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WAFAERR C > 0,0 > 0, 13 E||2t|2 < Ce " E||€)2,t > 0.
W WHMERM 6, >0, >0, t#t,, k=0,1,2,---, AFRBEAR, &
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BAR, (3.14) KT ¢ € [to, t1] WAL, H (3.14) IXF ¢ € [0, +o00) oL, FIH Gronwall a5,
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(1) < (142N + DN, 28T Bl exp{hae” (2N + DN, = e}, €2 0.
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E|2(t)]? < CLE|€]?e™°, t>0. (3.16)

¥t € [~7,00, W Elaf(8)2 < BJ¢|2. T Cy > Le ™ > 1, it BlaS(t)|> < CLE||€]2e~*". Fi
DL, AR (3.16) WS ¢ RIS BT LA 7550 (7, +00). 4ty < s <ty I, P GHE
ARFIS (2.2), 14

G~ SR = [ (2 <€), J(a,r) > Hlg(a, )P+ M (s)

< )\th f |2 (r + 0)|2u(df)dr + M (s), (3.17)

Her M(s) =2 f 26(r)T - g(28,7)dB(s). FIH Birkholder-Davis-Gundy A% 0120 (2.3), 15

E sup  |M(s)| < CopB[f" |af(r)T - g(af,r)|?dr]?
te<s<trp+t1
< CouBl sup  [25(r)2- [ (lg(as, r)||2dr)®
L <r<tpi1 .
< L1E[ sup |af(r)?] + 10§kEfk*l lg(t, 7)|[2dr
T <r<tp41
< SB[ sup  [af(n)) 4 SCENE [ 25 (r) Py (318)
L <r<tpi1
F3CNE [ 2 [ 4+ )P u(d0)dr
< LB swp  [aS(r)P)+ LC3E [ 2 (r) P

tr<r<tpii

+1C2 N [ (a4 (r)| P,
H Cyp RIERIHRL k=0,1,2---, = (3.17) 1 (3.18) 13
E[ sup [z5(r)]

tk<’l’<tk+1 . ' (3.19)
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mmat (3.1), (3.16) A1 (3.19), 15
E[ sup [a*(r)]?]
te<r<tpt1
< 2C1E|¢[7e7 + AsCE LB g2 5e 70 + (AsC3 ), + 2X2) CLE[€][2 5e%Te ™"
(3.20)
SHER) t > 0, FEAEARTBR no, 15 1, <t <tnoyr, 7 =RITHOLE.
Blofl? = B[ swp_[a5(s)")  Blaf (tup-cvi s
+E[ sup 2 (s)I?] + -+ B[ sup  |25(s)].
tng—(N1+1)Np <SStng— (N1 +1)Np+1 tng <$<tng+1
(3.21)
M= (3.16), (3.20) #1 (3.21) 15
Blla§]}2 < CoBll¢|e~n-tusnma < Gy g2 NNt Bs 5t
(2) N1 < ng < (Nl + ].)NQ
Ellzi} < E[  suwp  [|2%(s)]’] < E[ sup |2%(s)P’]
0<5St(N1+1)N2 0<s<ty (3 22)
+E[ sup [af(s)]’] + -+ + E| sup |24 (s)[]-
t1<s<ty LN +1) Ny —1 <S<E(N7 +1) N,

55 (1) MIERLFE, Bllai]|? < CuB|IE]I? < CoE||g|[2e ™ F0NPe=0t St Oy > 0 RHHL
(3) Ng S Nl.

Elafl? < E[ sup_|2%(s)["] + E[ sup [a*(s)]] +---+ B[ sup  [25(s)P) (3.23)

—7<5<0 0<s<ty tNy <S§t1\71+1

555 (1) FIERIAE, E|2f]2 < C5E||¢]2 < CsE||¢|[2edMi+DB2e=0t Hor Oy > 0 2 H L
PLURNEA A SOy 245
EIE 1 BT 1 PR, W (2.1) Ko fmfssE.
WE & ) R (2.1) RV FM vo = n BIfE, Hdne M. H5I#H 1,

sup sup { B[l |7} < +oc, lim sup{Ellz}[?} =0.
t>0 £eM t—+ooceMm
[ lim sup{E|z{|2} = 0. FrA
t—=+00 peM

lim sup Elzf — 2?2 <2 lim sup{E|}|?} +2 lim sup{E|z]|?} = 0.
t——+oo EneM t—+oo ceM t——+oo neM

B OCHR [12] 151 B 2.4, P(t,€, )0 & P(L) ) Cauchy I, # A7 75 ME— i 2 ) B
m(-) € P(L), 45 de(P(t,0,-),m()) — +00,t — +oo. LA

dE(P(tva )aﬂ-()) < dll(P<t7§7 ')7P(ta 07 )) + dll(P(tvov )’ﬂ-()) - 07 t — 4o0.
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Bl t — 4oo I, BERMPL P(t,€, )10 ST n(-), MOTHRE (2.1) K AikesE.

4 A5
FIHAE U EE 3 WA SRR BT, BB LU —4ERK P BEALIZ BRI T R

0

dz(t) = —ax(0)dt + (x:(0) + b/ 2 (0)u(dO))dB(t), t>0,t#tx,k=1,2,3,---, (4.1)

—T

Hrtwg=¢6e M, KB a,b ZHH, Ha> 3 (2+2) +1,0 <b < 5. FHIPT—H,
st (4.1) AME—#E, B8 25(t), H3 (3.1) MO, X

0

Flout) = —ag(0), g(p.t) = 9(0) + b / o (0)1(d6).
&Bl = BQ > T,Nl = O,NQ = 1,33 = ]., E:X/\l S (%(24—1”2),2(1—2), )\2 = %, )\3 > 2+2b2,
MR (3.2) A (3.3) Ao, 1M

2(p(0) —(0), fp,t) — (w )>+I!J(Wf)—g(z/mf)l2

A [p(0) = (0)]2 = As [° [0(8) — 1(6)2u(dB)
< (M +2-2a)|p(0) — ()2 + <2b2 Xo) [°1o(8) — (8)2u(d6)
S 07
lg(p,t) — g(¥,1)|?
< 2/p(0) — ¥(0)|? +2b2f1|so<e> $(0)[2p(dB)
< Xs(lp(0) = (O + [ |p(6) — b(6) 2u(dh)).

Rt (2.2) A1 (2.3) Wor. HIERE 1 HIOHFE (4.1) KA FifasE.
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ANALYSIS ON THE STABILITY IN DISTRIBUTION OF A CLASS
OF IMPULSIVE STOCHASTIC FUNCTIONAL DIFFERENTIAL

EQUATIONS

LIANG Qing
(College of Mathematics and Statistics, Hainan Normal University, Haikou 571158, China)

Abstract: In this paper, we study the stability in distribution of a class of impulsive

stochastic functional differential equations. By means of the weak convergence approach, the Ito’s
formula and some stochastic analysis techniques, we obtain a sufficient condition for a class of
impulsive stochastic functional differential equations to be stable in distribution and present an
example to illustrate the effectiveness of the result which generalizes the corresponding result of
the stability of stochastic functional differential equations.
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