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Abstract

This paper is concerned with the well-posedness and dynamics of (delete) a delay impulsive
fractional stochastic evolution equations with time fractional differential operator a € (0,1). After
establishing the well-posedness of the problem, and a result ensuring the existence and uniqueness
of mild solutions globally defined in future, the existence of a minimal global attracting set is
investigated in the mean-square topology, under general assumptions not ensuing the uniqueness
of solutions. Furthermore, in the case of uniqueness, it is possible to provide more information
about the geometrical structure of such global attracting set. In particular, it is proved that the
minimal compact globally attracting set for the solutions of the problem becomes a singleton.
It is remarkable that the attraction property is proved in the usual forward sense, unlike the
pullback concept used in the context of random dynamical systems, but the main point is that

the model under study has not been proved to generate a random dynamical system.

Keywords: Impulsive fractional stochastic evolution equations; Infinite delay; Mild solutions;

Global forward attracting set; Singleton.

1 Introduction

There are numerous examples [5, 14, 15, 16, 24] of evolutionary systems that are subjected
to rapid changes at certain instants in time. The interest in describing such processes by appro-
priated mathematical models, which are so-called differential equations with impulsive effects,
mainly arose in recent years. In the simulations of such systems it is often convenient to neglect
the durations of the rapid changes and to assume that the changes are represented by state jumps,
see, e.g., [2, 7,9, 13].

The study of fractional evolution equations involving impulses has been investigated to a

large extent recently. In [25] the authors established the existence of mild solutions for impulsive
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fractional partial differential equations by means of a fixed point theorem. In [7, 9] it is studied the
local and global existence of mild solutions for impulsive fractional integral-differential equation
(without) with infinite delay by using fractional solution operator theory. In [27] the authors
analyzed the impulsive fractional differential equations with weakly continuous nonlinearity by
using the Schauder fixed point theorem. Most of the previous research only concerns the well-
posedness and existence of (mild) solutions to different kinds of impulsive differential(-integral)
equations, but there has been little research regarding the asymptotic behavior of (mild) solutions
to these models.

Xu and Caraballo analyzed in [28] these previously mentioned issues for the following impulsive

fractional stochastic delay differential equation (see [28] for the details on the operators and noise)

( H
Dya(t) = An(t) + f(t, ) + g(t,2) B + n) 22 ¢ >,

t#t, i<a<l,
z(t) = ¢(t), te (—o0,0].

(1.1)

The local and global existence and uniqueness of mild solutions to problem (1.1) were studied
by means of a fixed point theorem, and the properties of a-order fractional solution operator
T, (t) and resolvent operator S, (t). Moreover, the exponential decay to zero of the mild solutions
to problem (1.1) was also proved. However, the lack of compactness of the a-order resolvent
operator S, (t) did not allow to establish the existence and structure of attracting sets, which is a
key concept for the understanding of the dynamical properties of the model. To this respect, in [5]
the authors already studied the existence of attractors for impulsive non-autonomous dynamical
systems when « = 1, since the operator that generates the infinitesimal generator A is a semigroup
(see [18, 20] for more details). Fortunately, to overcome this difficulty in our fractional situation,
we can take advantage of the compactness of a-order fractional solution operator T, (t) which
has been proven in [23, 26|, and this is one of our motivations to heuristically propose, in this
paper, the analysis of existence (and eventual uniqueness) of mild solutions and the global forward
attracting set of the following fractional stochastic impulsive differential equations with infinite

delay

dBH (1)

Dex(t) = Ax(t) + I f(t,x) + (I gt 20)] “BY 4 [Ilon ()] S92, ¢ >0,

t#tk, O<a<l,
Ax(ty) = x(tf) —x(ty) = I(x(ty)), t=ty, k=1,2,---,
$(t) = QZS(t), te (_0050]7

(1.2)

where D" is the Caputo fractional derivative of order 0 < a < 1, I}~ is the (1—a)-order fractional
integral operator, x(-) takes the value in the separable Hilbert sapce H. A : D(A) C H — H is the

infinitesimal generator of an a-order fractional compact and analytic operator 7,(¢)(t > 0) (the



same as the operator T, () in [28]). As usual, B(t) and Bg(t) denote, respectively, a K-valued
Q-cylindrical Brownian motion and fractional Brownian motion defined on a filtered complete
probability space (2, F,{F;}+>0,P). The nonlinear maps f : Rt x PC — H, g : R x PC —
L(K,H) and h : RT — £(K,H) that satisfies hQ% is a Hilbert-Schmidt operator, are appropriate
functions which will be specified later. Moreover, the initial data ¢ belongs to PC (which is the
abstract phase space defined in Section 3), also for any z defined on (—o00, 00) and any ¢ € [0, c0),

we denote by z; the segment of solution which is a function defined on (—oo, 0] via the relation
x¢(0) = z(t +0), 0 € (—o0,0].

Additionally, I € C(H,H) for each k € N*, z(¢}) = limj,_o z(tx + h) and z(t; ) = limp_o z(t; —
h), represent the right and left-hand limits of z(¢) at ¢t = t; respectively, and the fixed times ¢,
where the impulses take place, satisfy 0 =ty < t; < --- <t — +00 as k — oc.

It is worth noticing that, the nonlinear terms of the right hand side of problem (1.2) have
higher regularity because of the integral operator Itlfa. For this model, by a fractional variation
of constants formula (see Definition 3.1), the mild solution to problem (1.2) is only involving
the a-order fractional solution operator 7,(t) (¢ > 0) which is compact, so that we are able to
answer the open problem given in [28] but for our new model (1.2). We emphasize that the main
advantage of our model is that we can extend the results obtained in [28] for the model (1.1) when
o € (3,1) to our model (1.2) for a € (0,1). Also, thanks to the good properties of the a-order
fractional solution operator (see Lemma 2.11) we are able to prove the existence of attracting
sets and provide interesting information about the dynamics of the problem.

The content of our paper is as follows. Section 2 is devoted to introduce and recall some basic
notations, preliminaries and lemmas which will be helpful throughout this paper. Next, in Section
3 we state a set of assumptions and conditions to prove the well-posedness and the existence and
uniqueness of mild solutions to problem (1.1) by exploiting the properties of a-order fractional
solution operator 7,(t) (t > 0). Finally, in the last section, we first present a general case in
which one can ensure the existence of a compact global attracting set to problem (1.2) under
continuity and linear growth conditions on the operators of the problem, which is not sufficient to
ensure uniqueness of solutions. However, when we impose some stronger assumptions, ensuring in
particular uniqueness of solutions, we can prove that the compact global attracting set becomes
a singleton which is determining the dynamics in mean square of the problem. In particular,
our results extend previous ones in the literature (see, e.g. [17] for a case without impulses and

without fractional noise).

2 Preliminaries

In this section, we present the basic definitions, notations and lemmas which will be used
further in this paper. Although the content of this section can be found in several published
works (see, e.g. [28]), we prefer to include it in our paper to make it more readable and as much

as self-contained as possible.



2.1 (Fractional) Brownian motion

In this subsection, we introduce the Brownian motion as well as fractional Brownian motion,
and some lemmas are established that will be used the whole paper.

Throughout this paper, let H and K be two separable Hilbert spaces and £(K, H) denote the
space of all bounded linear operators from K to H. When no confusion is possible we will use the
same notation | - || for the norm in different spaces (e.g. H, K, £(K,H)), and use (-, -) to denote
the inner product of H and K. Let (Q,F,{F:}i>0,P) be a complete filtered probability space
with a filtration {F;}+>0 satisfying the usual conditions (i.e., right continuous and Fy contains all
P-null sets of F).

Let B = (B(t))>0 and BY = (Bg(t))tzo be a K-valued Q-cylindrical Brownian motion and a
fractional Brownian motion respectively, defined on (£, F, {F;}+>0,P) with TrQ < oo, where @
is a symmetric nonnegative trace class operator from K into itself. We assume that there exists
a complete orthonormal basis {ej};>1 in K, a bounded sequence of nonnegative real numbers Ay
such that Qer = A\geg, k =1,2,---. Then B(-) and Bg() admit the following expansions

Bt) =Y VaBer.  BE®) =3 VBl (Der,  t>0,
k=1 k=1

where {f}r>1 and {ﬁ,f }i>1 are, respectively, a sequence of two-sided one-dimensional real valued
standard Brownian motions and a sequence of fractional Brownian motions mutually independent
on (Q, .7:, {ft}tzo, P).

For ¢, ¢ € L(K,H), we define (¢,%) = Tr[pQvy*|, where ¢* is the adjoint operator of .
Thus, for each ¢ € L(K, H),

lellEy = TrleQe®] = > IV Akperl®.
k=1

An element ¢ € L(K,H) is said to be a @-Hilbert-Schmidt operator if H(p||2Q < oo. For a more
detailed description we refer the readers to [12, 19] and the references therein.

The following important results will be helpful throughout the paper.
Lemma 2.1 (/8)) Let T > 0 and denote

M(K,H) = {<I>(-, )+ @ is an L(K,H)-valued stochastic process on [0,T] x Q such that
T
®(t) is measurable relative to Fy for all t € [0,T7, / E||®(t)|%dt < oo}.
0

If @ is an element of M(K, H), then

2

T T
EUO B(s)dB(s) gTr(Q)/O E||D(s)|2ds. (2.1)




Lemma 2.2 ([/6, Lemma 2]) Let ® : [0,T] — L(K,H) be such that (IDQ% is a Hilbert-Schmidt
operator, and let H € (%, 1) be such that

o
1
Z 12Q=en |l L1/ (0,77 < o0
n=1
Then, for any «, B € [0,T] with o > (3,

‘/ s)dBg(s)| < cH(2H —1)(a—p)*"! Z/ (5)QY%e, |%ds,

where ¢ = ¢(H).
If, in addition, Z |®(t)QY?ep|n is uniformly convergent fort € [0,T], then

o[ ucant

For more details about fractional Brownian motions, the reader is referred to [6] and the

2

IHI

2

() <t -1a- 52 [ e (2:2)
]HI B

references therein.

2.2 Fractional setting

We now recall some facts about the theory of delete(the) fractional calculus.

For a > 0, we consider the function g, : R — R defined by

1
LA t>0,
0, t <0,

Ja (t) =

where I'(«) is the Euler Gamma function. Now, assume that 7' > 0.
Definition 2.3 (/11/,/21]) The fractional integral of order o > 0 with the lower limit 0 for a
function f is defined as

IEF(1) = galt) * / 91 (s)ds, ¢ € (0.7
0

Thus, based on the definition of Riemann-Liouville fractional integral operator, we present

the Caputo fractional differential operator.

Definition 2.4 (/11],/21]) Let f : [0,T] — R be a function which possesses absolutely continuous
deriwvatives up to order n —1 (n € N) on [0,T]. The Caputo fractional derivative of f of order
a > 0 with the lower limit 0 is defined as

TL—Oé

t
Dy f(t) / )M (g)ds = IO f™(t), for n—1<a<n, neN.
0



Notice that the previous definitions can be extended to functions f from [0, 7] into an abstract
space Banach or Hilbert space H by considering the integrals in definitions 2.3 and 2.4 in the
Bochner sense. Recall that a measurable function u : [0, 00) — H is Bochner integrable whenever
||u|| is Lebesgue integrable.

Now we introduce some properties of a kind of special functions. Denote by E, g the gener-

alized Mittag-Leffler special function defined by

> P 1 to—Bet C
E,, dt, a,3>0, zeC,
Z I(ak + ﬂ) 27 / b
where C' is a contour which starts and ends at —oo and encircles the disc [t] < ]z|é counterclock-
wise. For short, we denote E,(z) = Eq,1(%) which is an entire function generalizing, in a simple
way, the exponential function F1(z) = e*. Moreover, this function plays a crucial role in the field
of fractional differential equations. It is worth highlighting that some interesting properties of

the Mittag-Leffler functions are related to their Laplace integral,

7 by 1 )\Oé—ﬁ 1
/e OB, p(wt®)dt = o Rel > wa, w>0.
0

The reader can find more properties in the references [1, 17, 21].

2.3 Fractional solution operator

Let us recall the following definitions of sectorial operator and a-order fractional solution
operator which will be essential to solve our problems.
Definition 2.5 (/25]) A linear closed densely defined operator A is said to be sectorial if there
are constants w € R, 0 € [§, 7|, M > 0, such that the following two conditions are satisfied:
(1) o(A) C oo = {A € CA # w,|arg(A — w)| < 0}, where o(A) denotes the spectrum of
operator A.

(2) IR A < |/\ o A E >w.g» where R(A; A) denotes the resolvent operator associated to A.

Definition 2.6 (/3)) A function T, : RT™ — L(H) is said to be an a-order fractional solution
operator generated by operator A if:
(1) 74(t) is strongly continuous for t > 0 and T,(0) = I;

(2) 7o (t)D(A) € D(A) and AT, (t)x = T4(t) Az for all x € D(A) and t > 0;

(3) For allxz € D(A) and t > 0, T (t)x is a solution of (delete)the following equation

¢
1
z(t) = F/ )L Az(s)ds.
0



Definition 2.7 ([10], [22]) An a-order fractional solution operator To,(t) (t > 0) is called analytic
if To(t) possesses an analytic extension to a sector ) o = {\ € C\{0} : [arg A| < O} for some
6o € (0,5]. An analytic a-order fractional solution operator To(t), generated by A, is said to be
of analyticity type (wo, 0o) if for each < 8y and w > wy (wo € R), there exists M = M (w,0) >0
such that | To(C)|] < Me*Te©) ¢ e 3,

In particular, we will denote by A®(wq,fy) the set of operators A which generate analytic

a-order fractional solution operators 7, of analyticity type (wo, 6p).

Definition 2.8 (/26]) An a-order fractional solution operator T, (t) (t > 0) is said to be compact,
if To(t) is a compact operator for all t > 0.

Lemma 2.9 ([26, Lemma 3.1]), If the resolvent R(\; A) is compact for every X\ > 0, then T, (t)

is compact for every t > 0, and therefore 1,(-) is compact.

Thanks to the arguments in the proof of Lemma 3.8 in [10], one can prove the continuity of

the a-order fractional solution operator 7, (t) in the uniform operator topology for ¢ > 0.

Lemma 2.10 Assume A € A%(wo,6p), and the a-order fractional solution operator T,(t) (t > 0)
is compact. Then the following properties are fulfilled:

() Jim | Talt + ) = () =0 and (id) lim | Ta(t) = Ta(W)Talt = W) =0 for ¢>0.

Lemma 2.11 (/25],/10]) Let a € (0,1) and A € A%(wo,00). Then || T (t)|| < Me*t for allt > 0
and w > wy (wo € RT). Furthermore,
| 7a(t)|| < My, where My := sup ||Za(t)]- (2.3)

0<t<T

3 Well-posedness of the problem and existence of mild solutions

We discuss in this section the well-posedness of problem (1.2) and the existence and uniqueness
of mild solutions.

To start off, we first present the abstract phase space PC. Let L?(£2;H) denote the Hilbert
space of all strongly-measurable, square-integrable H-valued random variable equipped with the
norm [[u(-)||2s = E|Ju(-)||, where the expectation E is defined by Eu = [, u(-)dP. The abstract
phase space PC is defined by

PC = {f : (—00,0] — L*(;H) is Fy-adapted and continuous except in at most a
countable number of points {6}, at which there exist £(6;) and £(6;))

with {(0y) = £(0, ), and  sup B0 < oo},
e (—00,0]

7



for some fixed parameter v > 0. If PC is endowed with the norm
1
0 2)°
lelre = sw Elg@)?)’,  ce e
0e(—o0,0

then, (PC, || - |pc) is a Banach space.
Let us now enumerate the following conditions which will be assumed throughout the paper.
(Hy) f:]0,00)xPC —H, g:[0,00) x PC — L(K,H) are continuous and there exist two positive

constants [y, lo such that

E|f(t,z) = ft, > < bl —ylpe, Elg(t.x) — gt y)|* < Lllz - ylpe,

for every z, y € PC, and almost every ¢ > 0. Moreover, g(t,-) is measurable relative to F;
for all ¢ € [0, 00) satisfying [;° E|g(t, z)|?dt < .

(H2) h : [0,00) — L(K,H) satisfying hQ% is a Hilbert-Schmidt operator, and there exists a

constant A > 0, such that for every ¢ € [0, 00), there holds

t
/ 1h(s)|Bds < A.
0

(H3) The functions Ij, : L?(2;H) — L?(2;H) are linear and continuous for each k € N*, and
there exists Nj, > 0 with Y 72 ; Ny < +o0, such that

E|Iu(z)||* < NyE||z||?, for all x € L*(Q;H).

Notice that these assumptions imply that Ny — 0 as kK — 400, and there exists a positive
constant IV such that

E|Ix(x)||* < NE|z||?, for all x € L*(Q;H).

(H4) G = inf {tk — tk—l} >0, n= sup {tk — tk—l} < 00.
keNt keN+

Next we state the definition of mild solution to problem (1.2). Namely it is a fractional
variation of constants formula which involves the Mittag-Leffler families. More details can be

found in [17, 25] and the references therein.

Definition 3.1 Let F; = Fy for allt € (—00,0], and let ¢ € PC be an initial value. An Fy-

adapted stochastic process x : (—oo, T| — H is said to be a mild solution of the equation (1.2) if



x(t) = ¢(t) fort € (—o0,0], and fort € [0,T], x(t) satisfies the integral equation
(

Ta(t)o /T (t—s)f(s,xs ds+/ To(t — 8)g(s,x5)dB(s)

/7 (s)dBH(s), te[0.t],

To(t =) (x(ty) + Li(2(ty))) + tT(t—S)f(S,ws)dS

() =+ [ Tt —s)g(s,25)dB(s) + | Ta(t — s)h(s)dBU (s), te (t1,ta], (3.1)

t1 t1
)

Ta(t —tm)(x(t,,) + In( /Tt—s (s,zs)ds

/Tt—s) (s,25)dB(s) /Tt—s dBQ() t € (tm, T,

where ty, = max{ty, tx <T, k=0,1,2,---}, and we recall that

N 1 )\afl
%(t) = Ea,l(At ) - M/;eAthA.

After having presented the required estimates and properties of the Wiener integral and a-

order fractional solution operator, we can now state and prove the main results of this section.

Theorem 3.2 Let a € (0,1), A € A%(wo,bp) with 6y € (0,5] and wy € RT. Assume (Hi)-(Hy)
hold, and the c-order fractional solution operator T, (t) (t > 0) is compact. Then, for every initial
data ¢ € PC and every T > 0, the problem (1.2) has a unique mild solution defined on (—oo,T].

Proof. We only include a sketch of this proof since the similar result is proved in ([28, Theorem
12]) but for a different kernels. The main idea is to use a Picard iteration scheme. To do this, we
first define two proper abstract phase spaces PCT and PCZ which are the same as in the proof of
Theorem 12 of [28]. Then, we construct a sequence {z"(t) }>2 as follows, for a fixed but arbitrary

e PCL,

(1) = (1),
2(1) = X)) + 3 N {m )@ () + T (1))
k
[Tt = 966,225 + [ Talt =~ gt a2 aB6)
Tt B} e (ol k=012

where Iy =0, t < T and x denotes the characteristic function.
By slightly modifying the proof of Theorem 12 in [28], we can first prove that 2" (-) € PCZ:
for all n > 1. Then, one can prove that it is a Cauchy sequence in PCZ; and its limit is a solution

to our problem. The uniqueness follows from the next result below. [J



The next result ensures the continuous dependence of mild solutions with respect the initial
data, and can be proved by using similar arguments to those used in [28, Theorem 14]. We omit

the detailed proof here.

Theorem 3.3 Assume the hypotheses of Theorem 3.2. Then, the mild solution to problem (1.2)
is continuous with respect to the initial value ¢. That is, if x(t), y(t) are the corresponding mild

solutions to the initial data ¢ and ¢ on [0,T], we have

In Ay
lee — yrlide < BM2 + 116 — plloeeM 7 Ve 0,1, (3.3)

where Ay = 3M2(lin + 12Tr(Q)) and Ay = 6M2(N + 1) + 4.

4 Asymptotic behavior of global mild solutions

Now we can study the long time behavior of the global mild solutions to our problem. First
we enumerate some assumptions which will be imposed in our further analysis.
(C1) A: D(A) C H — H is the infinitesimal generator of an a-order fractional compact and

analytic solution operator 7,(t) (¢t > 0) on a separable Hilbert space H with

|7o(t)] < Me™#,  Vt>0, M>1, pcR".

(C3) There exist two nonnegative continuous functions ki(t), ko(t) € L'(RT), such that the

continuous function f : RT x PC — H satisfies
E|f(t,2)]* < k1(t) + k2 (t)l|z[pe,
for t € [0,00) and every = € PC.

(C3) There exist two nonnegative continuous functions k3(t), k4(t) € L'(RT), such that the
continuous function g : RT x PC — L(K,H) satisfies

Ellg(t,2)||* < ks(t) + ka(t)l|z[lc
for t € [0,00) and every = € PC.
At this point some remarks are in order.

Remark 4.1 i) Notice that, under the Lipschitz condition (H1), we can obtain the local existence
and uniqueness of mild solution to problem (1.2) (see Theorem 3.2). However, in this section we
are interested in analyzing the asymptotic behavior of mild solutions to equation (1.2) no matter
how many solutions the problem may have for each initial condition. Therefore, our analysis can

be carried out without imposing (Hy). Instead, in order to guarantee that we have mild solutions

10



globally defined in time, it is enough to assume conditions (C2) and (C3) as above. A well-known
conclusion is that conditions (C2) and (C3) hold automatically once we assume condition (Hi)
holds true. Henceforth, throughout this paper, we will assume either condition (Hi) (when we
need uniqueness of solution) or (C2)-(Cs).

ii) Due to the fact that the continuous functions k;(s) € L' (RT) appearing in conditions (Cs)

and (C3) are nonnegative, we will denote in the sequel
oo
/ ki(s)ds == K; < o0, i=1,2,3,4,
0

where K; are positive constants.

Throughout the paper, the symbol C will denote a generic constant whose value may change

from one line to another and even in the same line.

4.1 Global existence and estimates of mild solutions

This subsection is first concerned with a theorem ensuring the global existence and uniqueness
of mild solution to problem (1.2).
Theorem 4.2 Assume hypotheses of Theorem 3.2 and (C1) hold. Then for every initial value
¢ € PC, the initial value problem (1.2) has a unique solution defined on [0,00) in the sense of
Definition 3.1.

Proof. Thanks to assumption (C}), the estimates which are necessary to prove Theorem 3.2 are
independent of T'. This implies that the solution is defined in (—oo, T] for all T' > 0. More details
for a similar problem can be found in [28, Theorem 15]. [J

In what follows, we shall obtain the estimate of solutions which will imply that the solutions
are bounded uniformly with respect to bounded sets of initial conditions and positive values of
time. This also implies the existence of an absorbing set for the solutions which is also a property

on the ultimate boundedness of solutions.

Theorem 4.3 Assume (H3)-(Hy), (C1)-(C3), and

v > 24, (4.1)
also, let
In C
2 — —=L >, (4.2)
p
where

K1 =8M?*(N +1)(1+ Ls), Ly = AM?*(nKs + Tr(Q)K4) exp (AM*(nKs + Tr(Q)Ky)) -
Then every solution z(-) of problem (1.2) with xo = ¢ € PC, defined globally in time, verifies

In g

leele < Clélzee 5 ) o, w0,

11



Proof. For the sake of convenience, we split the proof into three steps.
Step 1. By (2.1), (2.2), (2.3), Definition 3.1, the Cauchy-Schwarz inequality, (H2)-(H4) and
(C1)-(C3), we obtain that for ¢ € [0, 1],

t
Elle(t)]? < 4E|Ta(6)6(0)]]? + 4 /0 1Tt — $)|E| £ (s, 2.)|*ds
t
L ATHQ) /0 1Tt — )[2Ellg(s, s)|%ds
L AcH(2H — 1)f2H / Tt = 5)2I1AGs) [2ds
0

t
< AM2e 2B $(0)]) + 4M 2y / e 23 (ki (s) + ka(s)||2s|e) ds
0 (4.3)

HAPTHQ) [ (ko) + k(o)) ds
e (2 = 0P [T, )6 s

< AMZ e p||%e + AME (K 4 Tr(Q)K3) + Ly
402 [ () + TrQURa(s)) I s,

where we have used the notation

n
Ly = A0PeH (2 = 1P [ (o) s < AN 2T — )71

By assumption (4.1), we have 2u < ~, then e~ (=79 < 1 holds immediately for any 6 < 0.
Multiplying (4.3) by € and replacing ¢ by t + 6, it follows

sup VE|z(t + 0)||> < 4M2e 200 |20 + AME(nK + Tr(Q)K3)e? + Lye?

0e(—t,0]
t+6
+ 4 / (nka(s) + Tr(Q)ka(s)) e~ 2= 3 |12 s
0
< AM?e 2 |2 + AMP (K, + Tr(Q)Ks) + Ly
t
4 a? / (nka(s) + Tr(Q)ka(s)) 20z, | Beds.
0
Note that
OBt + 0)|2 = e OBt + 0)| < e olBe < e Sde, VO € (o0, 1]
Therefore,

e ||ayl|pe < AMP(|||pe + 4M? (nKy + Tr(Q)K3) e + Lye

t
+4M2/0 (nka(s) + Tr(Q)ka(s)) €< || x4 peds.

12



Applying the Gronwall inequality, we have for ¢ € [0,¢1] that

lzellpe < 4M2|[@llpe (1 + La)e " + La + LaLs, (4.4)
where we used the notation
Ly =4M?*(nK1 + Tr(Q)K3) + L1, Ly = 4AM?*(nK> + Tr(Q)Ky) exp (4M*(nKs + Tr(Q)Ky)) .

In particular,
E|z(t1)||? < 4M?(|¢||pe(1 + L3)e 2*t + Ly + L3Lg := Dj. (4.5)

Step 2: Similar to (4.3) and in view of (Hs), we obtain for ¢ € (1, t2],
Bll(0)? < 4Bt - )(a(tr) + Daler DI +40 [ 1Ta(t — $)IPEIF(5,0) ds
L4TrQ) / 1Ta(t — $)IPEllg(s, z:)]%ds
FeH(H 1) - 07 [ 1T - PG ds
1
< 8MZe NN + 1) Ela(ty)||? + 4AM? (nKy + Tr(Q) Ks)

t
+4M? / (nka(s) + Tr(Q)ka(s)) e =) ||ay||5cds + L.

t1
Arguing as in Step 1, we derive for ¢t + 6 > t; (where 6 € (—o0,0]) that

sup e’yeEHx(t + 9)||2
0e(t1—t,0]

< 8M2e A=) (N L 1) Bl (t])||? + AM2 (K 4+ Tr(Q)K3)e™ + Lye?

t+6
+ 4M2/ (nk2(s) + Tr(Q)ka(s)) e 2020z | eds

t1

< 8MPe (N + D) E|la(t7)|)? + 4M* (K + Tr(Q)K3) + Ly

t
pRYE / (nka(s) + Tr(Q)ka(s)) e~ 2= |z Bds.

t1

It follows from (4.4) and (4.5) that for ¢ € (1, t2] such that t + 6 < t1,
OB||x(t+ 0)|* < 4M?(|¢|pe(1 + La)e 12070 4 Ly 4 Ly Ly

< (AM?)|p||o (1 + Lg)e 2" Ly + LyLg)e~ 21(tH0-4)

— DT672u(t+97t1) )
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Hence,

2=t |20 < 8M2(N + 1) D 4+ 4M?(nK; + Tr(Q)K3)e2H (1)

t
+ Ly ) 4 40 / (nk2(s) + Tr(Q)ka(s)) €™~ | peds.

1
Thanks to the Gronwall inequality, we deduce for ¢ € (1, 2]
|z¢|be < 8M?(N + 1) D (1 + Lz)e =1 4 Ly 4 Ly L3, (4.6)
and, consequently,
E||z(t2)||? < 8M*(N +1)Di(1 + Lg)e 2#2=1) 4 Ly 4 Ly L3 := Dj. (4.7)
Step 3: In a similar way, for ¢ € (tx, tx4+1] with k£ > 2, we have
zelbe < 8M2(N + 1)Dj(1 + Lg)e 2 =%) 4 Ly + Ly L, (4.8)

and
Eljx(tgr1)]|* < 8M?(N + 1)Di(1 + Ly)e 2#Ue1=t) 4 [y 4 L3 := Df ;. (4.9)
For convenience, let K1 = 8M2(N+1)(1+L3), Ko = La+LoLs. Then, by using the mathematical
induction method, we obtain for £ > 2 that
D = K1 Dj_qe™2#t—t-1) 4 [,
< Kb pre—2ute—t) 4 i, sz JChe2m(t—ti—s), (4.10)

J=0

Noticing that (H4) implies that £ — 1 < % and k < t'“_’#, it then follows from (4.2) and
(4.10) that

t—t1 k=2 tp—ty_
D, <K, s 672“(’5’“41)D}k + Ko ZC’l A e 2ulte—tk—;)
J=0

k—2
te—t1 =g
—e B anle_Qu(tk_tl)DT 4 ICQ E e 3 anle_QN(tk_tk—j)

j=0

4.11
In g k=2 In Kq ( )

e ) gy 5
j=0

6(2“_1n§1)ﬁ

€(2M_1n§1)ﬁ _ 1

)(tk_tk—j)

K1

< o ()t pe g

14



Therefore, by (4.5), (4.8) and (4.11), we deduce that for all ¢ € (tg, tx41] with k& > 2,

zel|pe < Kre 27 D+ ICy
Ik

(2uB—1In K1)
g/cle*(% E )“’tl)DHIClICg (e :
e

b k) — 1 T Ka

In

K
< ke P )t g g2 (1.12)

In

K
<Kt T gl +0
In IC
= Cllglfree” ") ¢,
which, on account of (4.4) and (4.6), implies

In g

lailze < Cllgliee” "7 ) ., forall ¢ > 0,
The proof is finished. [

Remark 4.4 We emphasize that under assumptions (Cq)-(C3) (instead of Lipschitz condition
(Hy)), we may only have a general result ensuring that there exists at least one mild solution to
problem (1.2), i.e., as Theorem 3.3 may not hold, the uniqueness of solutions in Theorem 3.2 is
not ensured. Hence, in Theorem 4.3 we have proved that for any solution corresponding to the

initial value ¢ € PC, this a priori estimate holds true.

4.2 Existence of global attracting sets: General case

A general result concerning the existence of a minimal compact set in PC which is globally
attracting for the solutions of our problem will be proved in this subsection. To that end we first
need the following compactness conclusion.

Lemma 4.5 Assume the conditions of Theorem 4.3. Then for any bounded subset D of PC, any
sequence {1} with 7, — oo (n — 00), {¢n} with ¢, € D, and any sequence of solutions {z"(-)}

of problem (1.2) with xj = ¢, € D, the sequence {x7 } is relatively compact in PC.
Proof. Without loss of generality, we assume that ||¢|p¢ < d for all ¢ € D. For any ¢, € D, we
define u? (-) : (—00,0] — H by

On(Tn +6), Tn + 6 € (—00, 0],
u" (7 +0) = { To (10, + 0)9(0), T+ 0 €10, 1],
To(Tn +0 = tR)(u" () + Le(u"(t)),  Tat+0€ (o], k=1,2,---.
Let us do estimates likewise as in the proof of Theorem 16 in [28], by (C}) and (H3) we find that

2 e < Ce™™ 6]lpe. (4.13)

15



Next we define the function 27 (-) : (—o0,0] — H by
(
0, Tn + 6 € (—00,0],

T"+6 Tn+9
To(Tn + 0 —5)f(s,x7)ds + / To(Tn + 60 — 5)g(s,x2)dB(s)
0 0
Tn+6
+ / To(Tn +6 — s)h(s)ng(s), o+ 6 € [0,t1],
0

2"y +0) = Tn+0
To(r + 0 — i) (2 (67) + T (="(5)) + / To(r + 6 — 5)f(s,27)ds

Tn+6
+ / To(7n + 0 — 5)g(s,2)dB(s)

ty

Tn+6
+/ To(Tn + 6 — s)h(s)ng(s), Tn +0 € (tgytgra], E=1,2,---.
173

(4.14)

It is important to observe that if 27 (-) satisfies (3.1), then 27! = ul! + 27 for 7, € [0, 00) since
the impulse functions I, (k € N*) are linear. In order to prove that {z]' } is relatively compact
in PC, by the decomposition of 2! and (4.13), it is enough to state {z] } is compact in PC as
Ty — 0O.

Initially, we show that {z"(7, 4+ -)}°2, is equicontinuous on [—T™,0] for any fixed T > 0.
For such T* fixed, there exists ng € N such that for all n > ng the points 7,, + 6 > r for all
0 € [-T%,0], for some r > 0. Then, to prove the equicontinuity in the interval [—T7*,0], it is
sufficient to assume that for each n > ng, and 01,0 € [—T*,0] with 6; < 6y (with 0, — 0,
sufficiently small), we have that 7,, + 61, 7, + 62 € (t, tk+1] N [r, +00), for some k € N and r > 0.
Once we have proved the equicontinuity for this case, the possibility that the points 7, 40 7, + 62
may belong to different intervals can be handled by comparing with the values of the solution in
the impulse time ¢, by using Theorem 4.3, estimate (4.13) and the properties of the impulsive
linear function [y, in particular the fact that Ny — 0 as k — oo. Consequently, given € > 0, we
assume that 7, + 02 € (tg,tg+1] N [r, +o00) for all ; < 6y in the interval [—T*,0], with 6 — 6,
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sufficiently small as we will determine below. From (4.14) we can deduce, for all n > ny,
B|[z"(t + 02) = 2" (7w + 01)]?

S UNTalrn + 02 — tg) — Ta(ra + 01 — t) |PE||2" (6 ) + Ln(z" (t;) 1P

Tn+01 2
+7E / (To(T0 4+ 02 — ) — Do (70 + 01 — 8)) f(s,20)ds
173
Tn+02 2
+7E / To(Tn + 02 — 8) f(s,22)ds
Tn+01
Tn+01 2
RTE| [ (Tl 02— 5) = Talra + 61— 5))g(s,a2)dB(s) (4.15)
i
Tn+02 2
+7E / To(Tn + 02 — 5)g(s, % )dB(s)
Tn+01
Tn+01 2
+7E / (Ta(r + 02— ) — T + 61 — $))(s)dBE (s)
173
Tn+02 2
+7E / To(7 + 02 — $)h(s)dBE (s)
Tn+01
=T+ +I3+1y +7Is + I + I7.
Hereafter, we assume that k& > 1, since the proof of the case k = 0 is similar.
Since ¢, € D, by Theorem 4.3 we find that for all s > 0 and n € N,
In IC In IC
a2 < Cllgldee*5) s o < <1 peo )> - (4.16)

For every 0 < ¢ < 1, in view of (Hz) and Remark 4.1 i7), we obtain from the absolute continuity
of the integral that there exists 0 < ¢ < ¢ such that

t+o t+o
sup/ ki(s)ds <e, 1=1,2,3,4, and sup/ Hh(s)||2st <e. (4.17)
t>0 Jt t>0 Jt

Moreover, by Lemma 2.10 (i) and (C7), we deduce that 7,(s) is uniformly continuous for s €

[0,00), i.e., there exists 0 < § < o such that for all s1, s2 € [0,00) with |s1 — s3] < 4, we have
17a(s2) — Ta(s1)]| <e. (4.18)

Hence, by (4.15)-(4.17) and the fact that 27 = u? + 27 | for all [0; — 62| < § and n > ng
such that 7, + 01, 7, + 02 € (tg, tk+1] N [0, 00) (we choose r = o here), it follows that

~InKy

I < CH’Z&(TR + 0y — tk) - %(Tn + 61 — tk>H2€7<2u B )tk < CE. (4.19)

For the term 7y, by (Ha), (C1)-(C2), (4.16)-(4.18), and the Cauchy-Schwarz inequality, we have
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for all n > ng and [0y — 61| < 0,

Tn+01—0
Iy < 017/ |1 7a (70 + b2 = 5) = Ta(7n + 61 — 5)|[* (ki (s) + ka(s)[|2% | Be) ds

tx
Tn+01
n Ca/ (672,u(‘rn+9273) n 672,u(7‘n+9178)> (k1(s) + ka(s)|| 22| %c) ds
Tn+01—0
Tn+b1—0 —(2 —anl)s
<C 17 (7n + 02 — 5) — To (70 + 01 — 5)|? <k1(s) + Cha(s) (1 e VT )) ds
ty

Tn+01
+ CU/ (k1(s) + ka(s))ds < Ce.
Tn+601—0

(4.20)

Now, for 73, thanks to (C)-(C2), (4.16), and the Cauchy-Schwarz inequality, we find that for all
n >mng and |6 — 02| < 4,

Tn+02
L<Clos=00) [ |Talrt 02— 5)|PEIf(s.a?) s
Tn+01
0 (i), (4.21)
< C(62 — 91)/ e~ 2 (mt02=5) (k‘l(s) + Cka(s) (1 +e \HTTB >> ds < Ce.
Tn+01

Analogously, (C1), (C3), (2.1), (4.16)-(4.18) and the Cauchy-Schwarz inequality imply, for all
n >mng and |02 — 01| < 4,

Tn+01—0
1, < CTT(Q)/ 170 (70 + 02 — 8) = Ta(7n + 01 — 5)|1* (k3 (s) + ka(s) |25 | e)ds

ty
Tn+01
+ CTT(Q)/ (672H(Tn+9178) + 672'“(7—”4»9278)) (k’g(s) —+ ]{14(5)”5[3?”%6) ds
Tnt+01—0
Tntb1—0 _(2 _1n1c1)s
<C H’Ta(Tn—i—Gz—s)—’Z;(Tn—kHl—s)||2 <k3(s)+Ck4(s) (1—1—6 K= ))ds
tg
Tn+601

+C (ks3(s) + ka(s)) < Ce.

Tn+01—0

(4.22)

Using the same arguments as for Z3, by (2.1), (Cy), (C3) and (4.15) we find that, for all n > ng
and |92 — 91| <0,

Tn+02 _(2 _ln)Cl)S
Is < CT’F(Q)/ | 7o (T + 62 — 5)||2 <k3(s) + Cky(s) <1 +e \HTTE )) ds
Ve (4.23)
<C e~ 2T H0279) (Lo (5) + ky(s))ds < Ce.

Tn+01

To estimate Zg, we can see that (2.2), (Hs), (C1), (4.17)-(4.18) imply that, for all n > ny and
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|€92 —91| < 5,

Tn+01—0
Zs < C??/ |1 Za (4 02 — 8) = Ta (70 + 01 — 5) %[ (s) s

tg
Tn+01
€™ [ Ty 0= 5) = Tala 01— ) PRy
Tn+01—0
Tn+01—0
<C t 1 Ta(Tn + 02 = 8) — Ta(7n + 01 — 5)|1%[|R(5)[|Hds
k
o1 [T 201(7n+01—3) 244(Tn+02—3) 2 424
- —2(Tn 1—S —2p\Tn 2—S
+Co /Wl_g <e te ) 1h(s)|Bds
T7L+61_U 9 9
<C t |70 (70 + 02 — 5) — To (70 + 61 — 8)|"[|1(s)[[ds
k
Tn+91
+ Ol / Ih(s)||5ds < Ce.
Tn+01—0

As for the last term Z7, by (2.2), (4.17) and (C1), we obtain that, for all n > ng and |#2 — 01| < 4,

Tn+02
Tr < 00 = 0 [ 7T 42— (o) s
Tn 1
(4.25)
Tn—+02
< C(fy — 67)2H 1 / y e 20279 | b (5)| B ds < Cee.
Tn 1

Therefore, (4.19)-(4.25) show the sequence {z"(7, + ) : n € N} is equicontinous on [—7*,0].
Next, we state that the sequence {2"(7, + 0)}°%; is relatively compact in L?(2; H) for each

fixed 0 € [-T*,0]. Then, for such fixed 6 € [-T*, 0], there exists ng € N such that for each n > ng

0 < XA < 7,+6. Now, for a fixed n > ng there exists k € N such taht 7, +0 — X\ € (tx, tx+1]N|o, 00),

and we can define

A1 +0) = Ta(N) (Ta(mn + 0 = A=) (2" (t,) + (2" (t;,)))

Tn+0—X\
—i—%(k)(/ " To(Tn +60 — X —3s)f(s,zl)ds

Ly

Tn+0—X\
+ / To(tn+ 0 — A — 8)g(s, 2")dB(s)

tr

+ /w“ To(Tn +6 — A — s)h(s)ng(s)>

= T (N) 2110 + 0 — A) + Ta(N) 25 (10 + 0 — \).

On the one hand, if ¢; = 0, then this implies 2™(0) = 0 and Z]* = 0. On the other hand, if ¢;, > 0,
then by (Hy4), (C) and (4.16), we deduce

Bl 22 (1n + 0 = NP < 1 Ta(ra + 6 = A = ti) [P Ell2" () + Le(z" ()1

< CMPe 2Tt 0=2—t) (1 + e_(zu_lngl)tk) <,

19



and by (2.1)-(2.2), (H2), (Hy), (C1)-(Cs), (4.16) and the Cauchy-Schwarz inequality,

Tn+0—X\
E||Z3 (0 + 0 — N)||* < 377/ |1 Za(mn + 0 = A= 8)|2E|| f(s,23) || *ds

tg

Tn+0—X\
L 37T(Q) / 1T + 0 — A— 8)|PEllg(s, 27)|ds

tg

7'n+9—>\
+3cH(2H — 1)t 1 / 170 (70 4+ 0 — X = 5)|*||h(s) [ Bds

tk

Tn+97)\ anjl
S CMZ/ 6*2/1(7'11*‘1’9*)\78) <k1(8) + Ck;Q(S) <1 + e—<2/14— B )S)) ds

ty

Tn+0—X _(2 _In )Cl)s
+ CM? e~ 2(Tnt0-A=s) (kzg(s) + Cky(s) <1 +e T >) ds
tg
Tn+0—X
+ CM? e T2 v () 1B ds
ty
Tn+0—X\
<C (k1(s) + ka(s) + ks(s) + ka(s) + ||h(8)\|22) ds < C.

ty

By assumption, 7,(t) is compact for every ¢ > 0, the set {2} (7, +6)};2; is relatively compact in
L2(;H) for every 0 < A < 7, + 6. Moreover, for all n > ng, there exists a constant A > 0 such
that 7, + 0, 7, + 60 — X € (tx, tg+1] N [o,00) (k € N), thus we have

E|28(r 4 0) = 2"(10 + 0)[|* < 2B Ta(N) 21 (70 + 6 = A) — Z{ (70 + 0)|°

(4.26)
+ 2B Ta(N) 25 (tn + 0 — A) = Z5 (70 + O)|I” := G1 + Go.

Using the same argument as for (4.17), by Lemma 2.10 (i7), (4.18) and (C1), we find that there
exists 0 < 6* < J such that for all 0 < A < §*, we have

sup [ Za(MN)Ta(t — A) = Ta(t)|| < Cé, (4.27)
t€[o,00)
where o and ¢ are given in (4.17) and (4.18). When 7, + 6 € [0,t1], it is obvious that Z7'(7, +
0—X) =Z27(t,+60)=0and G =0. When 7, + 6, 7, + 0 — X € (tx, tx41] N [o,00) (kK > 1), by
(4.16) and (4.27), for all n > ng and 0 < A < §*, we have

G1 < O Ta(N)Ta(Tn + 0 = A — ti) = Ta(Tn + 0 — ta) [IPE|l2" (1) + Iu (2" (1)) II?

(=51 (4.28)
< O TN Ta(n 40— A — th) — Ta( + 6 — 1) <1+e n= k) < ce,
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and

Tn+0—X\ Tn+6 2
7.0 / To(rn+ 0 — A— 8)f(s,2")ds — / T(tn + 0 — 5) (s, 2")ds

tk tk

92S6E’

Tn+0—X\ Trn+0 2
+6E||T, () / Ta(rn+0 — X — )g(s,a™)dB(s) — / Ta(rn + 0 — )g(s,2™)dB(s)

tg tk

Tn+0—A Tn+6 2
+ 6B|(|7,(\) / To(Tn + 0 — X — s)h(s)dBg (s) — / To(7n + 0 — 5)h(s)dBS (s)

tg 123

= Go1 + Goo + Gos.
(4.29)

In what follows, we will do estimates for (4.29) one by one. By (4.16), (4.27), (Hy), (C1)-(C?)
and the Cauchy-Schwarz inequality, we obtain for all n > ng and 0 < A < 8%,

Tn+0—0
Gor < O / ITa\)Ta (7 + 0 — A — 8) — Ta(r + 8 — 8)|2E| (5, 27)||ds

tr
Tn+0—X\
+C(o - A)/ 17Ta(N)Talmn + 0 = A = 5) = To(70 + 0 — )| 2E| (5, 27)|[*ds
Tn+0—0o
Tn+0
+CA |1 Za(n + 0 = $)IPE|| f (s, 23)[|Pds
Tn+0—X
Tn+0—0 Tn+0—X\
<o [7 IR0 T 10 - A= ) - Tan 0= 9P+ 0= [ (4:30)
tr Tn+0—0

2N —2 H—A— —2 o— ~(2u—251)s
(e‘ A o =20(Tn+ s) 4 e 2u(Tnt s))) > <k1(5) + Cky(s) (1 Te B )> ds

Tn“l‘e _(2 _ln)Cl)S
+CA / e~ HTnt0=s) <k1(3)+0k2(s) <1+e HTp >) ds

nt+0—X\

Tn+0—A Tn+6

(k1 (5) + a(s))ds + CA / (k1(s) + ka(s))ds < Ce.

< CetClo—N) /
Tn+0—X\

Th+0—0

For Gy, in a similar way, by (2.1), (4.16), (4.27), (C1) and (C3), we find that, for all n > ng and

21



0< A<,

TTn+0—0
Go < CTH(Q) / ITa (N Ta(r + 8 — A — 8) — Ta(r + 6 — 9)]°

123

X <k:3(s) + Cha(s) (1 + e(z“mgl)S)) ds

Tn+0—X\

+OTr Q) /

Tn+0—0

x <k3(s) + Chy(s) (1 + e‘(z“‘mgl)s>> ds

(672}1)\672/L(Tn+07)\78) + 672;1,(7,14»973))

(4.31)

Tnt0 NETSLLSE
+ CT’I”(Q)/ e~ 2H(Tnt0=s) <k:3(s) + Cky(s) (1 +e \HTTE >> ds
Tn+0—X\
Tn+0—X\ Tn+0
<Ce+C (ks3(s) + ka(s))ds + C (k3(s) + ka(s))ds < Ce.
Th+0—0 Tn+0—X

For the last term Gas, it follows from (2.2), (4.27), (Hz), (H4) and (C1) that, for all n > ng and
0 <A<,

Tn+0—0o
Gog < CrPH~1 / ITa(N) Ta(rn + 6 — A — 5) — Talr + 6 — )| 21(s) B

tg

Tn+0—X\
+ C(O’ o )\)2H—1 / (e—2pA6—2y(Tn+0—A—s) + e—2,u(’rn+9—s)) ||h(8)”2QdS
Tn+0—0
. (4.32)
Tn+0
+ C)\2H71 / s 672/L(Tn+973)”h(8)”2Qd8

Tn+0—X\ Tn+0
< Cet Clo— )\)2H‘1/ 1h(s) B ds + C/\QH‘lf Ih(s)|3ds < Ce.
Tn+0—0o Tn+0—X\
Thus, (4.28)-(4.32) imply
E||28(1a 4+ 0) — 2" (n + 0) > — 0

as A — 0, uniformly for n. Hence, {22 (6)}52, is precompact in L*(;H) for any 6 € [T, 0].
By the Arzela-Ascoli theorem there exists a subsequence {ZZ;, (0)}>2, and a function £ : R™ —
L?(2; H) which is the uniform limit of {z;‘;/ (1)} on every interval [T, 0].

Eventually, let us show that xf;,() converges to ¢ in L?(Q;H). To do so, we choose some
n > ng such that 7, + 0 € (tx, txr1] N [0, 00). In view of (2.1)-(2.2), (H2)-(Hy), (C1)-(C3), (4.16)

and the Cauchy-Schwarz inequality, together with the fact that 27! = w7 + 27 , the following a

Tn
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priori estimate holds,

E|lz"(m + 0)|* < 4B Ta(mn + 0 — ti) (2" () + Iu("(8) 17

Tn+0 2
+4F / To(Tn + 60— 8)f(s,z5)ds

ty

Tn+0 2
+4F / To(Th + 60 — s)g(s,xy)dB(s)

ty

2

Tn+0
+4F / 7o + 0 — $)h(s)dBS (s)

ty

In IC
S CMQ(N+1) <1+€<2IJ« B1>tk>

Tn+0 In C
+ C'an/ G*QH(TrH*@*S) (k]_(S) + CkQ(S) (1 + e—(?,u— 3 1>S> >d8

173

Tn+0 7<2 7IHK1>3
+CTr(Q)M? / e 2 t0=9) <k3(s) + Cka(s) (1 +e VT ) )ds
tg
Tn+6
N anHle/ e 20— |In(5)||2ds < C, <0,
Ly

(4.33)

where we assumed that k£ > 1, since the proof of the case k = 1 is similar. From (4.33), we know
that

sup 679E||Z¢;,(9)||2 = sup E|"(rn+0)|?<C,
0c[—T*,0] 0e[—T*,0]

and thus for every T > 0,

sup  eE|E(0))? = lim  sup e7E|2,(0))* < C, (4.34)
0e[—T*,0] =00 ge[—T*,0]

which implies that £ € PC on [-T*,0] and ||{]|pc < C.
What we want to prove is zf;, () converges to £ on (—o0,0]. That is, we need to check that

for every & > 0, there exists N(g) such that

2, = &llpe = sup PE||27 () —€@O)|° <&, n' > N(e). (4.35)
" e (—00,0] "

Thanks to (4.34), we have that zf;/() converges to & on [—T7,0] for arbitrarily fixed T* > 0.
Therefore, we choose T* > 7/, where n’ > N(g) defined in (4.35). Obviously in order to prove
(4.35), it only remains to show that

sup Bz () —€0)|><e, 0/ >N(), TF>1y. (4.36)
0e(—o00,—T*] "
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Observe that for n’ > N(e), T* > 7,/, combining with (4.33)-(4.34), we have

sup Bl (0) - @) < sup B, O)P+  swp B[O
0e(—o0,—T*] 0e(—o0,—T*] 0€(—o0,—T%]
/ (4.37)
<Ce ™ 4+ lim sup  E|2" (0)]? < Ce.
n'—00 g (—oc0,—T*] "

On account of (4.35) and (4.37), the convergence of {zﬁ;,()} to & in PC follows immediately.

Recall that the previous decomposition shows 277 = u] + 2! . Moreover, (4.13) implies that
lim |lug [[pc =0,
T —00

since ¢, € D. Thus we have found the convergence of xf;/ to ¢ in PC, and the proof of this
lemma is finished. [J

Now we analyze the properties of the omega limit sets for our problem.

Theorem 4.6 Assume the conditions of Theorem 4.3. Then for any bounded subset D of PC,
the set
w(D) ={x: 31, — 00,0, € D and a sequence of solutions x"(-) of problem (1.2)
with xq = ¢n € D such that z — x in PC}

is nonempty, compact and attracts D. (Note that we use the same letter w because it is a standard

notation but no confusion is possible with the events of the probability space).

Proof. The definition of omega limit set and Lemma 4.5 imply that w(D) is nonempty and
compact immediately. Now we show that w(D) attracts D. We argue by contradiction, then it
the result were not true, there would exist € > 0 and sequences {7,} with 7, — oo (n — ),
{¢n} with ¢, € D and solutions {z"(-)} of (1.2) with initial values z{} = ¢, such that

dist(z? , w(D)) >, Vne€N, (4.38)

where dist(-,-) is the metric for the topology of PC. By Lemma 4.5, we can ensure that 27 is
relatively compact and possesses at least one cluster point z € PC. Obviously z € w(D), and this
contradicts (4.38). Thus this theorem is completed. [

We are now ready to state the following key result.

Theorem 4.7 Assume the conditions in Theorem 4.3. Then the set

A= U{w(D) : D CPC, D bounded}

is compact in PC, and, moreover, is the minimal closed set that attracts all bounded subsets of
PC in the topology of PC. In other words, for any bounded set D C PC and any € > 0, there
exists t(D,e) > 0 such that for any ¢ € D and any solution x(-) of (1.2) with initial value ¢, it
holds

dist(x, A) < e, forallt>t(D,e).
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Proof. Let us denote
A={w(D):DcPC, D bounded},

and let us first prove that A s relatively compact, which will imply the compactness of A.
Indeed, let {€7}5°, be a sequence in A with £ € w(D,,), and || Dy,|lpc = SUpy, ep, l|Pnllpec <

d,,. Thanks to the definition of w(D), there exist sequences {7, } with 7,, — 400 and

d, &2
max { P Gy ) el 0 as n — +00, (4.39)
and {¢,} with ¢, € D, whose solutions {z"(-)} of problem (1.2) corresponding to the initial
datum zg = ¢, € D,, satisfy, for all n € N,

n n 1
a7, — €lpe < —. (4.40)

Arguing as in the proof of Lemma 4.5, taking into account (4.39), one can prove that {z] }>°
is relatively compact in PC. Therefore, this result and (4.40) imply that {£"}72, is relatively
compact in PC, and thus A is compact in PC.

Finally we show that A is the minimal closed set attracting any bounded set D C PC. To
prove this, notice that if A’ is another closed subset which attracts any bounded set D C PC, then
by the definition of w(D), we have that w(D) C A’, and thus J{w(D) : D C PC, D bounded}
belongs to A’. Since A’ is closed,

A=|J{w(B): BCPC, Bbounded} C A,

and the proof is complete. [J

4.3 Existence of the singleton global attracting set in the case of uniqueness
of solutions

In general, we cannot obtain much more information about the attracting set just proved to
exist in the previous section. In fact, such attracting sets may have a complex structure, even
of fractal nature as the vast literature on the theory of global attractors has shown over the
last decades. However, in the case of uniqueness of solutions, we can provide more details of
the geometrical structure of this set. In fact, we will be able to prove in this subsection that it
becomes a singleton, which means the solutions are attracted by a single point in PC, which is
not in general an equilibrium point of the problem.

We start this section with the following a priori estimate.

Theorem 4.8 Let A € A%(wp,6p) with 6y € (0,5]. Assume that (Hy), (H3), (Hs) and (C1)hold
and, in addition,
Inwy

v>2u >R+ ,
6

(4.41)
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(Ca)

| Bl P <o, [T Blgts0)Ps <oe, [ nts) s < .

Then, for every ¢ € PC, there exists a unique mild solution to problem (1.2) fulfilling

(2 7R71nw1 ¢
laeloe < C(1+ 9l3e)e CHR"5)E

where

R =8M*(nly + Tr(Q)ly),  wy =8M?*(1+ N)+ ™.

Proof. The proof of this theorem follows the lines of the corresponding one of Theorem 16 in
[28]. Thus we only sketch it. We split the proof into three steps.

Step 1: From Definition 3.1, (2.1), (2.2), (H1), (C1) and the Cauchy-Schwarz inequality, we
obtain for ¢ € [0, #],

Ella@®)|? < 4AMPe™|¢|pe + 8MZ e (nly + Tr(Q)l2) /Ot s |[peds
+ 8M e /Ot e (E| f(s,0)|* + Tr(Q)E|g(s,0)|1%) ds (4.42)
+4cH(2H — 1)1 220t /Ot eQ“SHh(s)Héds,
and condition (C}y) ensures that there exist three constants Ri, Ro and R3 such that

t
cH(2H — 1P [ ) [Bds < Ry
0 (4.43)

t t
/0 PHE| f(s,0)|ds < R, /0 P Eg(s,0)]2ds < Ra.

Replacing (4.43) into (4.42) implies, for ¢ € [0, 1],
t
Ellz(t)||* < 4M?e™2|¢||5e + 8M2e 2Ry + 8M2e_2’”7€5/ 25| g b eds,
0

where we have used the notation

R
Ra= (R + Tr(@QRs) + 5 Rs=nlh +Tr(Q)lz.

An analogous argument to the one in Theorem 4.3 to deal with the infinite delay, together with

the Gronwall inequality, show that
ladlipe < (4M2[$lpe + 8M Ra)e RN,
and, consequently,

Ellz(t)|* < (4M?|¢llpe + 8M>Ry)e” P01 = BY. (4.44)
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Step 2: Similar to (4.32), in view of (H3), we find for ¢ € (1, t2] that

E|z(t)]|? < 8M2e~2=40) (1 4 N)E||z(t])]|2 + 8M2e 2R je=(n—R)t

t
+ 8M2e 2R, [ 21—t |1 ||2 0 ds.
t1

We proceed now as in the proof of Step 2 of Theorem 16 in [28], combined the Gronwall inequality.
It then follows, for ¢ € (¢, 2],

|ze]|5e < (8M?(1 4 N) + R B} + 8M?*R e~ 2Rt~ (u=R)(t=t1) (4.45)
and, therefore,
Ellz(t2)||> < (8M?(1 + N) + e*MBf + 8M?*Rye~ Rt~ Cu=R)(t2=t1) ._ px. (4.46)
Step 3: The same reasoning as above implies that for ¢ € (¢, txy1] with k& > 2,
2|50 < (8M?(1 4 N) + R Bi + 8M?*R e~ 2RItk o= Gu=R)(t=tr) (4.47)
and
Elz(te)|? < (8M?(1 + N) 4 R B} + 8M*Rye~ 2Rk~ Cu=R)betai=te) .= pgr = (4.48)

For convenience, let w; = 8M?(1 4+ N) + e®". Tt is obvious that w; > 2 so that Zk Ow] <
k—1

Uljl_ﬂ < 2wF2. In addition, condition (Hy) implies that k — 1 < t’“ﬁtl and k(3 < ty. Then for

k> 2 the mathematical induction method furnishes that

(2/1772* Inwq

Inw
Bj < Bfe~ ) (1 — 1) + 1602 R e~ AR50 (4.49)

Therefore, by (4.44), (4.47) and (4.49), we deduce that, for € (tx, tx+1] with k& > 2,

2u—R— r””l ¢
ledlbe < O+ [dlBe)e” PR3,

which, thanks to (4.46) and (4.49), implies that, for all ¢ > 0,

(2 _R_ln’wl ¢
ledlBe < C(L+ l9lBe)e R

This completes the proof. [J
In order to show that the global attracting set is a singleton set, we first establish the second

moment exponential stability of solutions to problem (1.2).

Lemma 4.9 Assume the conditions of Theorem 4.8. Then, for any two solutions z(t) and y(t)

of problem (1.2) corresponding to initial values ¥ and ¢ in PC, we have

2u—R— 1“”1 t
ot — wellbe < 3M2Y — glhee CRTF)L v,

where R and wy are defined in Theorem 4.8.
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Proof. It is straightforward that we are able to obtain global existence (without uniqueness) of
mild solutions to problem (1.2) by the conditions of this lemma. An analogous argument to that
already applied in the proof of Theorem 14 in [28] proves the exponential asymptotic behavior
with condition (Cjy), so we omit the details here. O

Now we state and prove the main results of this subsection.
Theorem 4.10 Assume the conditions of Theorem 4.8. Then

(1) For any bounded subset D of PC, any sequence {1} with 7, — 400 (n — +00), {¢n} with
¢n € D, and any sequence of solution {x"(-)} of problem (1.2) with xfj = ¢,, € D, this last

sequence {x7 } is relatively compact in PC.
(1) For any bounded subset D of PC, the set

w(D) = {x: 3, — 00,¢, € D and a sequence of solutions x"(-)of problem (1.2)
with x5 = ¢n € D such that x7 — x in PC}

is a singleton set and attracts D.

(7ii) The set
A=|J{w(D): D cPC, D bounded }

is a singleton set, and the minimal set that attracts all bounded subsets of PC.

Proof. (i) To prove {7 }5°, is precompact in PC, we only need to state that {2} } is a Cauchy

sequence in PC. Thanks to Theorem 4.8 and Lemma 4.9, we deduce that

n

27, = a7, pe < 3ll2%, — 27 B + 3l [pe + 3lla7, [

In w
< Ol — e H 75 (450)

+ C(l + HgbmH%c) (e_(2M_R_ lnffl )Tn + e—(?u—’lz_ lng’l )Tm> ‘

Furthermore, as D is a bounded subset of PC then

|Dlpc := sup [|¢]lpc < d, (4.51)
¢€D

and hence (4.50) and (4.51) imply that {27 }7°; is a Cauchy sequence in PC as n, m — oc.

(7i) Now we need to prove that w(D) is a singleton set. If this were not the case, then there
would exist x, y € w(D) such that = # y. By the definition of w(D), we see there exist sequences
{m} and {s;,} with 7, — (n — o) and s,, — 0o (m — o0), {1} and {¢.,} with ¥, ¢, € D,

the solutions {z"(-)} and {y™(-)} of problem (1.2) with z{ = v, and y{* = ¢, such that

2?7 —x(n—o00) and vy —y (n— 00).
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Taking into account Theorem 4.8 and Lemma 4.9, we derive that

2%, = yE P < 3lla7, —yihllpe + 3lu7 e + 31y, 7

< Ol — bl CHRF )
+ O+ [omlfpe) (= () o))

which implies that

22—y e — 0 as mn, m— oo.

Hence ||z — y||pc = 0, and this is a contradiction since = # y.

(737) The set A is a bounded subset of PC thanks to Theorem 4.8. The assertion (i¢) implies
that w(B(0,p)) is a singleton for each p € RT, where B(0,p) = {z € PC : ||z|pc < p}. From
the definition of omega limit set we have that w(B(0,1)) C w(B(0,2)) C --- C w(B(0,n))---, and
as all of them are singleton sets, all of them must coincide, i.e., w(B(0,1)) = w(B(0,2)) =--- =

w(B(0,n)) = ---. Consequently,

A=| J{w(D): D cPC,D bounded} = | | {W(B(o, p))}
peN
is a singleton set. Therefore, A is the minimal set attracting any bounded set D C PC, and we

have completed the proof of Theorem 4.10. [
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