SAP,(L*(P, H))

(T ()
= Sa(f)co + f S ot = $)f (s, x([s]), x(s))ds + f S o(t = $)g(s, x([s]), x(s5))dw(s)
0 0

+ f f St — $)F(s, x(s7), u)N(du, ds)
0 Jul<1

+ff S ot — 5)G(s, x(s7), u)N(du, ds).
0 lu|>1

for every x € SAP,(L*(P,H)). By (H1) and (3.1), we get that the operator I is well defined. By
Lemma 4.1, and the Lemma 4.2, Lemma 4.3 in [18], we get (Tx)(t) € SAP,(L*(P,H)). For every
x,y € SAP,(L*(P, H)),

(T = Ty @I
=||f0Sa(l—S)(f(s,X([S]),X(S))—f(s,y([S]),y(S)))dS

+ fo So(t = $)(g(s, x([s]), x(5)) — (s, y([s]), y(5)))dw(s)
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+ f f S o(t = $)(F(s, x(s7), u) — F(s,y(s7), u))N(du, ds)
lul<1

+ f f| St = 960530710 = G5V A
)2 |ul™ Ve ' 1
asin(z/a) Jo 1+ |ul(z—s)

' CM)*
b [ e 5D 2050 = (5D YO U5

! 1 ~ ~
+4(CM)2Lf Lwd T+ PG = S)MIIF(S, x(s7),u) — F(s,y(s7), w|*v(du)ds

<4CM ILFCs, x([s1), x()) = (s, (5D, y(sHIPds

+8| f f S ot = )(G(s, x(57), u) = G(5,y(s7), 1)) N(du, ds)|
luly21

+8|| f f S ot = $)(G(s, x(s7),u) — G(s,y(s7), u))v(du)dsll2
[uly=1

5 ™

asinn/a

! 1
+4(CM)2fO T+ = s —L(lle([s]) = Y(IsDIP + llx(s) = y(s)I*)ds

<4CM)

¢ 1 ) ) ) i
fo iy LI = YDIP + x(s) = (5P

o 7 1 2
+4(CM) Lfo T+ PG =5 ds sup [lx(s) — y(s)||

seR+
!
1
+8 CMZLf ds sup ||x(s )|
(L), oo & e =0
!
1
+8(CM2bf SR P
) 1+|u|(t—S)“

f f| |11+|/~t|(t ”G(S x(s7), u) = G(s, y(s7), wlPv(du)ds

[ s s [ s
+ 2b(—=—" ) sup [Ix(s) — ()|

2
<4(CM) L(Za sin(rr/a@) 2a sin(rr/2a) asin(r/a)” * e+

. ~om [l s (b Yo ok .
Since 2CM{ L(2asm(ﬂ/a) +35 32 SInGT23) + 2 asm(n /a)) )}2 < 1, we obtain the result by the Banach
]

contraction mapping principle.

Similar discussion on (1.2), we get the following conclusion.

Theorem 4.2. Assume (HI)and (H2) hold, the functions f : R* x L*(P,H) x L*(P,H) — L*(P,H),
g . RY*XL*PH)x L*(P,H) — L(U,L*(P,H)) are uniformly square-mean S-asymptotically w-
periodic on any bounded set K where K ¢ L*(P,H) x L*(P, H). Let w € ZJr Then (1.2) has a unique

square-mean S-asymptotically w-periodic solution if 2[L(2 Mo 4 552 M3 i 2b 0)]2 < 1.
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5. Stability of solutions

In this section, the stability of the square-mean S-asymptotically w-periodic solution of (1.2) is
discussed. We first give the definition about globally asymptotically stable in the square-mean sense.

Definition 5.1. Vd € L*(P, H), and let x,(t) be the mild solution of the cauchy problem (1.2) with initial
value d. x*(t) is the unique square-mean S-asymptotically w-periodic solution of (1.2). x*(t) is called
globally asymptotically stable in square-mean sense if

lim [lxg(2) = x* (@I = 0
t—00
Theorem 5.1. Assume the conditions of Theorem 4.1 are satisfied, —y + 5LM§( % +4) < 0and

SLMG(5 + 1) <
—y + SLM3(E2 + 4)

Y

e—y+5LM§(@+4) +( e—y+5LMg(%+4) _

then the square-mean S-asymptotically w-periodic solution x*(t) of (1.1) is globally asymptotically
stable in square-mean sense.

Proof. Suppose x(t) is the mild solution of the cauchy problem (1.2) with initial value x,, then

llx(t) — x*(D)II*
< SIS () (x0 — co)ll* + 5] fo St — $)Lf(s, x([s]), x(5)) — £(s, x"([s]), x"(5))]ds]|

+5| fo St = 9)[g(s, x([5]), x(s)) — g(s, x*([s]), x" () ]dw ()|
+5|| f f S(t — [F(s, x(s), u) — F(s, x*(s), u)]N(ds, du)ll2
0 Ju<1
+5|| f f S — $)[G(s, x(s), u) — G(s, x*(s), u)|N(ds, du)ll2
0 ul>1
g [ul
= 5 Z Ii
i=1
Obviously I, = [IS(1)(xg — co)lI* < M3e " ||xo — coll*,
L < f S(t- S)de St = I, x([s]), x(5)) = f(s, x*([s]), x"(s))|Pds
0 0

2

M t
L7°f e lx(s) = X ($)IP + [1x([s]) = x*([sDIF]ds,
0

IA

i~
A

fo §2(r = $)llgCs, x([s]), x()) = (s, x*([s]), x*(s)IPds

IA

Lfo §%(t = 9)Ix(s) = X OIF + ll(Ls]) = x*([sDI1ds
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then

IA

IA

IA

< LM; f e 2 Ilx(s) — x* (I + [1x([s]) — x*([sD)I*1ds,
0

! !
L<L f §2(t - 9)llx(s) - ' (s)IPds < LM f e |x(s) - 1" ()| ds,
0 0

2lljo‘t f||>1 St — 9)IG(s, x(5), u) — G(s, x*(5), IN(ds, du)||*

+2| fo t_f||>1 S (1 = 9)IG(s, x(s), u) = G(s, X (), w)[v(du)ds]l®

o1 [ s - ha(o) - X s+ 2 [[sa=sas [(sa- o - xoras
2LM; fo [ e I Ix(s) — x*(s)IPds

M2 t
+2b—2 f e Ix(s) — x ()] ds,
Y Jo

llx() — x*(D)II* (5.1)

2yt », 1+2b ' —(t=s) £ 2
< SMge " ||xo — coll + SLM( +4) e 7" x(s) = x"(s)||°ds
0

+5LM3(% +1) f e INx(s]) — x*([sDIPds.
0

Set D(1) = |1x(1) = x* (DI, a1 = SLMo(** + 4) and a, = SLMo(;, + 1). By the inequality (5.1),

D(t) < D(t)

where D(¢) is the solution of the following system

{ (DO = —yD(®) + aD(O) + aD([1). (52)
D(0) = SM;D(0).
Let my(f) = e 74t + (e7r+ar — )= and by = m(1). Note that the solution of (5.2) is
D(t) = 5MZD(O)m({1)b}!
where {t} is the decimal place of . When —y + a; < 0 and e + (e77* — 1)% <1,
lim D0 =0,
then we get the conclusion. O
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6. Applications

Now, we provide two examples to illustrate the results obtained in the previous two sections. In the
following, let H = L?([0, 7r]) and we first consider the following initial problem.

dx(z,¢) = Ot (tr_é)_zl)z(aa—; —v)x(s, E)dsdr
+(sinIn(z + 1) + cos )x([t], £)dt + (sinIn(t + 1) + sin £)x(t, &)dw(t)

+ [yt X6, Ecos t + DN(dr, du) + f| (cost+ L)N(dr, du), (6.1)
(t,¢) € (0, +00) X [0, ],

x(t,m) = x(t,0) = 0, x(0,8) = 0(§)

[>1

where v > 0 is a positive number, and w(¢) is a Q-Wiener process on H. Obviously, the operator

A:H — Hisgavenby A = % — v with domain D(x) = {x € H : x” € H,x(0) = x(7) = 0}, and A

satisfies the (H1). Let H = U, then
f(t, x([t]), x(¥)) = (sinln(z + 1) + cos t)x([1], &),

g(t, x([t]), x(1)) = (sinIn(z + 1) + sint)x(¢, &),
In(t+ 1)

F(t,x(t),u) = G(t, x(t7), u) = x(t,&)(cos t + ).

We take L = max{4, 4/|0|| .y, 4v(B1(0)), 4b} where B,(0) is the unit ball of U, so f, g, F, G satisfies
the (H2). According to Theorem 3.1, problem (6.1) has a unique mild solution on [0, +00). Next, let’s
consider the following Cauchy Problem,

dx(t, €) = (& — v)x(s, £)dt
+(sinln(z + 1) + cos 1)x([t], &)dt + (sinIn(z + 1) + sin t)x(¢, &)dw(¢)

+ x(t,€)(cost + %)N(dt, du) (6.2)
+ fmlzl(cos t+ %)N(dt, du) (¢,¢) € (0, +00) X [0, 7],
x(t, ) = x(£,0) = 0, x(0, &) = 0(&).
When z
Shitr 10,4 32,
6L( 3 + 3|v| ~ +27b|v| ) <1,

according to the Theorem 5.1, the square-mean S-asymptotically w-periodic solution of problem (6.2)
is globally asymptotically stable on [0, +00)in the square-mean sense, where w is an integer.

Remark 6.1. 7o the best of our knowlege, this is the first time that the square-mean S-asymptotically
w-periodic solutions of stochastic systems with piecewise constant arguments have been discussed. In
the work [18], the authors obtained sufficient conditions for the existence and the uniqueness of the
S-asymptotically w-periodic solution in distribution for a class of stochastic fractional functional
differential equations in an abstract space. However, the stochastic system with piecewise constant
arguments is a special stochastic differential delay system, we only study the square-mean
S-asymptotically w-periodic solution in this work. Actually, the theoretical frame work of this paper is
able to branch out to other types stochastic systems.
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7. Conclusions

In this paper, we first established the existence and the uniqueness of the mild solution of two
kinds of stochastic differential equations driven by Lévy noise with piecewise constant arguments in a
Banach space. Then, we give sufficient conditions for the existence and the stability of the square-mean
S-asymptotically w-periodic solution of system (1.1) and system (1.2), where w is an integer. It would
be of great interest to extend these results to the case when the systems with other different noises and
we will report our research in future work.

Use of AI tools declaration

The authors declare that they have not used Artificial Intelligence (Al) tools in the creation of this
article.

Acknowledgments

This work was supported by Tai’an city science and technology innovation and development project
(NO. 2022NS344) and the support plan on science and technology for youth innovation of universities
in Shandong province (NO. 2021KJ086).

Conflict of interest

The authors declare that there are no conflicts of interest.

References

1. S. Zhao, M. Song, Stochastic impulsive fractional differential evolution equations with infinite
delay, FILOMAT, 34 (2017), 4261-4274. https://doi.org/10.2298/FIL.1713261Z

2. X. Shu, J. Shi, A study on the mild solution of impulsive fractional evolution equations, Appl.
Math. Comput., 273 (2016), 465—-476. http://dx.doi.org/10.1016/j.amc.2015.10.020

3. S. M. Shah, J. Wiener, Advanced differential equations with piecewise constant argument
deviations, Int. J. Math. Math. Sci., 6 (1983), 671-703. http://doi:10.1155/s0161171283000599

4. K. S. Chiu, T. Li, New stability results for bidirectional associative memory neural networks
model involving generalized piecewise constant delay, Math Comput. Simulat., 194 (2022),719-
743. https://doi.org/10.1016/j.matcom.2021.12.016

5. K. S. Chiu, Existence and global exponential stability of periodic solution for Cohen-Grossberg
neural networks model with piecewise constant argument, Hacet. J. Math. Stat., 51 (2022), 1219-
1236. https://doi. 10.15672/hujms.1001754

6. L. Liu, A. Wu, Z. Zeng, T. Huang, Global mean square exponential stability of stochastic
neural networks with retarded and advanced argument, Neurocomputing, 247 (2017), 719-743.
https://doi. 10.1016/j.neucom.2017.03.057

Electronic Research Archive Volume 31, Issue 12, 7125-7141.


http://dx.doi.org/https://doi.org/10.2298/FIL1713261Z
http://dx.doi.org/http://dx.doi.org/10.1016/j.amc.2015.10.020
http://dx.doi.org/http://doi:10.1155/s0161171283000599
http://dx.doi.org/https://doi.org/10.1016/j.matcom.2021.12.016
http://dx.doi.org/https://doi. 10.15672/hujms.1001754
http://dx.doi.org/https://doi. 10.1016/j.neucom.2017.03.057

7140

7.

10.

11.

12.

13.

14.

15.

16.

17.

18.

19.

20.

21.

22.

23.

M. MiloSvi¢, The Euler-Maruyama approximation of solutions to stochastic differential
equations with piecewise constant arguments, J. Comput. Appl. Math., 298 (2017), 1-12.
https://d0i:10.1016/j.cam.2015.11.019

W. Dimbour, S. Manou-Abi, Asymptotically w-periodic function in the Stepanov sense and its
applications for an advanced differential equation with piecewise constant argument in a Banach
space, Mediterr. J. Math., 15 (2018), 25. https://doi.org/10.1007/s00009-018-1071-6

H. Henriquez, C. Cuevas, A. Caicedo, Almost periodic solutions of partial differential equations
with delay, Adv. Differ. Equations, 2015 (2015), 1-15. https://doi.org/10.1186/s13662-015-0388-8

C. Cuevas, J. C. de Souza, S-asymptotically w-periodic solutions of semilinear
fractional integro-differential equations, Appl. Math. Lett., 22 (2009), 865-870.
https://doi.org/10.1016/j.am1.2008.07.013

H. Henriquez, M. Pierri, P. Taboas, On S-asymptotically w-periodic functions on

Banach spaces and applications, J. Math. Anal. Appl, 343 (2008), 1119-1130.
https://doi.org/10.1016/j.jmaa.2008.02.023

S. H. Nicola, M. Pierri, A note on S-asymptotically periodic functions, Nonlinear Anal. Real., 10
(2009), 2937-2938. https://doi.org/10.1016/j.nonrwa.2008.09.011

C. Cuevas,J.C. de Souza, Existence of S-asymptotically w-periodic solutions for fractional order
functional integro-differential equations with infinite delay, Nonlinear Anal. Theory Methods
Appl., 72 (2010),1683—-1689. https://doi.org/10.1016/j.na.2009.09.007

W. Dimbour, J.C. Mado, S-asymptotically w-periodic solution for a nonlinear differential equation
with piecewise constant argument in a Banach space, Cubo (Temuco), 16 (2014), 55-65.

J. Smoller, Lévy Processes and Stochastic Calculus, Cambridge, 2009.

S. Rong, Theory of Stochastic Differential Equations with Jumps and Applications: Mathematical
and Analytical Techniques with Applications to Engineering, Berlin & Heidelberg & New York,
2006.

Z. Liu, K. Sun, Almost automorphic solutions for stochastic differential equations driven by Lévy
noise, J. Funct. Anal., 266 (2014), 1115-1149. http://dx.doi.org/10.1016/j.jfa.2013.11.011

S. Zhao, X. Li, J. Zhang, S-asymptotically w-periodic solutions in distribution for a class of
stochastic fractional functional differential equations, Electron. Res. Arch., 31 (2022), 599-614.
http://dx.doi.org/10.3934/era.2023029

S. Peszat, J. Zabczyk, Stochastic Partial Differential Equations with Lévy Noise: An Evolution
Equation Approach, Cambridge University Press, 2007.

S. H. Holden, B. @ksendal, J. Ubge, T. Zhang, Stochastic Partial Differential Equations: A
Modeling, White Noise Functional Approach, New York, 2009.

S. S. Albeverio, B. Riidiger, Stochastic Integrals and Lévy-Ito Decomposition on Separable
Banach Spaces, 2nd edition, MaPhySto Lévy Conference, 2002.

G. Da Prato, J. Zabczyk, Stochastic Equations in Infinite Dimensions, Cambridge university press,
2014.

M. Haase, The Functional Calculus for Sectorial Operators, Springer, New York, 2006.

Electronic Research Archive Volume 31, Issue 12, 7125-7141.


http://dx.doi.org/https://doi:10.1016/j.cam.2015.11.019
http://dx.doi.org/https://doi.org/10.1007/s00009-018-1071-6
http://dx.doi.org/https://doi.org/10.1186/s13662-015-0388-8
http://dx.doi.org/https://doi.org/10.1016/j.aml.2008.07.013
http://dx.doi.org/https://doi.org/10.1016/j.jmaa.2008.02.023
http://dx.doi.org/https://doi.org/10.1016/j.nonrwa.2008.09.011
http://dx.doi.org/https://doi.org/10.1016/j.na.2009.09.007
http://dx.doi.org/http://dx.doi.org/10.1016/j.jfa.2013.11.011
http://dx.doi.org/http://dx.doi.org/10.3934/era.2023029

7141

24. A. Lunardi, Analytic Semigroups and Optimal Regularity in Parabolic Problems, Springer, New

York, 2012.

25. J. P. C. Dos Santos, C. Cuevas, Asymptotically almost automorphic solutions of abstract
fractional integro-differential neutral equations, Appl. Math. Lett., 23 (2010), 960-965.
https://doi.org/10.1016/j.am1.2010.04.016

26. E. G. Bajlekova, Fractional Evolution Equations in Banach Spaces, Ph.D thesis, Eindhoven
University of Technology, Citeseer, 2001.

27. E. Cuesta, Asymptotic behaviour of the solutions of fractional integro-differential equations and
some time discretizations, Discrete Contin. Dyn. Syst., (2007), 277-285.

4

@% AIMS Press

Electronic Research Archive

©2023 the Author(s), licensee AIMS Press. This
is an open access article distributed under the
terms of the Creative Commons Attribution License
(http://creativecommons.org/licenses/by/4.0)

Volume 31, Issue 12, 7125-7141.


http://dx.doi.org/https://doi.org/10.1016/j.aml.2010.04.016
http://creativecommons.org/licenses/by/4.0

	Introduction
	Preliminaries
	The mild solutions of (1.1) and (??
	The square-mean S-asymptotically -periodic solution of (1.1) and (??
	Stability of solutions
	Applications
	Conclusions

