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Abstract

In this paper we consider a stochastic Ginzburg-Landau equation with impulsive effects.
We first prove the existence and uniqueness of the global solution which can be explicitly
represented via the solution of a stochastic equation without impulses. Then, based on our
obtained result, we study the qualitative properties of the solution, including the boundedness
of moments, almost surely exponential convergence and pathwise estimations. Finally, we
give a first attempt to study a fractional version of impulsive stochastic Ginzburg-Landau
equations.
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1. Introduction

The deterministic Ginzburg-Landau equation was introduced by Ginzburg and Landau
(1950) in [1] to describe a phase transition in the theory of superconductivity. Since then, it
has appeared in many different contexts such as nonlinear optics with dissipation, the theory
of bistable systems, etc. In addition, it plays an important role as modulation equation and it
serves as a simple mathematical model for studying the transition from regular to turbulent
behavior [2].

In the last decades, a lot of stochastic versions of Ginzburg-Landau equations have been
introduced and studied by many authors. For example, Kloeden and Platen (1992) [3] pro-
vided an explicit solution to stochastic Ginzburg-Landau equation with multiplicative noise:

2
dX; = ((a+ %) X; — bXP)dt + o X,dWWs, (1.1)
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where W; is a standard Brownian motion, a,c and b > 0 are constants.

Neiman and Geier (1994) in [4] studied stochastic resonance in an overdamped bistable
system driven by white and harmonic noises in the form

dx(t)

5 =T 2 + V2DE() + y(t),

where £(t) is Gaussian white noise and y(t) is harmonic noise which is independent from £(t).

Tsimring and Pikovsky (2001) in [5] and Goulding et al. (2007) in [6] considered the
equations with time delay:
dx(t)
dt

= 2(t) — 2(t)® + ex(t — 7) + V2DE(L),

where 7 > 0 is the time delay and ¢ is the strength of the feedback. The solution z(t) describes
the stochastic evolution of the position of a particle trapped in a double well potential U(zx) =
% - % in the presence of a time delayed force ex(t — 7) and of Gaussian white noise &(t).

Brassesco et al. (1995) in [7] and Fatkullin & Vanden-Eijnden (2002) in [8] investigated
the stochastic Ginzburg-Landau equation of the following form

om 1 ?m

E(tvx) - iﬁ(t’x) + [m(t’x) - m(tvx)3] + \@f(l‘,t)?

where £(x,t) is a white noise in space and time. This equation appears in the literature as
a model for phase separation and interface dynamics in systems with non conserved order
parameter. Its solution also describes the spatio-temporal evolution of a bistable system.

On the other hand, it is known that the impulsive effects exist widely in the different areas
of real world such as mechanics, electronics, telecommunications, neural networks, finance and
economics, etc. This is due to the fact that the states of many evolutionary processes are often
subject to instantaneous perturbations and experience abrupt changes at certain moments
of time. The duration of these changes is very short and negligible in comparison with the
duration of the process considered, and can be thought as impulses. Naturally, systems with
short-term perturbations should be described by impulsive differential equations and in fact,
the theory of impulsive differential equations has been studied extensively. For more details,
we refer the reader to [9, 10, 11] for deterministic theory and to [12, 13, 14] for the case of
stochastic one.

From the above discussions, it is of great significance to take into account the effect of
impulses in the investigation of stochastic Ginzburg-Landau equations. However, to the best



of our knowledge, the results about stochastic Ginzburg-Landau equations with impulsive
effects are scarce.

In this paper, inspired by model (1.1), we study the following stochastic Ginzburg-Landau
equation with impulsive effects

Xyt — Xy = MXy,, KEN, (1.2)

{ dX; = (a(t) Xy — b(t) XP)dt + o(t) X, dWy, t# ty, k €N,

with the initial condition Xy > 0, where N denotes the set of positive integers, 0 < t; <ty <

..... ,klim tr = 00, a(t),b(t) and o(t) are bounded continuous functions on Ry = [0,00). In
— 00

addition, we assume that
b := inf b(¢) > 0.

teER
It is known that the traditional tools to study stochastic differential equation (such as It6
formula) cannot be effectively used for impulsive stochastic differential equations, since it
is difficult to deal with when integrating intervals contain impulses. In order to avoid this
difficulty we will point out the relation between the solution of impulsive equation (1.2) and
the solution of a corresponding equation without impulses. Thus the traditional methods can
be applied.

This paper is organized as follows. In Section 2, we give an explicit expression for the
solution and show the boundedness of moments. Section 3 is devoted to studying some
qualitative properties of the solution, including almost surely exponentially convergent and
long term asymptotic behaviors. Section 4 contains some comments on a fractional stochastic
version with impulses. The conclusion is given in Section 5.

2. The unique global solution and its representation

Throughout this paper, we use the following notations. Denote Ry = [0, 00). Let (£2, F, P)
be a complete probability space with a filtration {F;};>0 satisfying the usual conditions,
that is, it is right continuous and increasing while Fy contains all P-null sets. Let W; be
a standard Brownian motion defined on this probability space and consider the impulsive
stochastic Ginzburg-Landau equation (1.2).

For g, a bounded continuous function on R4, we denote

g = inf g(t), g= sup g(t).
a= inf (), 5= sup g(0)



Definition 2.1. The solution of the Ginzburg-Landau equation (1.2) is a stochastic process
{Xt,t € Ry} such that

(i) X; is Fi-adapted and is continuous on (0, ;] and each interval (tg,tr11], k € N,

(ii) for each t, Xf? = lin}r Xy exists and X,+ — X3, = A\ Xy, with probability one,
t—tf k

(iii) X, satisfies the following integral equations a.s.
t ¢
X; = Xo + / (a(s)Xs — b(s)X3)ds + /o(s)Xdes, t € [0,t1],
0 0
t ¢
X = th + / (a(s)Xs — b(s)X2)ds + /O'(S)XdeS, t € (tg,tis1], k €N,
tr tg

provided that the integrals exist.

In the Theorems below we always assume that a product equals unity if the number of
factors is zero.

Theorem 2.1. The Ginzburg-Landau equation (1.2) admits a unique solution which is defined
globally and given by

t t
a(s)—202(s)]ds+ [ o(s)dWs
I (1—|—)\k)60f[() 30°(s)] Of

Xt _ 0<trp<t ‘ (21)

t 2 S[a(u)—lJQ(u)}du—l—Z SU(u)qu 3
<X0_2 +2[b(s) TI (1+M\)2e 4 : { ds>
0

0<tp<s

Proof. We first define the stochastic process

t t
-2 [la(s)—La2(s)]ds—2 [ o(s s
Ut:€2g[()2 (s))d 20f()dW
t s s
2 [[a(u)— 202 (uw)]du+2 [ o(u)dW,
x <X0_2+2/ IT @+ x0)%(s)e d ’ {

0 0<trp<s

ds) =Vt x f(t). (2.2)

By the It6 formula, U; solves

dU, = f'(t)eV dt + f(t)e"dV, + %f(t)ev’f (dV2)?,
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or equivalently

dUy =2 T[ (L4 Xp)2b(t)dt — 2Us[a(t) — 30°(t)|dt — 2Us0(t)dW, + 2U 0% (t)dt

= [302(t) — 2a(t)|Updt — 20 () UpdWy +2 ] (1 + \i)2b(t)dt. '
O<tp<t
Now let YV; = \ﬁ’ then
dYy =5 mdUt UQF(dUt)

= SHBo%(t) — 2a(t))Yidt + o ()Y, dWy — [T (14 Ap)?b(t)Y3dt 4 S0°(t)Yydt.

0<tp<t

Thus Y; is the solution of the following equation without impulses

dy, = (a(t)Yt -o(t) [ a+ )\k)QYt3>dt +o(t)Y:dWy, Yo = Xo. (2.4)

0<trp<t

Consider the stochastic process

X = H (1+X)Ys

0<tp<t
f[a s)——a s)]ds-l—f s)dWs
I[I (14 Xgp)eo
_ 0<trp<t (2 5)
- .
t [a(u)— 202 (u)]du+2 [ o(u)dW,y 2
<X0_2+2f IT (L+A)%(s)e 2 ] ds)2
0 O<tr<s

Obviously, X; is Fi-adapted and is continuous on each interval (0,¢1] and (¢, tx11],k € N.
On the other hand, for each #

X+ =lim Xy = lim J] (14+M\)Y;

k t—th t—th o<ty <t
= I O+M)Yr=0+ ) I T+ )Yy =0+ )Xy,
0<tn <t k 0<ty <tp

which means that X, + exists and X; satisfies the impulsive conditions at each ty,k € N.
Moreover, for any t # tk we have

dx; = J[ 0+ x)av;

0<trp<t

= <a(t) IT a+xovi—v@) ] (1+>\k)3Yt3>dt+a(t) [T @+ x)viaw,

O<tp<t O<tp<t O<tp<t
= (a(t)X; — b(t)X})dt + o (t) X dWy.



This equation says that X, satisfies the integral equations appearing in the condition (iii) of
Definition 2.1. The remainder of the proof is to show that X; is the unique solution. Noting
that on each interval [0,¢1] and (tg, tx+1], & € N, the system (1.2) a standard It stochastic
differential equation. Since its coefficients are local Lipschitz continuous, the uniqueness of
the solution is clear (see, for instance, [15]).

The Theorem is proved. O

Remark 2.1. We observe from (2.1) that the solution of impulsive Ginzburg-Landau equation
(1.2) can be negative, depending on the sign of (1 4+ Ax)’s. In particular, denote by ¢ the
first moment of time such that A\, = —1. Our system will vanish right after this moment, i.e.,
Xy =0for all t > t.

On the other hand, the solution of the original Ginzburg-Landau equation, that is system
(1.2) without impulses, is given by

Oft[a(s)7%02(s)]ds+£o'(s)dWS
X = : € fs — j« - (2.6)
2 [la(u)—3502(u)]du+2 [ o(u)dW, 2
(XO_2 +2 [ b(s)e ’ 0 ds) ’
0

This solution is globally positive for any initial value Xy > 0. This means that the dynamic
of impulsive model is very different from the one of its original model.

In the remainder of the paper, it is more interesting to consider the case where \; #
—1l,i.e. (14 M) >0 for all k € N.

Theorem 2.2. Suppose that there exist two positive constants m, M such that

m< [ O+Mm)?<MVteR,. (2.7)
O<trp<t

Then for each p > 0, there exists a finite positive constant Cp(m, Xg) such that

sup B|X;|P < Cp(m,Xo)Mg.
teR4

Proof. By Ito formula

1
ayp = <pa(t)Y;p + 5p(p — De*t)YF —p [ 1+ Ak)%(t)ytp“) dt + po(t)YPdW;.

O<trp<t



g i : P11+ % P2 142
Hence, by Lyapunov’s inequality (E[YF])' "% < (E[Y/T?])'"5 we have

BYY) =¥ +p ] (a(s) + b0~ Do BT =TT (1 Ab(s) B ) ds

(2.8)
<Y+ [ ([a+ 3o~ Do ET] — b))

It follows from the differential inequalities (see, [16]) that E[Y}] is dominated by the solution
of the following ordinary Bernoulli equation

W Py + QM. v(0) =17, (29)

where P(t) = —pmb, Q(t) = pla + 1 (p — 1)52]. Solving (2.9) gives us

—-p

t
E[Y}] < y(t) = erlatae-12 <Y02 +2mb / 62[&+5(P—1>6218d8> 2

Now we choose py > 0 such that @+ §(po — 1)5°

estimate for any p > pg

> 0. An easy computation leads us the

62[6+%(p—1)62]t

2
(ENYr < ;
YO—Q + mefe2[a+%(p—1)a2]sds
0
- 1
1 mb —2[a+1(p—1)52]t mb
(Xg a+;(p1)02>6 e + a+1(p—1)52
mb
< max —_,X2 .
{3 +ip-1)a2 "
We therefore have for any p > pg
mb P
E[YP] <max{—————— X2}2 <oVt € R,.
Y] < X{a—k%(p—l)&? 0} +

For p < p < po, by Lyapunov’s inequality we also have E[Y}] < (E[Y}” 0])§ < o0. Thus for
each p > 0, there exists a finite positive constant Cp,(m, Xo) such that E[Y}] < Cp(m, Xo)
and
BIXiP = ] N+ MPENY) < Colm, Xo)M2 YVt eR,.
0<tp<t
The Theorem is proved. O



Remark 2.2. In the general case, we always have the following estimate

t
p [la(s)+5 (p—1)o?(s)lds
14+ Ag|Pe o0
0<17;[<t | |

t 2 Fla()+ (- Do @ldu \ 5
<X0—2 2 TI 1+ x)20(s)e ] 0 ds> ’
0 0<trp<s

B X3P <

3. Asymptotic behavior of solutions

In this section we shall investigate the some qualitative properties of the solution of (1.2)
which allow us to gain a deeper understanding about its dynamics.

Theorem 3.1. Assume that

t
1 1
lim sup t( Z In |14+ M| + /[a(s) — 202(3)]ds> <0 a.s.
0

t=o0 0<tr<t

Then the solution of impulsive Ginzburg-Landau equation (1.2) is almost surely exponentially
convergent, i.e. there exists B > 0 such that

In|X
limsupn|tt| < -8 a.s. (3.1)

t—o00

Proof. Using It6 formula, it is easy to get that

dnY; = (a(t) — Lﬂ(t) - I] a+ )\k)zb(t)Y'f)dt + o (t)dW;.

2
0<trp<t

Consequently,
t

InY; —InY, < /[a(s) - %JQ(S)]dS + /O‘(S)dWs,
0 0

and hence, it follows from the relation (2.5) that

t

(X -lXp< 3 ln|1+)\k|+/[a(s)—102(5)]ds+/0(s)dW5. (3.2)
0

2
O<trp<t 0



¢
Put M; = f o(s)dWs. Then M, is a martingale of finite quadratic variation:
0

t
(M, M), = /0'2(8)(18 < °t.
0

Using the strong law of large numbers for martingales [17, Theorem 3.4] we have

M,
lim —- =0 a.s. (3.3)

t—00
Combining (3.2) and (3.3) we get (3.1) with
t

g = —limsup 1( Z In|14+ Ag| + /[a(s) — ;az(s)]ds) (3.4)
0

t=o0 0<tr<t
The Theorem is proved. ]
Theorem 3.2. Under the assumption of Theorem 2.2. We have

ln|Xt|

lim sup
t—00 In

<1 as. (3.5)

Proof. Applying the It6 formula to Z; = InY; and then to €™ Z; we get, respectively

dZ; = <a(t) - %a%t) - I a+ Ak)Qb(t)e”t)dt + o (t)dWy,

O<tp<t

1
d(e™Z;) = ne™ Zydt + e™ (a(t) - 502(t) - H (1+ )\k)2b(t)622t>dt + "o (t)dW,.
O<trp<t

Therefore

0<trp<s

¢ ¢
1
M7y = Zo + /e"s <a(s) - 50'2(8) +nZs— H (1+ )\k)2b(s)e2Z5>ds + /e”sa(s)dWs.
0 0

Since ] (1+Mx)%b(s) > mb > 0 for all s and a(s), o(s) are bounded functions, there exists
0<tr<s
a finite positive K such that for any s e R4, Z € R

1
a(s) = 50%(s) +nZs = [ (1+M)%(s)e*” < K.
O<trp<s

9



Consequently,

t t
e Z, < Zo+ K/e”sds + /e"sa(s)dWS. (3.6)
0 0

Put
t

Mt —/Ulendes,
0

then M, is continuous martingale that has finite quadratic variation:
t
(M, M), = /UQ(S)eQ"Sds.
0

Fixe € (0,1) and 6 > 1, by applying the exponential martingale inequality (see, [17, Theorem
7.4]) we have for any k > 1

}’< sup (M, — e "k (M, M)y) >

ek In k:e) 1
— | <
0<t<k 2 €

S e

o0
Since ) k—lg < 00, an application of the Borel-Cantelli lemma yields that there exist 1 C
k=1

with P(€Q1) = 1 such that for any w € € there exists an integer k(w), when k > k(w) and
k—1<t<Ek,
M, < §e ™ (M, M), + <2k

|
DI

¢
e—nk bf 0'2(8)62n3d8 4 aenkalnk .
Substituting this inequality into (3.6) results in

e n k

7k_1§t§k7

t
K
e Z, < Zop+ —e™ + ge_”k /Uz(s)e%sds +0
n
0

Zy < Zo+ K g eenlht) 4 g U ink

£

(3.7)
<Zo+E g ppthh o1 <<k

£

which implies that

Z em
lim sup Zt <6—.
t—oo 1N €

10



Taking the limits § — 17, — 17 and n — 0" we get

. lnY;t . Zt
limsup —— = limsup — < 1 a.s. (3.8)
t—oo 1Nt t—oo 1NN
It follows from (2.7) that

ST In |14 Mg
O<tp<t

lim =0.
t—o0 Int
As a consequence,

S L4 A +InY;
0<trp<t

I 11’1 |Xt‘ — 1
1m sup = limsup

<1a.s.
t—00 Int t—o0 Int

We finish the proof of Theorem. O

Theorem 3.3. Under the assumption of Theorem 2.2, we additionally assume that ¢ =
inf [a(t) — 302(t)] > 0, then
teRy

L. IH’Xt’ 52
> —— a.s. .
Ry 2 o 39

Proof. Since ¢ > 0, we can choose a positive constant § such that ¢ > 63%. Consider the
Lyapunov functional V(y) = (1 + y%)é’ and applying the It6 formula to V (Y;)

1
dV(Y;) =d(1+Uy)? =001 + Uy’ taU; + S0 =11+ U)?~2(dU)?,

where Uy is defined by the equation (2.3). Hence,
dv(Y;) = 0(1 + U;)?2 ([302(15) —2a(t)|U(1 + Uy)dt — 20(t)Us(1 + Uy)dW;

+2 [T (14 X)b(t) (1 + Up)dt + 2(6 — 1)02(t)UEdt>,
O<trp<t

and then

dV(Yy) = 6(1 + Ut)9‘2< — 2U2a(t) — %H(t) —002(t)] + Us[30%(t) — 2a(t)

+2 J] aeamel+2 ] <1+Ak>2b<t>>dt—2ea<t>m<l+Ut>9—1dwt
0<tp<t 0<tp<t

<O+ U)"2( = 2[c — 06%UE + [36° + 2MDbJU, + 2MDb)dt
— 200 () U, (1 + U~ Ydw;.  (3.10)

11



Once again, we apply the It6 formula to €™V (Y;) to get
d(e™V(Yy)) = ne™V (Y;)dt + e™dV (Y;)
<O(1+ Uy 2(0 (1+ Up)? = 2[c — 064 UE + [36° + 2MbU; + 2Mb)e™dt
— 200 (t)e™ U (1 + Uy) P~ LdW;
=0(1+Up)? 2 (- 2[c — 05° - %]Ut (352 + oMb+ 2 7 MU, + 2Mb + H)dt
— 200 (t)e™ U (1 + U~ tdw;.  (3.11)

Now we choose n > 0 such that ¢ — 052 — 59 > 0, it is very easy to check that the function

g(u) = 0(1 + u)’~%( - 2[c — 05> — %]u +[362 + 2Mb + 29 ]u+2Ml_)+%), u>0
is bounded by a finite positive constant, namely K. Consequently,
d(e™V (V) < Ke™dt — 200 (t)e™ Uy (1 + Uy)?~LdW;,
which implies that
B[V (V)] < V(Y) + %e”t VieER,,
and so X
ElV(W)] < V(Yo) + = K VteRy. (3.12)

From (3.10) we obtain
AV (Y,) < Ko0(1 + Uyp)? — 200 () U (1 + U,)?~Law,

where Ko = max{2[c—052],36%+2Mb,2Mb}. Let k = 1,2, .... and v > 0, the latest inequality
leads us to the following estimate

E( sup V(}Q))gEV()/(kl)v)JrE( sup / K0V (Y, )

(k—1)v<t<kv (k—1) v<t<kv

—i—E( sup / 200 (s)Us(1 —i—US)e_ldWS). (3.13)
(kfl)vgtgkv(k_l)

Clearly,

k—1) v<t<kv —1)v<t<kv

t
E( sup / K0V (Y. ) < K20vE< sup V(Yt)> (3.14)
(k-1
—1)v

12



By the Burkholder-Davis-Gundy inequality

t
E( sup / 200 (s)Us(1 + Us)e_ldWS)
(k-1

Yo<t<kwv
(k=1)v

-

kv 1
§2E< / 0202(3)U3(1+U3)292ds>2

(k—1)v
kv 1
2
<295—E< / (1+Us)29ds>
(k—1)v

< 296’0;E< sup V(Yt)> (3.15)
(k—1)v<t<kv

Inserting (3.14) and (3.15) into (3.13) and using (3.12) we obtain

E( sup V(Yt)> < Ky + (K20v + 2961}5)E< sup V(Y})) (3.16)
(k—1)v<t<kwv (k—1)v<t<kv
Now we choose v > 0 such that Kqfv + 2951)% < %, then
E< sup V(Yt)) < 2Kj;. (3.17)
(k—1)v<t<kv

Fix € > 1, by the Chebyshev inequality

E( sup V(Yt)>
e) < (k—1)v<t<kv < 2K,
(kv)® = (ko)

P< sup  V(Yz) > (kv) k=12, ..
(k—1

Yo<t<kv

Making use of the Borel-Cantelli lemma yields that there exists an integer k(w), when k >
k(w) and (k — 1)v <t < kv,
V(Yy) < (kv)® a.s.

Similarly to (3.8) we also have

lim sup nV(¥)

t—00 n

<1a.s.
Since V(Y;) = (1+ %)0, this implies that
t

In(Y; —20

<1 a.s.
t—00 In

13



Thus

.. InY; 1

lim inf > —— qa.s.
t—oo Int 20

The latest inequality holds for any 6 such that ¢ > 652. We conclude that

. .InY; 72
liminf — > —— a.s
t—oo Int 2¢
and so (3.9) is proved.
The proof of the theorem is completed. O

4. A stochastic version driven by fractional Brownian motion

In the last two decades, there has been an increased interest in stochastic models based
on other processes rather than the Brownian motion, much of the literature has pointed
out that fractional Brownian motion, also well known as colored noise, provides a natural
theoretical framework to model many phenomena arising in finance, biology, physics, etc.
We refer also the reader to [18] for a short survey on the existence of colored noise in the
real world. This naturally leads us to investigate impulsive stochastic differential equations
driven by fractional Brownian motion. However, to the best of the author’s knowledge, this
field has not yet been established even in the simplest case. The aim of this section is to
consider an impulsive stochastic Ginzburg-Landau equation driven by fractional Brownian
motion.

The fractional Brownian motion (fBm) of the Hurst parameter H € (0,1) is a centered
Gaussian process W = {WH(t),t > 0} with the covariance function Ry (t,s) = E[WHWH]

1
Rp(t,s) = 5(\1‘\”] + s —Jt — s*).

It is known that fBm is a self-similar process and has stationary increments. In the case where
H = %, the process WH reduces to a standard Brownian motion. The increments of the fBm
are negatively correlated for H < % and positively correlated for H > % In particular, for
H > %, fBm is a long memory process since the covariance at distance n decreases as n27=2 :
pr(n) = EWHWE, — W) ~ H2H - 1)n*2 as n — 0.
The above properties, contrarily to Brownian motion, make fBm as a potential candidate
to model for noise. However, since a fBm with H # % is neither a semimartingale nor a
Markov process, we cannot apply stochastic calculus developed by It6. This is the main

14



difficulty in studying fractional stochastic systems. The reader can consult Mishura [19] and
the references therein for a more complete presentation of this subject.

The stochastic Ginzburg-Landau equations with additive colored noise and without im-
pulses have been investigated by many authors before (see, for example, [20, 21]). We consider
a new fractional stochastic version of impulsive Ginzburg-Landau equation (1.2) that reads

{ dX; = (a(t) Xy — b(t)XP)dt + o(t) X dWH | t # ty, k €N,

Xt-ko- —th = )\kth, keN,

(4.1)

where W/ is a fractional Brownian motion with Hurst index H € (%, 1). The fractional
t
stochastic integral f 5)X,dWH should be interpreted as a limit in L?(£2) of semimartingales

(see, [22, Deﬁnition 2.1]).

Based on the recent advances in fractional stochastic differential equations without im-
pulses, the existence and uniqueness of the solution of (4.1) can be shown easily in the
Theorem below.

Theorem 4.1. The unique solution of the fractional impulsive stochastic Ginzburg-Landau
equation (4.1) is given by

¢
Ja( s)ds—i—f s)daw i

H (1 + /\k)e

0<tp<t

X, =

t 2 [ a(u) du+2f WaWE N\
(Xo_2 +2[b(s) [T (1+Ak)%e 0 S)
0

0<trp<s

Proof. We first consider the following fractional stochastic differential equation without im-
pulses

avi= (a0 ~00) T[ (02 Jat 4 oloVaf’, o= X (12)
O<trp<t

It is known from [22, Theorem 3.2] that the solution of (4.2) can be explicitly found. More
concretely, we have

t t
Ja(s)ds+[ o(s)dWH
eo0 0
Y; = . t . (4.3)
t 2 [a(u)du+2 [ o(u)dWH 2
<X0_2 +2[b(s) TI 1+ M)%e 0 0 s)
0 O<tr<s
Consequently, X; = [] (1+ A;)Y; is a unique solution of (4.1). O

0<tp<t
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Remark 4.1. Although the Theorem 4.1 is very similar to Theorem 2.1, the obtained results
in Section 3 are not easy to extend to (4.1). The main reasons are due to the complexity of
[t6 formula and the lack of the exponential martingale inequalities in the context of stochastic
calculus with respect to fBm.

5. Conclusion

In this paper, a stochastic Ginzburg-Landau equation with impulsive effects has been
investigated. Our contributions in this paper include:

e An explicit expression for the solution which points out that the dynamic of impulsive
equation is very different from one of its original equation.

e A sufficient condition under which the solution is almost surely exponentially conver-
gent. Furthermore, Theorems 3.2 and 3.3 tell us that at infinity, the solution will not

62
grow faster than ¢'*¢ and will not decay faster than (%t for any € > 0.
e A first attempt to study an impulsive stochastic Ginzburg-Landau equation driven by
fractional Brownian motion.
In this sense, we partly enrich the knowledge of the theory of Ginzburg-Landau equations.
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