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Abstract

Given an unstable hybrid stochastic functional differential equation, how to design a delay feedback controller to make
it stable? Some results have been obtained for hybrid systems with finite delay. However, the state of many stochastic
differential equations are related to the whole history of the system, so it is necessary to discuss the feedback control of
stochastic functional differential equations with infinite delay. On the other hand, in many practical stochastic models,
the coefficients of these systems do not satisfy the linear growth condition, but are highly nonlinear. In this paper,
the delay feedback controls are designed for a class of infinite delay stochastic systems with highly nonlinear and the
influence of switching state.
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1. Introduction

In many engineering and science field, due to many systems are affected by time delay and random factors,
we often use stochastic functional differential equations (SFDEs in short) or stochastic delay differential equations
(SDDE:s in short) to describe such systems. Recently, theories of SFDEs including stability and their applications
have attracted much of researchers’ attention ( see, e.g., [1, 2, 3, 4, 5]). Furthermore, in many practical problems, the
current state of the system may be related to all the previous history, so many scholars use the stochastic functional
differential equations with infinite delay (ISFDEs in short) to model these systems and study their various properties
(see, e.g., [6,7, 8,9, 10]).

The previous results on stability generally require that the coefficients of stochastic systems satisfy both the
local Lipschitz condition and the linear growth condition. However, in many ecological and economic models,
the coefficients of the system may not meet the linear growth conditions, but have highly nonlinear characteristics
([11, 12, 13, 14, 15, 16]). Therefore, Hu et al. [17] further considered the exponential stability and robustness of a
class of ISFDEs which do not satisfy the linear growth condition. Wu and Hu [18] extended the stochastic version
of LaSalle theorem established by [19] to the infinite delay, and discussed the attraction, stability and robustness of
ISFDE:s.

On the other hand, continuous-time Markov chains are often used to model the system whose structures and
parameters may be abrupt changes. Hence, SFDEs with Markovian switching, known also as hybrid SFDEs, have
appeared frequently in practice. The stability is a fundamental problem in the study of hybrid SFDEs (see e.g. [20,
21, 22, 23, 24]). Correspondingly, the control and stabilization of hybrid stochastic systems have been received the
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increasing attentions (see e.g.[25, 26, 27, 28, 29, 30, 31]). Mao [32] proposed for the first time that a delay feedback
controller can be designed to stabilize an unstable hybrid stochastic differential equation. Lu et al. [33] studied
how to use the delay feedback control to make the unstable highly nonlinear hybrid stochastic differential equation
asymptotically stable, and obtained an upper bound of time lag. Using the method of M-matrix, for hybrid SDDEs,
Li and Mao [34] designed delay feedback control to make the controlled system not only asymptotically stable in the
sense of moment, but also to guarantee the exponential stability in the sense of moment and almost surely. In this
paper, we will further extend the above results to hybrid infinite delay systems. Comparing with the existing papers,
we highlight a number of main contributions of this paper:

(i) As mentioned before, systems with infinite delay often appear in population models, and such biological
models often do not satisfy the linear growth conditions. The main purpose of this paper is to design a class of
delay feedback controllers to stabilize unstable hybrid ISFDEs. In order to overcome the difficulties caused by infinite
delay and highly nonlinear, the exponential stability of the controlled ISFDEs is obtained by reasonably selecting the
phase space, constructing the appropriate probability measure space, and ensuring the asymptotic boundedness of the
system.

(ii) In this paper, the phase space is BC((—c0, 0]; R"). After choosing this phase space, we not only generalize the
results of hybrid SDDE:s in [34] to the functional systems with infinite delay, but also improve the results of theorem
4.4 and 4.5 in [34]. That is, we get a better upper bound of time delay to reduce the conservatism.

(iii) Different from the previous stability results of ISFDEs, considering the influence of Markovian switching on
the system, we mainly use the M-matrix method, which makes our results not only related to the coefficients of the
subsystems for better verification, but also take into account the influence of different modes.

2. Notations and Preliminaries

Throughout this paper, unless otherwise specified, we use the following notations. Let R, = [0, co). If both a, b
are real numbers, then a A b = min{a, b} and a V b = max{a, b}. For x € R", |x| denotes its Euclidean norm. If A is
a vector or matrix, its transpose is denoted by A7. For A € R™™, we let |A| = +/trace(AT A) be its Frobenius norm.
If A is a symmetric real-valued matrix (A = A7), denote by Apax(A)and Ayin(A) its largest and smallest eigenvalue,
respectively. By A < 0 and A < 0, we mean A is non-positive and negative definite, respectively.

Let (QQ, G, {G:}>0, P) be a complete probability space with a natural filtration {G,},> satisfying the usual conditions
(i.e., it is increasing and right continuous while G, contains all P-null sets). If G is a subset of Q, denote by I; its
indicator function; that is, I5(w) = 1 if w € G and 0 otherwise. Let w(t) = (w;(?), - -+ , w,,(1))T be an m-dimensional
Brownian motion defined on the probability space. Let r(¢), t > 0, be a right-continuous Markov chain on the
probability space taking values in a finite state space S = {1,2,---, N} with generator I' = (y;;)nxn given by

Pir(t + A) = jir() = i} = {1 +yiA+o(A) ifi=j

where A > 0. Here y;; > 0 is the transition rate from i to jif i # j while

Yi = — Z%‘j'

J#L

We always assume that the Markov chain 7(-) is independent of the Brownian motion w(-).

Denote by C((—o0,0]; R") the family of continuous functions ¢ from (—c0,0] — R". Similarly, denote by
BC((—o00,0]; R") the family of bounded continuous functions ¢ from (—co,0] — R" with the norm ||| = sup, l¢(s)|.
If x(¢) is an R"-valued stochastic process, we let x, = x,(s) = {x(# + 5) : —oo < s < 0} for t > 0. Let L"((—o0,0]; R")
denote all functions % : (—oc0,0] — R" such that J: 000 |h(s)|"ds < co. We give the following lemma, whose proof is
standard.

Lemma 2.1. Let ¢ € BC((—c0,0]; R") N L"((—00,0]; R") for any r > 0. Then for all ry > r, ¢ € BC((—00,0]; R") N
L"((=00,0L; R™).



Let $y denote all probability measures p on (—oo, 0]. For each & > 0, define

P, = |y € Py p® = fo () < oo, @

In fact, there are many probability measures that meet the above requirements. Here are just two examples we will
use.
(1) Fix T > 0, let v be the Dirac measure at —7 ( see, e.g. [35, p.9],). Then for any & > 0,

0
v = f e 0dv(0) = ¢ < o, (2.2)

which means v € P,.
(i) Let du(8) = 9e®?d6. Then, u € Py and for any ¢ € (0, &),

0

1 =gy f g = L oo (2.3)
—co Ey)y— €&

which also means u € P, for Ve € (0, £y). u® has the following nice property. We give it as a lemma.

Lemma 2.2. (cf. [17]) Fix &, > 0. For any & > & > 0, u® is continuously nondecreasing on & and satisfies
w® > p® > 1@ = 1, Meanwhile ,we have Py > P, D Ps,.

Let
f :BC((=0,0;R) X SXx R, —» R"and g : BC((—0,0];R") x Sx R, — R™"™.

be both Borel measurable functions. Consider a nonlinear hybrid stochastic functional differential equation
dx(t) = f(xls r(t), t)dt + g(-xts r(t)s t)dW(t),t = 0 (24)

with the initial data {£(0) : —o0o < § < 0} = & € BC((—0,0]; R") and iy € S, where x; is a BC((—o0, 0]; R")-valued
stochastic process.

As a standing hypothesis, we assume the the coefficient f or g are local lipschtiz continuous and polynomial
growth condition in this paper. For this reason, we give the following hypothesis.

Assumption 2.3. For each real number b > 0, there is a constant K, > 0 such that

for all ¢, € BC((—o0,0]; R") with ||¢|| V ||l < b and all (i,t) € S X R,. Moreover, there are three constants K > 0,
q1 = 1 and q> > 1 as well as two probability measures p;, j1> on (—oo, 0] such that

0
If (@, i Dl < KC | IO dpr (6) + ()" + f le(O)ldp1(6) + le0))

—00 00

0
and |g(p, i, < K( | (@) duz(6) + ()" + f le(O)ldp2(6) + le0))) (2.6)

—00 00

Sor all (¢, i,t) € BC((—c0,0]; R") X S X R,.
Obviously, only under the condition of Assumption 2.3, system (2.4) may explode in a finite time. In this paper,

we give a criterion for the existence and uniqueness of solutions of stochastic functional equations by using Lyapunov
function (also known as generalized Khasminskiis condition).



Assumption 2.4. Let g1, g2, 1, 12 be the same as in Assumption 2.3. Assume that there are some positive constants
4, P> i, Pk = 1,2, 3) such that

q2Q2q) V(g +2¢-1), p2(q1+1)V (2q) and a3 > a1 + a2 2.7

while

-1 2 0
00 flp.ict) + = lge. i < ) f (O dpi(9) — aslp(O)I”
k=1 -
2 0
+ > B f (O due(6) + B3l (0) (2.8)
k=1 -
for all (¢,i,t) € BC((—0,0]; R") X S X R,.

Next, as long as we limit the initial value of the equation, we can give the existence and uniqueness of the solution
of the stochastic system.

Theorem 2.5. Under Assumptions 2.3, 2.4. The equation (2.4) has a unique global solution x(t) on t € R, for any
given initial data

& € BC((=00,0];R") N L*((—00,0]; R") and iy € S. 2.9
Proof. We divide the proof into two steps.
Step 1. Let V(x) = |x|?. We define a functional £,V : BC((—0,0];R") X S X Ry — R by
LiV(g.i.) =qlp(O) ¢ O) fig.i.) + L1 gt i, )P

N q(qg—2)
2

lp(0)4*1p(0) g(e, i, 1) (2.10)

By Assumptions 2.4, we then derive

-1
L V(p.i.1) <qglp(O)l 2 p(0) f(p.i.1) + S ls(e.i.0F

2 0
< qaidgO) f (O dps(6) — gasle(0)"
k=1 -

2
+ > aBleOI2 [ lp(®)Pdpi(6) + gBslp(0)I”. @11
k=1 -

Using the Young inequality, we get

0
qaglp(0)472 f ()P dpay () = fﬂ qarle(0)|7 2 |p(O) dp(6)

00

qai(q —2) g2 Pqai fo a2
P inlat SA NI AT AR o el S 0)1P* 12 du, (6),
_p+q_2|¢( )] +p+q_2 _wlw()l 141.(0)

0 0
4Belp(0)|" f POMOE f aBilp(O)"2lp(O) dpx ()

—00 00

0
<(q - B0 + 2B, f O dac (0). 2.12)



Substituting these into (2.11) gives

2
LV in < ) Ll | le@FZdu®) - O ?)
k=1

2 0
+2) ful [ 1e@du - 1e0)) + €1 @13
k=1 -
where
C1 = max| — glas — a1 — a2)s" 02 + By + B+ Bo)s? |\ L = 1 =12,
520 p+q-2

Step 2. Since the coefficients of the hybrid ISFDE (2.4) are locally Lipschitz continuous, for any given initial data
(2.9), using the standard truncation method, there exists a unique maximal local strong solution of Equation (2.4) on
t € (—o0,0,), where o, is the explosion time (see, e.g., [36, Theorem 3.2.2, p.95], and [6, Theorem 3.3] ). Let jo > 0
be a sufficiently large positive number such that ||£|| < jo. For each integer j > jo, define the stopping time

oj = inf{t € [0,07) : [x(1)] = j},

where throughout this paper we set inf ) = co (as usual  denotes the empty set). Clearly, o; is increasing as j — oo.
Set 0o = limj_ 0j, Wwhence 0, < 0, a.s. If we can show that 0, = o0 a.s., then o, = co a.s., which implies the
desired result.

By the Itd formula and (2.11), we obtain

(AT
Elx(t A o p)I? =[x(0)7 + Ef Ly V(xy, 1(s), $)ds
0

2 AT} ]
<O+ Y LE [ ([ s+ 0 @) - op s
k=1 0 —00
2 IAC 0
+2 ZﬁkEf (f [x(s + Q)7 dur(6) — |x(s)|q)ds + Cqt. 2.14)
k=1 0 —oo
But
IAC 0
Ef (f (s + O 2 dug(6) - x(s)|P*)ds
0 —00
0 N ot
=E f f |)C(S + 0)|p+q_2deﬂk(9) -E f |x(s)|p+q—2ds
—00 JO 0
0 [N [N
SE[ f |x(s)lp+q—2dsdluk(9) _ Ef IX(S)|p+q—2dS
—00 J—00 0
= E(s)IPH2ds,
and

B[+ e - xtor)as

70:; AT INC
=Ef f [x(s + 0)|7d sdu(0) — ]Ef |x(s)|ds
—o00 JO 0
0 tAT N
SEf f |x(s)|%d sdpy(6) — Ef |x(s)|%ds
oo Joo 0
0

- f E(s)ds.



Recalling (2.9), by p+ g —2 > g > 2, Lemma 2.1 gives that

0
f EIPT2ds < [IEIIP2 | lE(s)l9ds < P | le(s)Pds < oo,

00 —00 —00

It therefore follow that

Elx(t A op)? < [x(0)]7 + Cit + (L1 + L) fo IE()IPH2ds + 2(B) + B2) fo |E(s)|9ds
=: C(1).
On the other hand, using the definition of stopping time o, we get
C(0) 2 Elx(t A ol =E{Ix() L5} + E{j' <t} 2 J1P(o} < 1.

Then, we have

P(O’jS[)S%.

Letting j — oo, we obtain that P(0w < f) = 0, namely
Plow>0=1.

But 7 > 0 is arbitrary, we must have P(0, = 00) = 1 as required. The proof is therefore complete. O

Obviously, there exists a class of hybrid ISFDEs which satisfy the conditions of Theorem (2.5) but are not stable.
In this article, we will focus on how to design the feedback controller to make the unstable ISFDE (2.4) asymptotically
bounded and exponentially stable.

Definition 2.6. (i) The equation is said to be asymptotically bounded in qth moment if the solution of the equation
satisfies
lim sup E|x(#)|? < C,

1—00

where C is a positive constant.
(ii) The equation is said to be exponentially stable in L? if the solution of the equation satisfies

1
lim sup " log(E|x(2)) < 0.

f—oo

(iii) The equation is said to be almost surely exponentially stable if the solution of the equation satisfies

1
lim sup 7 log(Ix(1)]) < 0 a.s.

t—oo

3. Main results

When the ISFDE (2.4) is unstable, we need to design a delay feedback controller u(x(t — 7), r(¢), f) to make the
original system stable. That is, we will discuss the controlled ISFDE

dx(®) = [f(x;, (), ) + u(x(t — 1), (1), H]dt + g(x;, r(2), )dw(t), t=>0, 3.1

stability, where the control function u : R* X S X R, — R" is a Borel measurable. We always hope that the controller
u we designed is more simple and effective, so we give the following condition.

Assumption 3.1. Assume that there is a positive number k such that
lu(x, i, 1) — u(y, i, )| < klx —y| 3.2)
forall x,y € R", i € S and t > 0. Moreover, assume that u(0,i,t) = 0 for all (i,t) € S X R..
Obviously this assumption implies
lu(x,i, )| < kx|, Y(x,i,1) € R" X SXR,. (3.3)
6



3.1. Existence, uniqueness and boundedness

Theorem 3.2. Let Assumptions 2.3, 2.4 and 3.1 hold. For any given initial data (2.9), the new controlled system (3.1)
has a unique global solution x(t) ont € R.

Proof. We define a new functional £,V : BC((—0,0]; R") X S X Ry — R by

LaV(p.ii1) =gl p(0) [fg.i.1) + ulg(=1).i. 0]+ 2O g(i. i

q(q-2)

+ IO (0 g, s P

Using Assumptions 2.3 and 2.4, we further get

-1
LoV(p.ii0) <qipO 2[00 fg.it) + T—lgl. i + (0 utp(=7). i)

oo

2 0 2
< ) qlp(O) f O dyix(6) - qaslp(O)" 7 + > gBilp(O)I*
k=1 - k=1

0
X f @) dpar(6) + gB3le(0)|7 + grlp(O)I ™ Jp(~7)|. (3.4)

Let v be the Dirac measure at —7. Applying similar technique with (2.12), then using

0

el =1 [ @@Odv@O) < f lp(O)1dv(@),
we get
2 0 2 0
LoV(g,in <) L f (p(@)17*972 = (O T )dpe(6) +2 ) B f (O = (O dur(8)
k=1 e k=1 -
0
+K f (@)1 ~ lp(O))dv(6) + C» (3.5)
where

C, = maox [ —qglaz —ay — @,)sPT? qgB1 + B>+ B3 + K)Sq].
52

Finally, by the same proof method as Theorem 2.5, we can get this theorem must be hold. O

Different from [34], under the assumption of Theorem 3.2, we may only guarantee the existence and uniqueness
of the solution of the controlled system (3.1), but not the moment asymptotic boundedness of the solution. However,
as long as we want to slightly enhance the condition, we can get the moment asymptotic boundedness.

Theorem 3.3. Let the conditions of Theorem 3.2 hold. Further assume that uy,uy € Ps. Then for any given initial
data (2.9), the controlled system (3.1) is asymptotically bounded in qth moment. That is, the solution x(t) has the
property that

C
lim sup E[x(®)|? < —

2, (3.6)
1—00 &
where
C3 = max [ —glas — a1 — )P + qB + o + B3 + ke + S)Sq]
and & > 0 is sufficiently small constant such that
(&) _ —80d 0 (&) _ —89d 0 d (&) (e) 37
M= e du(0), py = e "dus(0) and ap)” + arp,” < as. 3.7

7



Proof. Firstly, lets show that existence ¢ satisfies condition (3.7). The existence of ,u(lg) and ,u(;) can be referred to

(2.1). From Lemma 2.2 that when & monotonically decreases to O, there are ,u(f) and /1(28) also monotonically decrease

to 1. Then, combining with the continuity of ,u(f) and ,u(f) and condition (2.7), there exists &, > 0, which makes any
g € (0, & A &) condition (3.7) holds.

Recalling (2.7) and (3.7), we can rewrite (3.5) as
2 0
LV@in< Y L [ Ger T - ileor o)
k=1 —oo

2 0
+2)" i [ G001 = 1O dia(0)
k=1 -

0
+ Kf (@) = " lp(0)1)dv(0) — elp(0)|7 + Cs. (3.8)
Applying the Itd formula on function ¢*'|x|?, we have

E'Elx(®)|? = E|x(0) + Ef e [elx()|? + LoV(xy, r(s), s)]ds.
0

In view of condition (3.8),

2 ' 0
e Elx(n)]? <|x(0)|7 + Z LkEf e‘“(f |x(s + O)PH 12 dur(6) — ,u](j)|x(s)|!’+qf2)ds
k=1 0

—00

2 t 0
#23 B8 [ e ( [ It + 00dun®) = s
k=1 -

00

t 0 &t
+«E f & f Ix(s + O)1dv(6) — eTIx(s)I")ds + Ge” (3.9)
0 —00 &

By the Fubini theorem and a substitution technique, it is easy to show that
!
E f e‘”( Ix(s + O)|PT 92 dpy (9) — N28)|X(S)|p+q_2)ds
0 -0
0 ,
<E [ [ elats s o dsdu@ - B [ st as
—00 JO 0

0 13 15
<E f e du(0) f > x(s)|PT2ds — y,(f)E f 5 x(s)|PT12ds
- —00 ()

0o

0 0
=4 f I ds < i f ECs)IP*2ds.

00

Similarly, we then derive

00

¢ 0 0
B [ e [t orndue - wxo)as < [ iecoras.
0 B —00

and

. 0
E f ([ s +0)dv() - ex(s))ds < B f E(o)lds.
0 —00

—00



Substituting these into (3.9) give

Et 2 0
eEO (O} + Cf + ) Lt f IE(s)IP*02d s
k=1 —00

Et

2 0 0
C
+23" B f E(s)l7ds + e f E(s)l7ds = 2 4 ¢,
k=1 - —00

&

Dividing both sides by ¢, and letting t — oo, we obtain the assertion (3.6). O
This theorem implies a number of good properties of the solution. For example, sup,., Elx(1)? < oo for any
q € (0, g] while both f(x;, r(t), ) and g(x;, r(¢), t) are bounded in L>ont>0.

3.2. Exponential stabilization

However, only Assumption 3.1 can not guarantee the stability of the controlled system (3.1), we need to give more
criteria related to the control function u. In this paper, we will use M-matrix to construct Lyapunov functional to
obtain exponential stability of the ISFDE (3.1). Regarding the theory on M-matrix we refer the reader to [37]. Now
we give the first criterion, which is related to M-matrix.

Assumption 3.4. For each i € S, there exist nonnegative numbers e, @i, Biv, Bie(k = 1,2), positive numbers a;3, &;3
and real numbers B3, B3 for both

1 2 0
PO 1. D14ulp(0). 5.0 + Slglep, i < ) a f (O dua(6)
k=1 —0

—0o

2
—aaleOF + D B | le@Pdu(®) +BaleO) (3.10)
k=1
and

2 0
e(O) Lf (.1, D+u(p(0), i, 0] + %|g(so, 0P <) au f (O dp(6)
k=1 -

0

2
— @l + > B f PO dui(6) + Bialp(O)F 3.11)
k=1 -

to hold for all (¢, i,t) € BC((—0,0]; R") X S X R, (where q| has been specified in Assumption 2.3). In addition, both
ﬂl = _2dlag(ﬁl3’ te sﬂN3) - r7
Ay = ~(q + DdiagBro, -+ . By2) =T (3.12)
are nonsingular M-matrices.

We will explain that there are many control functions that can satisfy Assumption 3.1 and make Assumption
3.4 hold at the same time. For example, let’s take a linear controller u(x,i,¢) = Ax, where A is a symmetric n X n
real-valued negative-definite matrix such that A, (A) < —285 (obviously satisfies Assumption 3.1). Then

xTu(x,i,t) < =2Bs1x1>, Y(x,i,f) € R* X SXR,.

Combining this and (2.8), we deduce that

1
PO [f (g, i 1) + u(p(0), i, )] + 518(p.d, ole

2 0 2 0
Na f O diae(0) - azlpOF + > B, f (OPdus(6) - Bslp(O)P (3.13)
k=1 —® k=1

—00

9



as well as

0O [f(p.ii 1)+ u(@(0). 0] + Llgp.ii )P

2 0 2 0
<o [ 0@ du@ -l + Y5 [ I@Pdu®) - pile0)F (3.14)
k=1 - k=1

while

;7{1 = 2diag(ﬂ39 o 3[”3) - F and ﬂz = (611 + l)dlag(ﬂ:),, o 9ﬁ3) - r

which are nonsingular M-matrices. That is, the control function u(x, i, f) = Ax meets Assumption 3.4.
We set

(1, sen) = AT, DT
@1, o) = AL D (3.15)

where (A; and A, have specified in Assumption 3.4. Obviously, both ¢; and ¢; are positive numbers. Define a function
U:R'XS — R, by

U(x,i) = cilxl® + ¢Jx9™!, (x,i) e R"x S (3.16)
while define a functional LU : BC((—c0,0];R") X S X R, — R by
. . . 1 . R -
'LU(()D’ 1, t) = 2C1[¢(0)T[f(90» 1, t) + M(QO(O), i t)] + E'g((p’ 1, t)|2:| + (CII + 1)Ct|90(0)|q1 !
q1 =
X [@(O) 1f(p,i 1) + u(e(O),i.0] + T gl 0P| + 3 7ij(cilp(OF +2,e ()1 *). (3.17)
=1
Next, we will use LU(¢, i, 1) to give the second stability criterion.

Assumption 3.5. Assume that there exists a function ®(x) € C(R"; R,), as well as positive numbers y;(j = 1,2,...,9),
such that

Ya+ys <1, ye+yr<l, yldP N < ®(x) < yo(lx? + [P (3.18)
and
LU(g, i, 1) +y12cil(0)] + (g1 + DeilpO)™) +yal f(@, i, D + y3lg(e, i, D

0 0
<= p(0OF =31 [ 1o@Fd©) =75 [ 160 duo)

0 0

— D0 + s f D)1 6) + 7 f B(o(6))da(6) (3.19)

for all (¢,i,t) € BC((—0,0]; R") X S X R,.

The Lyapunov functional used in this paper will be of the form

0 ot
V(x,, 1, t) =U (), 7(2)) + ﬂf f [Tlf(xv, r(v),v) + u(x(v — 1), r(v), v)l2

+ Ig(xy, r(v), V)P |dvds (3.20)
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for t > 0, where U has been defined by (3.16), r, := {r(t+s) : —7 < s < 0} and ¥} is a positive constant to be determined
later. For r, to be well defined for O < ¢ < 7, we set r(s) = r(0) = iy for s € [-7,0). By the generalized It6 formula and
simple differential calculations, we get

dV(x;, 11, t) = (LU(x;, (1), 1) + OH(x;, 1, 1)dt + dM(F) 3.21)

for + > 0, where M(?) is a continuous local martingale with M(0) = O (see, e.g., [37, Theorem 1.45 on p.48]),
LU : BC((-0,0];R") x SX R, — R and H(x,, r,,t) are defined as

1
LU (). 1) = 20| x0 Tf Car. r(0), 1) + u(x(t = 0,70, 11 + 519 r(0). 0

1
+ (@1 + Deb@ ™ [x07 L O (0, 0) + ulx(z = 0. 70,01 + 5 lge r(0). OF

C) S
d Lol (@) g r0.0F + 3y (O +2lxof ™, (3.22)

J=1

+

and
H(xi, 1y 1) =T[ 7l (e, 7(0), 1)+ u(x(t = 1), 70, O + g3, 7(0), D

!
- f |71 o 7). v) + 1w = 1), 7)) + g, 7(0), V) |dv.
-7
Obviously, we deduce that

LUCx,, i, 1) < 26| x0T [f Gors i, ) + (et = 7,0, 1] + %Ig(x,, i, D] + (g1 + Deslx(? ™!

N
X [XOT L 1) + et = 70,0 + D1 i 0|+ Y sl + 2 xl™)
j=1

Jj=

= LU(x,, i, 1) + [2¢; + (g1 + DeilxO1 x0T [u(x(t = 1), i, 1) — u(x(2), i, )] (3.23)
We can now state our first stabilization result.
Theorem 3.6. Let Assumptions 2.3, 2.4, 3.1, 3.4, 3.5 hold. Further assume that uy,pu; € Ps. Assume also T is
sufficiently small for
- V3pyi(l —ya—ys) and © < \3v1y2 NELZRZ (3.24)

2k2 T 2% 2k2
Then the solution of the controlled system (3.1) satisfies

1
lim sup — log(E|x(r)*) < 0 (3.25)

t—o0 t
for any initial data (2.9). That is, the controlled system (3.1) is exponentially stable in L*.

Proof. Similar to the first paragraph of Theorem 3.3, since (3.18) and (3.24), combined with the continuity of /1(18) and

ygg), there is €3 > 0, and

472t
vt + pysiy) <p = = . "

hold for any & € (0, & A &3). To make the proof more understandable, we divide it into the following three steps.
Step 1. Set

Yol +yiud

<1 (3.26)

LV(x,, 1, 8) = LU (xp, 7(0), £) + OH(xy, 11, 1). (3.27)

11



4 23T

Let © = 2k*/3y,. By condition (3.24), it is easy to show that g;f < s, 5% < 3. Using the basic inequality, we get

> 3n

47242
SH (s, 11, 1) <yl £, 10, D + y3lgCar, 10, 1) + 3—7]|u(x(r - 1), r(®), 1)

2K2 t

3 |71 Gevs 7D, 9) + ux(v = 1), (), WP + gy, 1), V)P [d.
1 Jt-7

On the other hand, combining (3.23) and Assumption 3.1, we have
2

LU(x;, 1(6),1) < LU, 1(0), 8) + 71 [ 20,0 |x(0)] + (1 + D lx()|” T + :?IX(I - 1) - x(n)f’.

Plugging these into (3.27), then using conditions (3.3) and (3.19), we obtain that

LV(XD I, t) S -LU(-XT’ r(t)’ t) + 71 [Cr(t)l-x(t)l + (511 + 1)6‘r([)|x(t)|ql]2 + 72|f(xz’ r(t)» t)|2
2,2 2

+ ¥31gCx (1), D2 + 4; et — 7)., 1), D + 4K—|x<z —1) = ()
Y1

1

2 t
B % |71 G 7)) + u(x v = 1), 7V), WP + [, r(v), Wy
0
< —p(IXOF — s f (i + 0P 0) = ys | Ix(t + 6)dpx(6))
0 0
— D) + v f D(x(t + 0))dpt1 (6) + ¥7 f D(x(t + 0))dp2(6)
2,4 2
+ T = P 4 2t — ) - x(P
3y, 4y
2 t
_ % [T|f(xv, r(v),v) + u(x(v — 1), r(v), v)|2 + 1g(xy, r(v), V)|2]dv.

By Assumptions 2.3, 2.4 and 3.1 as well as Theorem 3.3, it is straightforward to see that

sup E|.LV (x;, 11, 1)| < o0.

>0

Step 2. Combining the generalized Itd formula and (3.29), we obtain
13
e EV(x;, 11, 1) = V(x0,70,0) + E f e (eV(xs, 15, 8) + LV (xg, 75, 8)ds
0

for any ¢ > 0. Recalling (3.18), we have
()T < ()P + (P < () + v5 O(x(s)).

Set A; = minjes ¢, A» = MaXjes¢;, A3 = Maxes &. We can rewrite (3.30) as
15
A" Blx(t)] < e BV (x;, 1,, 1) <V(x0,79,0) + E f e (e( + B3)|x(s)
0
1 _
+%cb<x<s)> + LV(xs, i )ds + U,
8
where
t 0 s
J =819]Ef egs(f f [T|f(xv, rv),v) + u(x(v — 1), r(), M + g(x,, r(v), V)|2]dVdW)dS-
0 —T Jstw

12

(3.28)

(3.29)

(3.30)

(3.31)



Substituting (3.28) into (3.31), yields
L EBIx0)? < Vixg,ro, 0+ I + b + s — Iy + J, (3.32)

where

f =Efo =0 - 812 - ep)lx(s)P + Ix(s—T)I +m’4f (s + O)Fdp (6)

+pys | Ix(s + )P dux®)]ds

—00

0

! /l 0
BB [ 1= 20060 1y [ 0ts+ 00+ [ 0+ 0)du@ds

—00

2

13
I =K—Ef e>|x(s — 1) — x(s)*ds,
dy1 Jo

2k>

4=37

Ef (f‘ [Tlf(xv, r(v), v) + u(x(v — 1), r(v), v)I* + 1g(xy, r(v), V)Iz]dv)ds
1 0 s—T

Step 3. By the substitution technique, we deduce that

f f ¢Ix(s + OPdu(O)ds = f o0 f 5D (x(s + )P dsdu(6)
< f “Pdp(0) f e*|x(s)*ds

< f leCo)Pds + fo eIx(s)ds),

and
i3 [—T 0 !
f elx(s — T)ds = &7 f e |x(s)Pds < e f iE(s)Pds + f e*|x(s)Pds).
0 r —c0 0
Thus
. . 4t 2K4€£T
I <(pCya” + ysiis) + 5 ) | KEs)Pds
2K4es‘r © © 1 )
~(p- ot =t = T = !+ yi)E [ et (333)
0
Similarly, and then use (3.18) to get
13
L <(yep? +y2us) f DES)s — (1 — = = (yeu\” + Y71 )E f e“D(x(s))ds
0

<yo(veit)” +ya1s")( f E(s)Pds + f |§<s)|1’+q"‘ds)
e4s @ ®) "o
-(1- Pl (Yott;” + vy NE | 2 ®(x(s))ds. (3.34)
0
On the other hand, by the Fubini theorem,

2
L=— f e Elx(s) — x(s — 7)|*ds.
4y1 Jo

13



For t € [0, 7], we have
T K2 2
sup Elx()|* =: Cs.

1 ve[-1,7]

2 T
L<— f *Elx(s) — x(s — )Ads <
4y Jo
For ¢ > 7, using the Holder inequality and the It isometry, we derive that
P
I; <Cs + — f e E|x(s) — x(s — 7)|*ds
471 T

<Cs + 2"—;] fT B I ; (L (s 7). ¥) + u(x(v = ), 1), VP + g, (), )P v
<Cs +3/4l,.
This implies
I3 < Cs +3/4l4. (3.35)
It is straightforward to show that

2ek?
J <

<——E f e (r f s |71 G (), ) + u(x(v = 1), 70), P + g, r ), V)P |dv)ds
371 0 =T
=etly. (3.36)

Substituting (3.33) , (3.34), (3.35) and (3.36) into (3.32), we have

et 2 4re’ (€] ©) ' £s 2
L BROP <Co = (p— ol = oy = —— = p(yap” + y5)E | e lx(s)ds
1 0

el . . .
~(1= 22 = O+ y)E [ e 0tatsds = (14 - v, (3.37)
0

where Cg is a constant defined by

© 4T2 K4 T

(€] ) +

Cs =V(x0,r0,0) + (p(wvt1 +Ysiy

3y, H e +y?) | lds

+yo(yel® + vy | IEIPT I ds + Cs.

Recalling (3.26), we may make sure € € (0, & A &3) to be sufficiently small for

4‘1’2 K4 Pad

Y1

oyl + pysus + edy + £z + <p,

el
Yo' +yaus) + 7—83 <1, er<

It then follows from (3.37) immediately that
2 C() —&t
Elx()|” < /l—e , Yt>0. (3.38)
1

This implies the required assertion (3.25). O

Remark 3.7. As we mentioned in the introduction, [34, Theorem 4.4 | makes a special case of our result if we take
and (i, as Dirac measures v at 6. Moreover, compared with condition (4.24) in [34], condition (3.24) in this theorem
is more relaxed, that is to say, the time delay of our controller can be longer. In fact, with the same parameters, we
can improve the result of [34, Example 5.1] to T = 0.0108.

14



In general, for the highly nonlinear stochastic system, the mean square exponential stability can not guarantee the
almost surely exponential stability. However, in our situation, we only need to strengthen the result of Theorem 3.6,
then we can get the almost surely exponential stability of the system through the gth moment stability of the system.

Theorem 3.8. Under the same Assumptions of Theorem 3.6. For any given initial data (2.9),
(i) the controlled system (3.1) is exponentially stable in L for any § € [2, q);
(ii) the solution of the controlled system (3.1) satisfies

1
lim sup p log(|x(7)]) < 0 a.s. (3.39)

t—o0

That is, the controlled system (3.1) is almost surely exponentially stable.

Proof. (i) By Theorem 3.3,
C7 = sup E[x(0)|? < co.

>0

Applying the Holder inequality, we obtain
Elx(O)! <(Elx(t)]2) /@2 (Ex(p)|7) -2/
<CUDIGD (g 2,) 7DD gmetta-Da=2) (3.40)
for any g € [2,9).

(i1) By using the similar method of [37, Theorem 8.8 on p.309] and [34, Theorem 4.5], the assertion (3.39) can be
obtained from conditions (2.7) and (3.40). O

4. Example

To illustrate applications of our theory clearly, in this section, we consider the following scalar stochastic integro-
differential equation
dx(t) = f(x;, r(), DAt + g(x;, (1), )AW(?), 4.1)
where the coeflicients f and g are defined by
0

G, 1,1) = =x(H(3X* (1) + f X2t + 0)dui (6) - 1),

—00

g(x;, 1,1) = 0.5(=|x(0)** + f Ix(t + 6)**dus(6)),

—00

0
FOrn2.1) = —x(t)@x(0) - f 2t + 6)dpur (6) — 1.5),

—00

0
80x, 2,0 = (@l = 0.5 f lx(t + )P 2dux(6), 4.2)
duy(0) = dus(6) = e’d6 on 8 € (—c0, 0] are probability measures and w(z) is a scalar Brownian motion, r(¢) is a Markov
chain on the state space S = {1, 2} with its generator

-1 1
Ir= ( ) _2). (4.3)
This equation is widely discussed in population models (for example, [12, 13] and the reference therein). Through

simple calculation, it can be found that the equation (4.1) satisfies Assumptions 2.3 and 2.4, that is, the equation (4.1)
has a unique solution. Letting the initial value

{ 50010 5071, if £ € (=100, 0]

&= 0 if 1 € (—o0, ~100] and r(0) = 1. 4.4

The computer simulation (Figure 4.1) shows that this hybrid stochastic integro-differential equation (4.1) is not almost
surely stable.
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Remark 4.1. Since the system with infinite delay is difficult to perform numerical simulation, we have chosen a
special initial value (4.4) here. But this is enough to illustrate our previous theoretical results. For the theory of
numerical methods of SFDEs, please refer to [38, 39, 40].

181
16
14
1.2

r(t)

x(t)

0 10 20 30 40 50 60 70 80 90

Figure 4.1: The computer simulation of the sample paths of the Markov chain and the equation (4.1) using the Euler—Maruyama
method with step size 1073

The following describes how to design the delay feedback control to stabilize the unstable system (4.1). We will
choose the control function # : R X S X R, — R define by

ulx,1,t) = =2x, u(x,2,t) = -3x. 4.5)

It is straightforward to see that Assumption 3.1 hold with k = 3. Applying Theorems 3.2 and 3.3 yield that the
controlled system

dx(t) = [f(xs, 7(0), 1) + u(x(t — 1), r(t), H]dt + g(x;, r(1), )dw(t) (4.6)
has a unique global solution on ¢ > O for any initial data (2.9) and the solution satisfies that

sup Elx(#,6)? < 0, Vg > 2. .7

0<t<oo
Next, let’s show that the controlled system (4.6) satisfies all of the assumptions in section 4. For (x,i,f) €
BC((—0,0]; R) X S X R,, we have
. . 1 .
HOUf Cors i, 1) + u(x(0), i, D] + 5 |Cxs, nP
_[ 00625 [f © Ix(t + 0)Pe’d0 - 0.9375:%(1) + 0.0625 [ |x(t + O)*e?d0 — 2.9375x%1), ifi =1,
0.0625 [ [x(t + O)Pe’dd — 1.25:2(1) + 0.5625 [ |x(t + O)'e?do - 3.25x%(1),  ifi=2,
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and
. . 3 0
-x(t)[f(-xh L, t) + M(X(t), L, t)] + Elg(-xh L t)'
_ ] 01875 [ O Ix(t + O)Pe’d0 — 0.8175:2(1) + 0.1875 [ |x(t + O)*e"d6 — 2.8125x%(r), ifi = 1,
T 01875 [0 1x( + 0)Pe’d0 - 0.75:3(1) + 0.6875 [*_|x(t + O)*e’d0 - 2.75x%(),  ifi=2.

It is easy to see that
Biz = —0.9375, Boz = —1.25, B13 = —0.8125, Bz = —0.75.

2875 -1 425 -1
ﬂ‘:(—z 4.5) a“d%:(—z 5)

are both M-matrices. Using (3.15), we then obtain
¢y = 0.502857, ¢, = 0.445714, ¢; = 0.311688, ¢, = 0.324675,

Hence,

and while the Assumption 3.4 is satisfied. The function U defined by (3.16) becomes

Uln.i) = 0.502857x> + 0.311688x*, ifi =1,
HUZN 044571422 + 0.324675x%,  ifi = 2.

Through simple calculations, combined with (3.17), we can get

0.062857 [ [x(t + O)Pe’dd — x(1) + 0.179740 [°_|x(¢ + O)*e*do
—~3.837403x%(1) + 0.155844 [*_|x(t + 0)[0¢"d6 — 3.428571x5(r),  ifi =1,

0.055714 [ |x(t + O)Ped0 — x2(1) + 0.623182 [ |x(1 + O)[*¢"d6
—~3.775390x4(1) + 0.595238 [*_|x(t + O)0c’d6 — 3.273810x°(r),  if i = 2.

LU(x,i0,1) <

To verify Assumption 3.5, we let y; = 0.12, v, = 0.1 and y3 = 1.2. Noting

LU, i, 1) + 71Q2eilxl + 480xP) + yal f (i, iy D + y3lg(xs i, 1)
0
<- 0.529643(x2(t) —0.401888 f x(f + 9)|2e9d9)

— O(x(1)) + 0.974291 ﬁ O(x(t + 6))e’do, (4.8)
where ®(x) = 1.438081x*+0.94754x°. That is, conditions (3.18) and (3.19) are satisfied when p = 0.529643, y4+ys =
0.401888 and s + y7 = 0.974291. Accordingly, condition (3.24) becomes 7 < 0.017688. By Theorem 3.8, we can
therefore conclude that the controlled system (4.6) with the control function (4.3) is not only exponentially stable in
L4 for any § € [2, g) but also almost surely provided 7 < 0.017688.

To perform a computer simulation, we set 7 = 0.015 and the initial data (4.4). The sample paths of the Markov
chain and the solution of the equation (4.6) are plotted in Figure 4.2. The simulation supports our theoretical results
clearly.

5. Conclusion

In this paper we have discussed the stabilization of highly nonlinear hybrid ISFDEs by delay feedback controls.
In fact, as far as the author knows, there are few results about the stability and stabilization of highly nonlinear hybrid
ISFDEs. Therefore, for ISFDEs model which does not satisfy the linear growth condition, it is necessary to develop
a new delay feedback stabilization theory to fill the gap. In this paper, we first construct the phase space reasonably
according to the characteristics of infinite delay, and obtain the existence and uniqueness condition of the solution
of hybrid system. On this basis, we design delay feedback controls, which not only make the controlled system be
bounded by the gth moment, but also make use of the Lyapunov functionals constructed by M-matrices to ensure the
exponential stability in the sense of moment and almost surely. Finally, an example and computer simulations are
given to illustrate our results.
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Figure 4.2: The computer simulation of the sample paths of the Markov chain and the equation (4.6) using the Euler—Maruyama

method with step size 1073 .
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