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1. Introduction

The aim of this paper is to establish an well-posedness result of mild solution for a class of neutral impulsive
stochastic integro-differential equations with local non-Lipschitz coefficients described in the form

dlx() +T(t,x,)] = Alx() +T(t,x,))dt+ [fOtK(t—s)[x(s)+1"(t,xs)]ds+F(t,xt) dt
+2(t, x)dW (0 + [, L(t, x(t=), vV)N(dt,dv), t # ti, t € [0, T},

Ax(ty) = x() - x(17) = I (x(tp)), =1, k={1,---,m}=:1,m,

xo() =@peB,

6Y)]

where the state x(-) takes values in a separable real Hilbert space H; and A: D(A)cH—H, K(f):DK()cH—-H
are linear, closed, and densely defined operators on H. The history x; : (—oo,0] — H, x;(6) = x(£+6) for ¢ = 0, belong to
the phase space 98, which will be described axiomatically in Section 2. Assume that the mappings ', F: R* x 2 — H,
R x B — L(K;H) and L: R* x H x % — H are Borel measurable. I;.: H— H, k = 1, m are appropriate functions.
Furthermore, let 0=ty < t; < < t;; < tm+1 = T be prefixed points, where x(t;) and x(t; ) represent the right and left
limits of x(¢) at t = t;, respectively, and Ax(#;) = x(t,;') —x(t;), represents the jump of the function x at time #; with I
determining the size of the jump. The initial data ¢ = {¢(?) : € (—00,0]} is an Fy-adapted, %B-valued random variable
independent of the Wiener process W and the Poisson point process p(-) with Ell(pllf%a < o0.

In recent years, the well-posedness of stochastic partial differential equations (SPDEs) have been extensively in-
vestigated by many authors (for example, see [1, 2] and the references therein). SPDEs with finite delay have attracted
great interest due to their applications in describing many sophisticated dynamical systems in physical, chemistry,
biology, economics and social sciences. One can see Refs. ([2-4]) for details. However, in many areas of science and
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engineering there has been an increasing interest in the investigation of functional differential equations incorporat-
ing memory or aftereffect, i.e., there is the effect of infinite delay on state equations (see, e.g. [5-8] and the references
therein). Therefore, there is real need to discuss functional differential systems with infinite delay. Comparison with
finite delay, the problem with infinite delay is clearly more complicated, since the properties of solutions depend on
the choice of the phase space 28 which is proposed by Hale and Kato in Ref. [9]. On the fundamental theory related to
functional differential equations with infinite delay we can see Ref. [10] for details. Moreover, the theory of impulsive
differential equations and integro-differential equations with resolvent operators has become an active area of inves-
tigation due to their applications in many physical phenomena, see for instance ([11-15] and the references therein).
All the above works are established for Wiener process without Poisson jumps processes.

On the other hand, there has not been very much study of SPDEs driven by Poisson jumps, while these have
begun to gain attention recently. To be more precise, in [16], Dong discussed the uniqueness of the invariant mea-
sure of the Burgers equations with Lévy processes. Albeverio el al. [17] investigated the existence of mild solutions
for stochastic differential equations and semilinear equations with non-Gaussian Lévy noise. Taniguchi and Luo [18]
considered the existence and behavior of mild solutions to stochastic evolution equations with infinite delays driven
by Poisson jumps. For SPDEs with jumps one can see recent monograph [19] as well as papers ([20-22] and the refer-
ences therein). However, no theory for the well-posedness result of solution to neutral impulsive stochastic integro-
differential equations with local non-Lipschitz coefficients has been established yet. Therefore, motivated by the
works [5, 23-27], in this paper we generalize the well-posedness for a class of neutral impulsive stochastic integro-
differential equations with local non-Lipschitz coefficients in the Hilbert space under a class of local non-Lipschitz
conditions on the coefficients by means of the stopping time technique. We would like to mention that the non-
Lipschitz condition and Lipschitz condition are two special case of the proposed conditions in this paper. The main
aim is to close this gap between neutral impulsive stochastic integro-differential equations with infinite delays and
Poisson jumps. Our main results concerning (1) rely essentially on techniques using strongly continuous family of
operators {R(t), t = 0}, defined on the Hilbert space H and called their resolvent. The resolvent operator is similar to
the semigroup operator for abstract differential equations in Banach spaces. There is a rich theory for analytic semi-
groups and we wish to develop theories for (1) which yield analytic resolvent. However, the resolvent operator does
not satisfy semigroup properties (see, for instance [28, 29]) and our objective in the present paper is to apply the the-
ory developed by Grimmer [30], because it is valid for generators of strongly continuous semigroup, not necessarily
analytic.

The rest of this paper is organized as follows: In Section 2, we recall briefly the notations, concepts and basic
results about the Wiener process, Poisson jumps process, deterministic integro-differential equations and the phase
space 28 which are used throughout this paper. The main results in Section 3 is devoted to prove the well-posedness
of mild solutions. An example is given in Section 4 to illustrate the theory. In the last section, concluding remarks are
given.

2. Preliminaries results

This section is concerned with some basic concepts, notations, definitions, lemmas and preliminary facts which
are used through this article. For more details on this section, we refer the reader to [4, 9, 30-32].

Let (M, - llpg, ¢, ) and (K, || - Ik, {-, -)) denote two real separable Hilbert spaces, with their vectors norms and their
inner products, respectively. We denote by Z(K;H) the set of all linear bounded operators from K into H, which is
equipped with the usual operator norm ||-||. Let W (¢) be a [K-valued (%;) ;>0-Wiener process defined on the probability
space (Q, %, P) with covariance operator Q, where Q is a positive, self-adjoint, trace class operator on K.

t

In order to define stochastic integrals f D(s)dW (s) [4], we introduce the subspace K¢ = Q% K of K, which en-
0

dowed with the inner product, {a, b)k, = (Q_% a, Q_% b)k is a Hilbert space. Let $20 = % (Ko;H) denote the space of
all Hilbert-Schmidt operators from K, into H. It turns out to be a separable Hilbert space, equipped with the norm

1 1
||w||f%20 = tr((yQ2)(wQ2)*), forany y € &£
Let p = p(1), t € D), be a stationary &;-Poisson point process taking its value in a measurable space (%, B(%))

with a o-finite intensity measure A(dv) by N(dt,dv) the Poisson counting measure associated with p, that is,
N(t,%) = Z Iy, (p(s)) for any measurable set % € B(K — {0}), which denotes the Borel o-field of (K —{0}). Let

s€Dp,s=t
N(dt,dv):= N(dt,dv) - A(dv)dt
be the compensated Poisson measure that is independent of W (z). Denote by 222 ([0, T] x %; H) the space of all pre-
dictable mappings L: [0, T] x % — H for which
t
f f EIL(t, )14 A dv)dt < co.
0o Ju

¢
We may then define the H-valued stochastic integral f f L(t,v)N(dt,dv), which is a centred square-integrable
u

martingale. For the construction of this kind of integral, we can refer to Protter [32].
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Next, to be able to access existence, uniqueness and stability of mild solutions for (1) we need to introduce
partial integro-differential equations and resolvent operators.

Let X, Z be two Banach spaces such that ||z|| 7 := || Az|| x +| zll x for all z € Z; Aand K(¢) are closed linear operators
on X and satisfy the following assumptions:

(H1) The operator A: D(A) € X — X is the infinitesimal generator of a strongly continuous semigroup on X.

(H2) Forall t =0, K(¢): D(K(t)) < X — X is a closed linear operator, D(A) € D(K(t)), and K(¢) € B(Z, X)- the set of all
bounded linear operators from Z into X. For any z € Z, the map ¢t — K(t)z is bounded, differentiable and the

dK(t)z

derivative ¢t — is bounded uniformly continuous on R*.

By Theorem 2.3 in [30], we can see that (H1) and (H2) imply the following integrodifferential abstract Cauchy problem

dx(t)
dt

t
:Ax(t)+f K(t—-s)x(s)ds, x(0)=xp€ X, 2)
0

has an associated resolvent operator of bounded linear operators R(¢),t=0on X.
Definition 2.1 A one-parameter family of bounded linear operator (R(#));> on X is called a resolvent operator of (2)
if the following conditions are verified.

(a) Function R(-) : [0,00) — £ (X) is strongly continuous and R(0)x = x for all x € X.

(b) For x € D(A), R() € C([0, +00); D(A)) N C1([0, +00); X), and

dR(D)x ‘
:AR(t)x+f K(t—$)R(s)xds,
dt 0
t
de(?XZR(t)Ax+f R(t—)K(s)xds, for t=0.
0

1. There exist constants M > 0, § such that |R(?)| < MeP? for every t = 0.
Hence, motivated by Grimmer [30], we can give the mild solution for the integro-differential equation

dx(t)
dt

t
=Ax(t)+f K(t—s)x(s)ds+x(1), x(0)=xpe X:
0

t
x(t) = R(t)xp +/ R(t—s)x(s)ds, Yt=0,
0

where « : [0, +00) — X is a continuous function.
In the whole of this work, we suppose that the phase space £ is axiomatically defined, we use the approach
proposed in [9]. More precisely, we have the following definition.

Definition 2.1.

The phase space %((—o0,0], H) (denoted by 28 for brevity) is the space of %#y-measurable functions from (-oc0,0] to H
endowed with a seminorm || - || g, which satisfies the following axiom:

(A Ifx:(—oo, T1 — H, T >0, is such that xp € 98, then for every ¢ € [0, T], the following properties hold:

@) x€%;
(i) Ix(0)llg < H* | x¢ ], which is equivalent to [|@(0)|| g < H* ||@| % for every ¢ € %;

(i) lx¢llgg = M (%) sup |x($)lg+N@)lxollz,
0<s<t
where H* > 0is a constant; M, N : [0, +00) — [1, +00), M() is continuous, N(-) is locally bounded, and M, N are inde-
pendent of x(-).
(A2) The space £ is complete.

Remark 2.1.

For convenience, the property (iii) in Definition 2.1 can be replaced by the following condition: || x| < sup [x(s) |l 7+
0<s<t
Nrllgllg, where N7 := sup N(s).

Oss<T
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Definition 2.2.
Denote by 4 := .4 ((—oo, T1, H) the space of all H-valued cadlag measurable &;-adapted process x = x(¢),—co<t=<T
such that

(i) xo =€ PP and x(1) is cadlagon [0, T];
(i) Forall xe .4,

T
1x12, = Elpl%, +Ef0 IxI2,d 1 < oo,

Then .4 with the above norm is a Banach space.
Now, we give the definition of mild solution for (1).

Definition 2.3.
A cadlag stochastic process x : (—oo, T] — H, 0 < T < +00 is called a mild solution of (1) on (-oo, T] if

(D) x(1)is F;-adapted and {x;: t € [0, T]} is a $B-valued stochastic process;

T
(ii) For arbitrary t€ [0, T], P{w: f [lx(s) II%ds < +oo} =1, and x(t) satisfies the following integral equation:
0

t
x(1) =R(t)[(p(0)+F(0,(P)]—f(t,xt)+f0 R(t—$)F(s,x)ds+ )R- 1) [ (x(tp)

0<fr<t

t t
+f R(t—s)Z(s,xs)dW(s)+f f R(t - $)L(s, x(s=), V)N(ds, dv); 3)
0 0 Ju
(iii) xo(-) = ¢ € %B.

Throughout this paper, for the well-posedness of the mild solution to (1), we shall impose the following assump-
tions:

(H3) (i) Forall ¢1,¢2 € %, and ¢ € [0, T] such that

IE(t, 1) — F(£,02) 115, V IZ(2, 1) —zu,<p2)||§£g <7(lg1 - p21%).

(ii) Forany x,y € H, and ¢ € [0, T] such that

t
fo f% IL(t, x(s-), v) = L(t, y(s-), V)15, A(dv)ds

t 1 t
V(fo f% L6, x(57),0) = Lt y(s2), v) 3, Adv)ds) Sfo (lx(s) - y(9) 5 ds;

1

t ] t
(| ] 1t xts-, ot aanas)” < [ rixsizds
0 Ju 0

where 7(-) is a concave, nondecreasing, and continuous function from R* to R* such that 7(0) = 0, 7(x) > 0 for

1
u>0and ——du=o0.
o+ T(u)

(H4) There exist a constant p such that p > 0, for any ¢, ¢, € 98 and for all ¢ € [0, T], we have
IT(£,01) = T2, 02) 15 = plipr — 9215,

(H5) The function I € C(H, H)- the space of all continuous functions from H on itself and for any x, y € H there exists
some constant positive Q. such that

I T (e(0) = T (VBN < Qellx =yl k=T,m.
(H6) For all £ € [0, T1, there exist a positive constant Cy such that

IT (2,013, v I E(t, 0013, V IIZ(t,0) |3, v ||Ik(0)||i,vf% IL(t,0, )15, A(dv) < Co.
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Remark 2.2.
Let us give some concrete functions 7(:). Let € € (0, 1). Set

71(w) = u, foru=0.

ulog(1) ifo<u<e,
T2(W) = 1 , .
£log(g)+12 (e-)u—-¢e) ifu>e.

W ulog(i)loglog(%) if0suc<e,

T =

3 elog(1)loglog(l) +75'(e-)(u—¢) ifu>e,

where ¢ is sufficiently small and 7;', i = 2,3 is the left derivative of 7;, i = 2,3 at the point €. Then 7;, i =1,2,3 are

concave nondecreasing functions definition on R satisfying

dx =00, i =1,2,3. In particular, we see that the
. . . . . . . 0+ Ti(x) o,
Lipschitz conditions and non-Lipschitz conditions are special case of our proposed conditions.

3. The main results

In this section, we shall investigate the well-posedness theorem of the mild solution to neutral impulsive
stochastic integro-differential equations with local non-Lipschitz coefficients. In order to prove the well-posedness,
we introduce the successive approximations to (3) as follows

) = (1), for te(—o0,0], @
R()e0), for tel0,T],

and x" for n = 1 is defined by

@(1), for te(—o0,0],

R(D)[p(0) +T(0,¢)] —F(t,x?) +f0tR(t—s)F(s,x§‘1)ds
+Yo<rer R(E— ) (X" H(5)) + fy R(2— 9)Z(s, X2 HAW (s)
+ Ji foy R(E=$)L(s, x" " (s-), v)N(ds,dv), a.s Vtrel0,T].

X" = 5)

If the coefficients F, %, L of (1) satisfy the non-Lipchitz conditions, then by using the similar method as in [5, 24], we
can be proved that existence and uniqueness of the mild solution to (1).

Theorem 3.1. 1
Let the assumptions (H1) — (H6) hold and 0 < p < YR Then, there exist a unique mild solution to (1) in /.

Now, we present the existence and uniqueness of the mild solutions for (1) with the local non-Lipchitz condi-
tions.

Theorem 3.2.
Let the assumptions (H1), (H2), (H3*), (H4) — (H6) hold. Then, there exist a unique mild solution to (1) in ., provided
m

that5[p+mA ) Q] <1.
k=1

Proof Let N be a natural integer and let T € (0, T). We define the sequence of the functions {Fy}, {Zx}, and {Ly} as
follows:

F(t,x;) if | xll <N, (8, %) if [lx:llg < N,
FN(t;x[):z F(t Nx; if N ZN(trxl’):z 5 Nx; if N
(teisy)  iflxelle > N, (i) itllxelz >N,

L(t,x(t-),v) iflxlg<N,

Nx(r-) .
L(t’ XDl V) if llxll 7 > N.

Ly(t,x(¢-),v) :={

Then, the functions {Fy}, {Zn}, and {Ly} satisfies assumption (H3). Thus, by Theorem 3.1, there exists a unique solu-
tion xe(t) € ,with ¢ = {N, N + 1} such that

t t
x’(t)=R(t)[<p(0)+r(0,<p)]—r(t,xf)+f R(t—s)Fg(s,xf)ds+f R(t—9)Z(s,x0)dW(s)
0 0

¢ (6)
+ ) R(t—tk)lk(x”(tk)nf f R(t=9)L(s,x" (s-), v) N(ds, dv).
0 Ju

0<tr<t
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For sufficiently large integer N, define the stopping times

yn:=TAnf{te[0,T]| [x)lz=N}, yne1:=TAinf{te(0, T |x) gz N+1}
on:=TAinf{te[0,T]| |xNIg=N}, onsi:=TAinfite(0,T1] [xNHg=N+1},

ON:=YNAYN+1AONAON+L.

We claim that xV*! (0= xN(t), forall te [0, T A On], a.s. w.
By (6), we infer that

E sup [xV(9)-xN©$)I%
s€[0,tAOp]

<5E sup IIF(s,xév”)—F(s,xﬁv)II%{
se[0,tAON]

N
+5E sup IIf R(s— 1) [En+1(r, xN* 1 = Ex(r, x) ] dr 113
0

s€0,1AON]

S
+5E  sup ||f R(s— 1) [Ene1 (2N ) — 2y (r, 2 | AW (12,
0

s€[0,tA0n]

+5E  sup ||ffR(s—r)[LN+1(r,xN*1(r—),v)—LN(r,xN(r—),v)]Mdndv)niI
0 Ju

s€[0,tAOn]
+5E sup || ) R(t—tk)[lk(xN+1(tk))—Ik(XN(l‘k))]H%{
s€[0,tAON]  O<ip<t

tAON
<5pE  sup ||st+1—x§V||?@+5ATEf IEN+1(s, M) = Fn(s,x2)15,ds
s€[0,tA0N] 0

O N+1 Nyy2
+ClEf0 IZn+1(s, x5 ") = Zn (s, x; Wepds

tAON
+CE f f ILn+1(s, xN 1 (s=), ) = Ly (s, x™ (s-), ) I5,Adv)ds
0 /4

[T

tnO
+C2E(f0 Nf% ||LN+1(s,xN“(s—),v)—LN(s,xN(s—),v)II%;Mdv)dS)

m
+5mA Y QE sup 1xM(s) - xN (913,
k=1 se[0,tAON]

where C;, C, are positive constants. Since for s € [0, 6 y], we know that
Fna(s,x})=Fn(s,xY),  Zne1(s,x0) =Zn(s,xY),  Lyi(s,xN(s-),v) = Ly(s,x"V (s-), v).
Thus, we have

E sup [xV () -xN(9)I%
s€[0,tAON]
m

55(,0 +mA ) Qk)E sup  [lxNH () =N (9115
k=1 s€[0,tAON]

tANON

+5ATE f 1 Frvar (5,51 = e (5, 212, s
0
tANON
+ ClEf ||ZN+1(S,x£V+1) —ZN+1(S,X£V)||;odS
0 2
tAON
+ CzEf f ILn+1 (5, 2N (s=), v) = L (5, N (s-), 0) I3, A(dv)d's
0 U

tAON 1
+ CzE(fO f% ILn+1(5, XN (s), v) — L (s, X (s-), ) A v)dS) ‘.

89
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Hence, by assumption (H3™), Proposition 7.3 in [4] and Lemma 2.2 in [20], we get the following inequalities

E sup IIxN“(sAQN)—xN(S/\HN)II%{
s€l0,t]
5AT ¢
<22E fo 1Ens1 (5 A BN, x50) = Fvan (s A0, x ) I3ds
3

Cl ! N+1 N 2
+ C—3Ef0 IZN+1(SAON, Xgpp ) = ZN+1(SAON, X ) ”220615

C t
+—2Eff ILn+1(sAON, XN (s AON)-), V)
Cs Jo Ju
— Ly (s A0y, xN (s AON)-), V) 15 A(dv)d s

) ! N+1
+ —E( ILn+1(SAON, X" T ((sAON)-), V)
Cs VJo Ju

1

= L+ (s A0n, 2V (s AO)-), D) I3, A v} ds)

S5AT+C1+Cy (P
<—— 1= f T (E( sup 1Y AOn) = XN AONI) s,
Cs 0 relo,s]

m
where C3:= (1-50-5mA )_ Q).
k=1
Forall t € [0, T], by Bihari’s inequality [33], we obtain that

E sup [|xN*1

s€(0,1]

(sABN) —xN(sAON) I3 = 0.

This means that, for all £ € [0, T A Oy], we always have_xNJr1 ©®=xNw, as. w.
For each w € Q, there exists an Ny(w) > 0, such that T € (0,0y,]. For all ¢ € [0, T], define x(#) by x(#) = x™M (7). Since
x(tAON) = xN (£ AOp), it holds that

tANON
x(t AON) =R(D[p(0) +T(0,)] —T(£,x1) + fo R(t—$)Fy(s,x})ds

tANON
+ Z R(t- tk)lk(xN(tk))'f'/(; R(I—S)ZN(S,xéV)dW(S)

0<tp<tAOpn

tAON ~
+f f R(t—s)LN(s,xN(S—),V)N(dS,dU)
0 U
tAON
=R()[p(0) +T(0,p)] - T'(¢,x;) +f R(t—$)F(s,x5)ds
0

tAON
+ Y R(t—rk)lk(x(rk))+f0 R(t—5)2(s, x) AW (s)

0<tp<tAOn
tNON .
+f f R(t—s)L(s,x(s=),v)N(ds,dv).
0 w

Letting N — oo, for all £ € [0, T, we infer that

t
x(1) =R(t)[(p(0)+F(0,(p)]—F(t,xt)+f0 R(t=35)F(s,x)ds+ ) R —t)[(x(t)

0<trp<t

t t
+f R(t—s)Z(s,xs)dW(s)+f / R(t - s)L(s, x(s=), v)N(ds, dv).
0 0 Ju

The uniqueness is obtained by stopping our process. The proof is thus complete. O
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4. Application

In this section, an example is provided to illustrate the obtained theory. We consider the following neutral im-
pulsive stochastic integro-differential equations with infinite delays driven by Poisson jumps of the form:

) 0 2 0
Slueo+ [ y@.uc+o.01a0) - e (G + [ yOute+0.00a0

1% 2 0 0
+f k(t—s)%[u(s,f)+f y(H,u(s+9,<f))d9]ds+f £O,u(t+0,8)do
0 —00 —00

{ +a(t,u(t+6,f))dW(t)+f u(t—,&)vN(dt,dv), Eel0,ml,t# 1, (=0, )
/4

u(th) —u() = A+ cuty)),  for t=t, k=1,m,

u(t,0)+ [°_yO,u(t+6,0)d6 =0 for =0,

u(t,m) + [°_y@,u(t+6,1)d0=0 for =0,

u,8) = uy(6,9) for 6€(-00,0], ¢€l0,7],

where W(7) is a standard one-dimensional Wiener process in H defined on a stochastic space (0, #,P); % = {v e R:
O<|vilg=a,a>0}v,f:R"xR— Rando: R x R — £(R) are continuous functions, k : R — R is continuous;

m
¢ =0 for k =1,m and Z Cr < 00; U : (—00,0] x [0,7] — R is given cadlag function such that uy(:) € L2([0,7]) is
k=1
Fy-measurable and satisfies E|| ug ||2@ < 0.
Let p = p(1), t € D), be a K-valued o-finite stationary Poisson point process (independent of W(¢)) on a com-

plete probability space with the usual condition (Q, %, (%;):=0,P). Let N(ds,dv) := N(ds,dv) — AM(dv)ds, with the
characteristic measure A(dv) on % € B(K — {0}). Assume thatf Adv)<oco and f v Adv) < oo.
To rewrite (7) into the abstract from of (1) we consider the%space H=1I2([0,7]) with@tlhe norm |- | and K = R'. Let
en(x):= \/gsin nx, n=1,2,3,... denote the completed orthonormal basics in H and W (¢) = i \/A_nﬁn(t)en, t=0,
n=1

An >0, where {$,(1)},=0 are one-dimensional standard Brownian motions mutually independe;nt on a usual complete
probability space (Q, %, (%) >0, P).
2

Defined A: H— Hby A= with domain D(A) = H*([0,7]) n Hy ([0, 7]), here Hy([0,7]) = {w € L*([0, 7)) :

0x?’

ow ) ) ow 0*w
—— € L7([0,7]), w(0) = w(m) = 0} and H*([0,7]) = {w € L*([0,7]) : —, —
0z 0z’ 0z2 =
x € D(A), where n = 1,2,3,... is also the orthonormal set of eigenvector of A. It is wellknown that A is the in-

finitesimal generator of a strongly continuous semigroup {S(#)};>9 on H and is given (see Pazy [31], page 70) by

€ L*([0,7])}. Then Ax = — Y n?(x,en)en,
=1

o0
Stx=)_ e "1(x, en)en, x € H. Thus, (H1) is true.
n=1
Let K(t) : D(A) € H — H be the operator defined by K(#)(z) = E(t)Az for t=0and z€ D(A). Let 8 =BC(R ; H)
denote the Banach space of all bounded continuous functions from R~ to H, equipped with the following norm

Pz =supllp@llp= sup (PO lu, ¢eB.
0<0 0<0,¢€[0,7]

Then, the space 28 satisfies all conditions of axioms (A1) and (Az).
For ¢ € [0,7] and ¢ € 98, let us introduce the operators I, F: R* x %8 — H, X:R*x%B— L(K;H), L:R"x%x
U—HandI,:H—H, k=1,mby

0 0
F(t,(P)(E):f Y(H,qb(@)(f))d@,F(t,(P)(f)=f F6,00)E)do, L(t, (&), v) =dE)v,
2(t,) &) =0 (,p0)©), Ik(PE)(r) = A+c)pE(r), k=1,m.

If we put,
x(1) =u(t,é), fort=0and¢e€(0,n],
@) (&) =up0,8), forle(~oo,0]and( € [0,n].

Then (7) takes the following abstract form:

dlx()+T(t,x)] =Alx@®)+T(t,x)ldt+ [fOtK(t—s)[x(s) +T(s,x5)lds+F(t,x;) |dt
+Z(t, x)dW (1) +f% L(t,x(t-), ) N(dt,dv), t # Ir, t€[0,T],

Ax(ty) =x(t) = x(6) = [e(x(tp), t=t,, k=1,m,

x0(+) =peRB.
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Moreover, if kisbounded and Cl, where C stand for the space of all continuous functions such that ¥’ isbounded
and uniformly continuous, then (H1) and (H2) are satisfied and hence (2) has a resolvent operator (R(t));=o on H. As
a consequence of the continuity of y, f, it follows that T, F are continuous on R* x 2 with values in H, and from the
continuity of o it follows that X is continuous on R x & with values in £ (K, H). Thus, (7) can be expressed as (1) with
AT,K,EZ, L I, k=1, m as defined above.

Now we suppose the following assumptions

(i) For0<0,y(0,0)=0.
(i) There exists a function y; € LY(R™,R) such thatfor0 <0and &;,& € R

0,&1)—v(,
ly(©,61) —y( 62”57/1(9).
E1£Es 1§1 =<2l

(iii) There exists a function y» is measurable nonnegative function on (—oo,0] such that for 6 <0 and ¢;,{2 € R :
1f(6,&1) = £(0,E2)1* < y2(0)T(1&1 — &%), where () is define as (H3).

With the above assumptions I is well defined from R" x 2 — H. In fact, given ¢ € [0,7], ¢ € 9B and a sequence
(€)n=0 < [0, 7] such that ¢,, — &, we have

0
IT( G E) =T, HE | < Vi f 11 O160)En) - $O) ()1 d6.

By continuity of ¢, we have li’rln([)(e)(gr n) =) (&).

Thus, by Lebesgue convergence theorem we deduce that I'(¢p) € H for all ¢ € 8. Moreover, for all ¢4, ¢, € B, we
have

0
IT(2,¢1) —T(5,¢p2)ll = sup Tz, ¢1) () —T(,¢2)(E)Il < \/Ef Y1) dOlp1 — P2,

¢elo,m]

and
0
IE(t, 1) — E(t, ) |1* < \/Ef Y2(0)d0T (1 — p21%,).
We also suppose that
0 1 0
(@) 0< \/%f_ooyl(e)de < N and 0 < \/%Loyz(e)de <1;

(b) o satisfies (H3), thatis |o(£,0) — o (£, W I* < T(I{ — pll3).

Thus, all the assumptions of Theorem 3.1 and Theorem 3.2 are fulfilled. Therefore, the system (7) has a unique mild
solution.

5. Conclusion

In this paper, we have studied a class of neutral impulsive stochastic integro-differential equations with local
non-Lipschitz coefficients in real separable Hilbert spaces. Sufficient conditions for the well-posedness of mild so-
lutions for neutral impulsive stochastic integro-differential equations with local non-Lipschitz coefficients are de-
rived by means of the stopping time technique combined with theories of resolvent operators for integro-differential
equations. In addition, an example illustrating the applicability of the general theory are also provided. The results
presented in this paper extend and improve the results in [5, 23-27].
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