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Abstract. The article presents results on existence and uniqueness of mild solutions to a class
of non linear neutral stochastic functional differential equations (NSFDEs) driven by
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1. Introduction

Stochastic partial differential equations (SPDES) have been studied by many authors ( see,
for example, [7]) where the random disturbances are described by stochastic integrals with
respect to semimartingales, especially by Wiener processes. The Wiener process is however
not suitable to represent a noise process if long-range dependence is modelled (see [17]). It is
then desirable to replace the Wiener process by fractional Brownian motions (fom). Over the
last years some new techniques have been developed in order to define stochastic integrals
with respect to fBm. The study of solutions of stochastic equations in infinite-dimensional
space with a (cylindrical) fractional Brownian motion ( for example, stochastic partial
differential equations) has relatively been limited. Linear and semilinear equations with
additive fractional noise (the formal derivative of a fom) are considered in [10] , [6] and the
same type of equation has been studied recently in [5].
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Let us now say a few words on stochastic functional differential equations (SFDEs) driven
by a fBm which arise in many areas of applied mathematics. For this reason, the study of this
type of equations has been receiving increased attention in the last few years. In [8], the
authors studied the existence and regularity of the density by using the Skorokhod integral
based on the Malliavin calculus. The authors of [14] studied this problem by using rough path
analysis, while [9] reports on the existence and convergence when the delay goes to zero by
using the Riemann-Stieltjes integral. Using also the Riemann-Stieltjes integral, the authors of
[3] proved the existence and uniqueness of a mild solution and studied the dependence of the
solution on the initial condition in finite and infinite dimensional space.

However, in some cases, many stochastic dynamical systems depend not only on present
and past states, but also contain the derivatives with delays (see, e.g., [11] and [12]). Neutral
stochastic differential equations with delays are often used to describe such systems. To the
best of our knowledge, there is only a little systematic investigation of mild solutions to neutral
SPDEs with delays ( see, e.g., [4] and references therein).

In this paper, motivated by the previous references, we are concerned with the existence
and uniqueness of mild solutions for a class of neutral functional stochastic differential
equations (FSDEs) given in the form

dix(®) + g(t, x(p())] = [Ax() + f(t, x(p(1))]dt + o(D)dBH(L), 0 <t <T,

X(t) = o), -r=t=<o, (1)
where A is the infinitesimal generator of an analytic semigroup, (T(t))wo, of bounded linear
operators in a separable Hilbert space X ; Bf is a fractional Brownian motion on a Hilbert
space Y (see section 2 below) ; f , g and o are given functions to be specified later,
p . [0,+00) — [-T,+00) is a suitable delay function, ¢ : [-r,0] x Q — Xis the initial value.
The gaol of this work is to establish an existence and uniqueness result for a mild solution of
equation (1). The results are obtained by imposing a condition on the non linearities, which is
weaker than the classical Lipschitz condition and generalize the results that were reported in
[4]. Our approach is similar to the one in [13] and [1] in the case of Wiener process. The rest of
this paper is organized as follows. In Section 2 we give a brief review and preliminaries
needed to establish our results. Section 3 is devoted to the study of existence and uniqueness of
a mild solution of (1) by using a Picard type iteration.

2. Preliminaries

In this section, we introduce notations, definitions and preliminary results which we require
to establish the existence and uniqueness of a solution to equation (1).
Let (QQ,F,IP) be a complete probability space. Consider a time interval [0, T] with arbitrary
fixed horizon T and let {B"(t),t € [0, T]} the one-dimensional fractional Brownian motion
with Hurst parameter H € (1/2,1). This means by definition that B is a centered Gaussian
process with covariance function:

Ru(s,t) = 5 (t2H +s2H — |t — 5|21,

Moreover g has the following Wiener integral representation:
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t
pRO = | Ku(t.9)ds(s). 2)
where g = {p(t) : t € [0, T]} is a Wiener process, and Ky(t;s) is the kernel given by

t
Ku(t,s) = cus ™ | (u-9)"Fu2au,
S

fort > s, where cy = Z% and B(,) denotes the Beta function. We put Ky(t,s) = 0 if
! 2

t<s.
We will denote by H the reproducing kernel Hilbert space of the fBm. In fact H is the closure
of set of indicator functions {1.q,t € [0, T]} with respect to the scalar product

Lo, Los)n = Ru(t,s).
The mapping 1y — gH(t) can be extended to an isometry between H and the first Wiener

chaos and we will denote by B (¢) the image of ¢ by the previous isometry.
We recall that for v, ¢ € 'H their scalar product in H is given by

T T
<wwhw=H@H—Djmhw@mam—qmﬁxm.
Let us consider the operator K}, from 7 to L?([0, T]) defined by
<o) = [ o 2K
Kip)©) = | oG rsyar.

We refer to [15] for the proof of the fact that K}, is an isometry between H and L?([0,T]).
Moreover for any ¢ € H, we have

H — T *
B'() = | (Kigp)®dB(O).

It follows from [15] that the elements of H may be not functions but distributions of negative
order. In order to obtain a space of functions contained in 7, we consider the linear space |H|
generated by the measurable functions y such that

2 Tt 2H-2
vl = an [ [ Ol ©ls 12 2dsdt < o,
where ay = H(2H — 1). The space [H| is a Banach space with the norm ||y | and we have
the inclusion that follows.

Lemma [15] 2.1.
L([0,T]) < L*™([0,T]) < [H|c H,
and for any ¢ € L2([0, T]), we have

-
lwllfy < 2HT# | |y (s)|?ds.
0

Let X and Y be two real, separable Hilbert spaces and let £(Y,X) be the space of bounded
linear operator from Y to X. For the sake of convenience, we shall use the same notation to
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denote the norms in X,Y and L(Y,X). Let Q € L(Y,Y) be an operator defined by Qe, = Anen
with finite trace trQ = > " An < oo, where A, >0 (n=1,2...) are non-negative real
numbers and {e,} (n = 1,2...) is a complete orthonormal basis in Y. Let BH = (BH(t)) be Y -
valued fbm on (Q, F,P) with covariance Q as

BH(t) = BE() = D JAn enpli (D),
n=1

where g are real, independent fBm’s. This process is Gaussian, it starts from 0, has zero mean
and covariance:

E(BH(t),x)}(BH(s),y) = R(5,t){Q(X),y) V x,y € Y and t,s € [0,T].
In order to define Wiener integrals with respect to the Q-fBm, we introduce the space
L9 = L£3(Y,X) of all Q-Hilbert-Schmidt operators v : Y - X. We recall that v € £(Y,X) is
called a Q-Hilbert-Schmidt operator, if

Iy l2g = D 1A wenll? < o,
n=1

and that the space L3 equipped with the inner product (p,y)s =D~ (pen,yen) is a
separable Hilbert space.

Now, let ¢(s); s € [0, T] be a function with values in £3(Y,X). The Wiener integral of ¢
with respect to BH is defined by

[ 9©dBHE) = 3 [ VA ds)en a9 = 3 [ V2 (Ki(den)(s) dg, (o), ®
n=1 n=1

where g, is the standard Brownian motion used to present g} as in (2).
Now, we end this subsection by stating the following lemma which is fundamental for
proving our result.

Lemma2.2. Ify : [0,T] — L9(Y,X) satisfies fg||w(s)||%gds < oo, Then the above sum in (3) is
well defined as a X-valued random variable and we have

t t
Ell| y(6)dBH(S)I2 < 2HEH [ [ly(s)]2y0s.

This lemma can be proved by similar arguments to those used to prove Lemma 2 in [5].

Let A : D(A) —» X be the infinitesimal generator of an analytic semigroup, (T(t))wo, of
bounded linear operators on X. For the theory of strongly continuous semigroup, we refer to
[16]. We will point out here some notations and properties that will be used in this work.
Hence, for convenience, we suppose that || T(t)||< M for t > 0, and 0 € p(A), where p(A) is
the resolvent set of A, then it is possible to define the fractional power (-A)* for 0 < a < 1, as
a closed linear operator on its domain D(—A)®. Furthermore, the subspace D(—A)“ is dense in
X, and the expression

Ihlla = [I(=A)*hll,
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defines a norm in D(-A)“. If H, represents the space D(—A)* endowed with the norm ||. ||,
then the following well known properties should hold.

Lemma [16] 2. 3. Suppose that the preceding conditions are satisfied.
(1) Let 0 < a < 1. Then H, is a Banach space.

(2) If 0 < B < a then the injection H, — Hpg is continuous.

(3) Forevery 0 < a < 1 there exists C, > 0 such that

1A Ty < Lo

— ta!

o<t<T.
Finally, we remark that for the proof of our result we need the following Bihari’s
inequality.

Lemma [2] 2.4. Let p : R -» R* be a continuous and non-decreasing function and let g,h, A
be non-negative functions on R* such that

t
9 <h® + [ AS)p@E)E, t>0,
then
9t = 6 (6(hv) + [ A©ds),
where G(x) = IX ﬁdy is well defined for some xo > 0, G is the inverse function of G
and h*(t) :=sup h(s).

s<t

In particular, we have the Gronwall-Bellman lemma:
If

90 = h® + | 29O,
then
g(t) < h*(1) exp(I; A(s)ds).

3. Main Result

In this section we study the existence and uniqueness of mild solution of equation (1).
Henceforth we will assume that A is the infinitesimal generator of an analytic semigroup,
(T(t))w=0, Of bounded linear operators on X. Further, to avoid unnecessary notations, we
suppose that 0 € p(A) and that (see lemma 2.3),

Cl—ﬂ
ITOI<M and [(-A)TO)]< s
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for some constants M, Mi_g and every t € [0, T].
Similar to the deterministic situation, we give the following definition of mild solutions for
equation (1).

Definition 3.1. An X-valued process {x(t), t € [-r,T]}, is called a mild solution of equation
) if

i) x(.) e C([-r,T],L2(Q,X)),

i) x() = (1), —-r<t<o.

iii) For arbitrary t € [0, T],we have

x(t) = T(MO(p(0) +9(0,9(p(0)))) —9g(t,x(p(1)))
— I; AT(t—13)g(s,x(p(s)))ds + j; T(t—9)f(s,x(p(s))ds

+ _[; T(t-s)o(s)dBH(s) , P-a.s.

In order to demonstrate the existence and the uniqueness of a mild solution to equation (1),
the following weaker conditions (instead of the global Lipschitz condition and linear growth)
are listed.

(H.1) f:[0,T]xX » X and o : [0,T] — L£5(Y,X) satisfying the following conditions: there
exists a function K : [0, +o0) x [0,+00) — [0,+00) such that
(la) VtK(t,.) is continuous non-decreasing, concave, and for each fixed x € R,

jg K(s,x)ds < oo.
(1b) Forany fixedt € [0,T]and x € X

;
If(t,x) 17 < K(t, [Ix]|?) and follc(t)lligdt < oo,

(1c) Forany constant a > 0,ug > 0, the integral equation
t
u(t) = up + aI K(s, u(s))ds, (4)
0

has a global solution on [0, T].
(‘H.2) There exists a function G : [0,+00) x [0,+0) — [0,+00) :
(2a) Vvt € [0,T], G(t,.) is continuous non-decreasing and concave with G(t,0) = 0, and for
each fixed x € R, IZG(s,x)ds < 400

(2b) Foranyt e [0,T]andx,y € X
(8, %) = fty) 12 < G(t, [x —y[I?),

(2c) For any constant D > 0; if a non negative function z(t),t € [0, T] satisfies z(0) = 0 and
2(t) < D[} G(s,2(s))ds, then z(t) = o forall t € [0, T].
(H.3) There exist constants & < g <1, |, Mg such that the function g is Hpg-valued,
(-A)Ag : [0,T] x X - X is continuous and satisfies
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(3a) Forallt € [0,T]and x € X,
=AY gt x) 117 < I(IIXI1Z + 1),
(3b) Forallt e [0,T]and X,y € X
I=A)Pg(t,x) — (=A)Pg(t,y)lI< Mglix -yl

(3c) The constants Mg, | and g satisfy the following inequalities

3I-A)PIIPMG < 1, BI-A) Pl < L.

(H.4) p : [0,0] - R is a continuous function satisfying the condition that
—r<p(t) <t VteloT]

Moreover, we assume that ¢ € C([-r,0],L2(Q, X)).
The main result of this paper is given in the next theorem.

Theorem 3.1. Suppose that (H.1)-(H.4) hold. Then, for all T > 0, equation (1) has a unique
mild solution on [-r, T].

For the proof of this theorem, we will need the following lemmas.

Lemma 3.1. Letf e L2([0,T],X),& e L2([0,T],L9), and consider the equation
dx(t) + g(t, x(p(t)))] = [Ax(t) + f(t)]dt + 6(t)dBH(t), 0<t<T,
X(t) = o), —r<t<0. (5)
Under the conditions (H.3) and (H.4), equation (5) has a unique mild solution on [-r, T].

Proof. Fix T >0 and let By := C([-r, T],L%(Q, X)) be the Banach space of all continuous
functions from [-r, T] into L.2(Q, X)), equipped with the supremum norm

1[I, = sup E[x(t ).

—r<t<T
Let us consider the set
St =<{x € Bt :Xx(s) = o¢(s), for se[-r0]}.

Clearly St is a closed subset of Bt provided with the norm ||. || s,.
Let w be the function defined on St by w(X)(t) = ¢(t) fort € [-r,0] and fort € [0, T] let
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y () = T (@(0) +9(0,9(p(0)))) -9t x(p(V)) - f; AT(t—9)g(s,x(p(s)))ds

t ~ t ~ >
+j0 T(t—s)f(s)ds+j0 T(t—$)5(s)dBH(s)) = Iz:; ().

We are going to show that each function t — I;(t) is continuous on [0,T] in the
L2(Q, X)-sense.
The continuity of I follows directly from the continuity of t —» T(t)h. By (H.3), the function
(-A)Ag is continuous and since the operator (—A)7? is bounded then t - g(t,x(p(t)) is
continuous on [0, T].

For the third term I3(t) = j; AT(t—s)g(s,x(p(s)))ds, we have
13+ )~ 1sl= |[ (T ~ DA T 5)AYig(s,x(p())ds|

+ “ :+h(—A)1—ﬁT(t+ h- S)(—A)ﬁg(six(f’(s)))ds‘ = fa® =+l

By the strong continuity of T(t), we have for each s € [0, T],
lim (T(h) = DA PT(E - s)(-A)Pg(s, x(p(s))) =0,
h-0

and since

C,_
[T() = DEAPT(E=9)(AY (s X(pODIE M+ D=5 1A g5 x(pO)I)

we conclude by the Lebesgue dominated theorem that
lim E|131(h)||? = 0.
h-0
On another hand,
T
1s2(m)]1? < C.I0I" [ (x(p()]? + ds

Then

lim E|[13(t+h) — 15(t)[|2 = 0.
h-0
Standard computations can be used to show the continuity of 14. As for the term Is(h), we
have

Is(h) < 1] (T - DTt~ 95(5)dBH) |

t+h
HIf T TArh-9FEBHOI < 1ah) + lsa(h).
By lemma 2.2, it follows that
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Ellsa(h) ]2 < 2HEH [ /(T - DT(E- 93 12 ds

]
< 2HT2HIME [ [(T(h) - D3 ()12 ds.

Since lim ||(T(h) - I)'c‘;’(s)||ig = 0 and
h-0
I(T(h) = D) 179 < (M +1)?[[5(5)]|Z5 € L*([0,T],ds),
it follows, by the dominated convergence theorem, that
lim E|1s:(h)]|? = 0.
h-0
Again lemma 2.2 leads to

t+h
Bf|1sz()||? < 2Hh?IM2 [ 13(5)]2g ds > o.
t

The above arguments show that lim E|w(x)(t+h) — w(X)(t)||? = 0. Hence, we conclude that

h-0
the function t - w(x)(t) is continuous on [0, T] in the L.2-sense.

Next, to see that y(St) < St, letx € Srandt € [0,T], we consider
ly )M N1% <5 1T (@O0) +9(0,p(p(0)1* +5 [[g(t, x(p()]I?

+5 [ AT-996x(pE)dI2+5 | TE-9TE)ds]?

5
+5 ||j;T(t—s)5(s)dBH(s))||2 =5 Ji(b).
i=1

Standard computation yields

sup EJa(t) < M2 E[o(0) +9(0, p(p(0)) 1%
0<t<T

And by using condition (3a) and Hélder’s inequality, we have
EJ2(t) < |CA)PI2[IBlIx(p)II2 +1],
and hence,

sup EJa(t) < ||(—A)‘ﬁ||2[I sup I[*JIIX(/J(t)))IIZﬂLlJ-

0<t<T 0<t<T
Using again condition (3a) and Holder’s inequality, we have
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B < | I-ATE-9)]%ds [ BlI-Ag(sx(5))%ds

t C%—ﬂ t )
= I 0 (t=2@P) f (I Ex(p(s))]|2 + 1)ds.

2p-1
< iy Ty ) [LABIxp@)I2 + s
Also a standard computation yields
sup EJa(t) < MZTI B|T(s) | 2ds.
0<t<T
Then by using lemma 2.2 we arrive at
sup Eds(t) < 2HT2H 1j 13(5)|120s.
0<t<T
Since y(x)(t) = ¢(t) on [-r,0], the inequalities together imply that
sup Elly ()@ < .

—r<t<T

Hence, we conclude that y is well defined.
Now, we are going to show that v is a contraction mapping in St, with some T; < T to be
specified later. Let x,y € Standt € [0, T], to write

Iy )M =y O11% < 2 [lgtx(p(®) — gt y(pM) |2
+2 III; AT(t=9)(g(s,x(p(s))) —9(s,y(p(s)))ds|?
<2 [CAYPIEIEA 9t x(p) — A9t y(pM)II?
+2 IIJL(—A)H’T(t = 9)(=A) (95, x(p(5))) —9(s,y(p(s))))ds] >,

By condition (3b), lemma 2.3 and Holder’s inequality, we have
ly (O -y O < 2 II(—A)‘ﬂIIZMZIIX(p(t)) —y(pM)|?

#2302 (T ) [ IGo(s) ~ (o)1

Hence

sup Elly(x)(s) —y )% < y(®) sup Ellx(s) - y(©)lI%,
se[-r.t] se[-r,t]
where

7 = i fia 12 ot T i)

By condition (3c), we have y(0) = 2||(=A)||2M3 < 1. Then there exists 0 < Ty < T such
that 0 < y(T1) < 1 and w is a contraction mapping on St,, and therefore has a unique fixed
point, which is a mild solution to equation (5) on [0, T1]. This procedure can be repeated in
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order to extend the solution to the entire interval [—r, T] in finitely many steps. H

We now construct a successive approximation sequence, using a Picard type iteration, with
the help of lemma 3.1. Let x° be a solution of equation (5) with f = 0,6 = 0. For n >0, let
x"1 be the solution of equation (5) on [-r, T] with f(t) = f(t,x"(p(t))), and 5(t) = o(t),i.e.

X"(t) = p(b), if t € [-1,0]
XMt = TO(p(0) +9(0,0(0))) - gL X" (p()) - [ ; AT(t - $)g(s, X" (p(s)))ds

+ _f; T(t—9)f(s,x"(p(s)))ds + I; T(t-s)o(s)dBH(s), if t € [0,T]. (6)

Now, we prove the existence of a solution to problem (1). The proof starts by stating the
following lemmas.

Lemma 3.2. Under conditions (H.1) — (H.4), the sequence {x",n > 0} is well defined and
there exist positive constants M1, M2, Do such that for allm,n € Nandt € [0, T],

(1)

t
sup  BlIx™1(s) —x™1(s)[|? < le G(s, sup E[x™(6) —x"(6)?)ds, (7
—-r<s<t 0 -r<6<s
(2)
t
sup B[Ix"(s)[|? < Do + sz K(s, sup E[x"(6)]?)ds. (8)
—r<s<t 0 -r<6<s

Proof. e 1: Form,n € Nandt € [0, T] we have
XM = X" @) 2 < 3(1(1) + 1) + 15(1),
where
11(1) = [lgt, x™(p(1)) — gt x™ (p®)) I,

120 = | AT 9)(@6X™(p(5) - 96X™ (p(S))ds 2

t
I3(t) = IIJ.O T(t-9)(f(s,x™(p(8))) —f(s,x"(p(5))))ds| *.
By using condition (3b) for the terms I; and I, we obtain
L1(®) < [[CA)PPMEIX™(p®) —x™(p®)]?,
ci t
1) < 55 T [ MEIX™(p(9)) =X (p(s) |
Then the condition (2b) for the term I3 leads to

sup Els(s) < CJ;G(S, sup E|x™(0) —x"(0)]|?)ds.

O<s<t -r<0<s
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Consideration of the fact that 3||(—A) #||2MZ < 1 and the above inequalities result with

t
sup BI[x™i(s) - x™(s)|2 < C [ sup BJIx™(9) - x(6) | 2ds

—r<s<t -r<6<s

t
+C j G(s, sup E[x™(0) — x"(0)|2)ds.
0 -r<6<s
Finally by lemma 2.4 we obtain
t
sup Blx™(s) - x™(9)[1? < Cj G(s, sup E[x™(0) —x"(0)]*)ds.
—r<s <t 0 -r<0<s
« 2: Following the same method as in the proof of assertion (1)leads to
t t
sup BIX™(s)|2 < C+C[  sup BIx™L(0)]%ds+C [ K(s, sup E[x"(6)]?)ds.
—r<s<t 0 -<0<s 0 -<0<s
Also by lemma 2.4 we obtain
t
sup E|x™I(s)[|? <C+ C_[ K(s, sup E[x™(9)]?)ds.
—r<s<t 0 —r<f<s

Here the proof ends. H

Lemma 3.3. Under conditions (H.1) — (H.4), there exists a u(t) satisfying
t
ut) = uo + Dj K(u(s))ds,
0

for some up > 0, D > 0, and the sequence {x",n > 0} ,foralln € Nandt € [0, T], satisfies
sup E[x"(s)[I% < u(v). 9

—r<s<t

Proof. Let u: [0,T] - R be a global solution of the integral equation (4) with an initial
condition ugp = Do V sup_r<<t E[|X°(t)||?> and with a = M,, where Do, M, are the same
constants as in lemma 3.2. We prove inequality (9) by mathematical induction. For n = 0, the
inequality 9) holds by the definition of Uo.
Furthermore, let us assume that sup_r<s<t E||X"(t)||? < u(t). Then by (8), we obtain

t
sup E[x™(s)[2 < Do+ M2 [ K(s, sup E[x"(6)]2)ds
0

—r<s<t —r<0<s
t
< U+ Mz_f K(s,u(s))ds = u(t).
0
This completes the proof. |

3.1. Proof of theorem 3.1
The proof shall address the issues of existence and uniqueness of a mild solution to (1).

« Existence : Fort € [0, T], by lemma 3.2 we note that
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sup E[Ix™(s) —x™(s)]|? < Mlj.; G(s, sup E[x™(0) —x"(0)[I?)ds. (10)

—r<s<t -r<0<s

Moreover, by lemma 3.3 and the Fatou Lemma it follows that
t
limsup ( sup E|x™(s) —x"(s)||?) < le G(s,limsup sup E|x™(9) — x"(0)]|?)ds.
mn-o  _rcs<t 0 MN=>% —r<g<s

Also by condition (2c), we have

lim sup E|xM(s) —x"(s)]|? = o.

m.n= —r<s<T
This implies that (x", n > 1) is a Cauchy sequence in Br. Therefore, the completeness of B+
guarantees the existence of a process x € By such that

lim sup E|x"(s) - x(s)||? = 0.

m,n—»w_rSsST

By letting n — +oo in (6), it is seen that x is a mild solution to equation (1) on [-r, T].

 Uniqueness : Let x and y be two mild solutions of equation (1) on [-r, T], then
t
sup  EJIx(s) - y(s)||* < Mljo G(s, sup E|x(0) - y(0)[*)ds.

—r<s <t -r<0<s
By condition (2c), it follows that sup_r<s<t E||X(S) — y(s)||? = 0. Consequently x =y, which
implies uniqueness. Thus the proof of the theorem is complete.

Remark 3.1. If Vvt € [0,T], we have G(t,u) = Lu, u >0, L > 0, the condition (H) implies a
global Lipschitz condition. Clearly, the Lipschitzcondition is a special case of the proposed
conditions.

Corollary 3.1. Suppose that (H.3) — (H.4) are satisfied. Further we suppose that for each
fixedt € [0,T] and x,y € X, the following conditions are satisfied,

a.l [|f(t,x) - f(t,y)[1* < a®A(Ix - y[I?).

a.2 |f(t,0)[l, lo®)ll g € L*([0,T};R*) forall t  [0,T],

where a(t) > 0 is such that f;a(s)ds < 4, and A : Ry - R, is acontinuous concave

nondecreasing function such that A(0) = 0, A(u) > Oforu >0 andj /1(1)() = + o0, Then
0+

equation (1) has a unique solution.

Remark 3.2. As a concrete example of the function A(.). Let L >0 and ¢ € (0,1) be
sufficiently small. Define

A1(u) = Lu,u>o0,
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{ uln(ul), o<u<s,
A2(u) = :
5IN(Y) + A, )(U=5), U > 6,

where 1, denotes the derivative of function A,. They are all concave nondecreasing functions

satisfying Jm l-tx) = +o0, (i = 1,2).

4. lllustrative Example

In this section, an example is provided to illustrate our result. Consider the following
neutral stochastic partial differential equation with finite delays driven by a fractional
Brownian motion of the form:

dix(t,&) + ——2——x(p(1),)] = [a—fx(t, &) + azx(P(t)yé)Jdt
M| (=A) || 0°¢
+o(t)dBH(t), t € [0,T],
X(t,0) = x(t,7) =0, t € [0,T], ai >0, i=12,
X(s,8) = @(5,8), ¢(s,.) € L%[0,x]) ; r<s<o a.s., (11)
where My, is the corresponding constant in lemma 2.3, BH(t) is a standard one-dimensional

fractional Brownian motion with Hurst parameter H e (%,1), and p :[0,0] >R is a
continuous function satisfying the condition that

—r < p(t) <t, Vte[o,T].

For the sake of simplicity of notation in the following text, the variable ¢ of x(t,&) shall be
omitted.

Let us conceive (11) in the abstract forrzn of (1), with X = L?([0, z]). Define then the
operator A : D(A) = X — X, givenby A = ;% with
¢
D(A) = {y € X : y'is absolutely continuous, y" € X, y(0)) = y(x) = 0},

to obtain

AX = an < X,en >x €n, X € D(A),

n=1
where e, = /% sinnx, n=1,2,.... is an orthogonal set of eigenvector of —A. The bounded
linear operator (-A) 7 is given by
(-A)IX =D N <Xxen >x en,
n=1
with domain
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D((—A)%) = {x € X,in < X,Bn >x €p € X}.

n=1

It is well known that A is the infinitesimal generator of an analytic semigroup {S(t)}wo in
X, and is given by (see [16])

S(hx = D e < xeq > e,
n=1
for x € Xand t > 0, that satisfies ||S(t)||< et for every t > 0.
We may respectively define

gt x(p() = —B——x(p(®)),
Ml (—A) 7 |

and
f(t,x(p(1)) = a2 x(p(t)).

It is obvious that all the underlying assumptions are satisfied with B = % M =1,

_ o _ _1 1 © 1
Mo- gl - an ICAEL = oy [T sl <

£l
L
a?

2

Thus, by theorem 3.1, there exists a unique mild solution to (11), provided that 5 VR
¥4

<1
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