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1 | INTRODUCTION

The averaging principle is an effective method to simplify deterministic and stochastic systems't. To some extent, it is an approx-
imation principle that can strike a balance between complex and simple systems. The basic idea of the averaging principle
is to establish an approximation theorem to simplify stochastic differential equations, which replace the original system in a
sense, and give the corresponding convergence theorem of optimal order. It is worthy to mention that the averaging method has
received extensive attention since Krylov and Bogolyubov proposed the non-periodic averaging principle for nonlinear system.
Furthermore, the averaging principle of stochastic differential equations was addressed deeply by Khasminskii~.

It is well known that stochastic processes are often seen as dynamic parts of probability theory. Stochastic processes have
developed vigorously in theory and application due to the needs of practical problems and the efforts of mathematicians. Up
to now, the stochastic averaging principle has been concerned by many scholars. For instance, using the averaging principle to
explore stochastic differential equations™. In”, the authors investigated the averaging principle of stochastic differential equations
with jumps, and they proved that the speed of weak convergence is essentially twice that of strong convergence. Guo® studied
the averaging principle of a class of generalized stochastic differential equations satisfying local Lipschitz condition and mono-
tone condition. As an effective analysis tool, the stochastic averaging principle can help us approximate stochastic differential
equations with various noises, like Poisson noise”®, multiplicative noise” and so on.

As the researching goes further, investigators begin to focus on the study of fractional stochastic differential equations. In
recent decades, with the deepening influence of applied disciplines, the theory of fractional differential equations have gained
special attentions by many scholars™HUH2I3 Since fractional differential equations have more advantages than integer differ-
ential equations in simulating some natural physical phenomena and dynamic system, they have been extensively expanded in
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physics, engineering, finance and other fields'#. Xu et al. verified the averaging principle of fractional stochastic system by estab-
lishing some new assumptions'2121 T yo and Ahmed explored the averaging principle of stochastic fractional system with time
delay™!2, and their research focused on how to deal with time delay 7. In''Z, Xu analysed the averaging principle of fractional
neutral stochastic differential equations, and they proved that the mild solution before and after the average of two fractional
systems are equivalent in the mean square sense. These theoretical results are of great significance to the study of perturbation
theory and nonlinear dynamic system.

The impulsive effects are widely presented in many evolutionary processes in which state changes at a given moment. There-
fore, impulsive fractional stochastic differential equations are generally used in many scientific branches, such as biology,
economics, finance, telecommunications, electronics and medicine!®12, In particular, Liu and Xu developed an averaging result
for impulsive fractional neutral stochastic differential equations?’. In“!, Khalaf explored impulsive stochastic dynamical systems
driven by fractional Brownian motion under non-Lipschitz conditions and they had proved that the solutions of these equations
can be approximated to the solutions of the average stochastic differential equations without impulses in the sense of mean
square and probability. To the best of our knowledge, the averaging principle of fractional stochastic differential equations with
impulses is relatively less considered. So far, the research on the averaging principle of SFDEs with impulses is still immature
and more meaningful results need to be found by scholars.

With the development of SFDEs with impulses, the existence and uniqueness have been correspondingly emphasized. In
recent years, many scholars had studied the existence and uniqueness of solutions of the differential equations, see#2232423|
There are various methods to study the existence and uniqueness of solutions. In*, the authors used Ménch fixed point theorem
to obtain the existence of the solutions for impulsive neutral stochastic functional differential equations. In“Z, the existence and
uniqueness of the solutions for fractional stochastic delayed system with noninstantaneous impulses are obtained by using the
Arzela-Ascoli theorem. In28, the researchers discussed the existence and uniqueness of random fractional differential equation
with impulses by Banach fixed point theorem and Schauder’s fixed point theorem. In??, the authors established a research
framework related to the impulsive fractional sample path. A sequence of Picard functions was further constructed, then the
successive approximation method was used to solve the impulsive fractional-order implicit differential equations with random
effects. From the perspective of studied system, the system studied in reference” was more generalized than“®. The mutation
described by a noninstantaneous impulses2? persists over a finite time interval.

Inspired by the previous discussions, we will consider the following SFDEs with impulses:

dL(s)= f (s, L(s))ds+ h(s, L(s)dW (s)+ o (s, L(s))(ds)*,s € J,
AL(s;) = L(s;Y) — L(s;7) = L(L(s), s = s;,i = 1,2, - - k, (D)

where J = [0, T], % <a<l,f,0:[0,TI1xR? 5> R? and h : [0,T] x RY - R?™ and f, h, o are measurable continuous
functions. {W (s) : s € J} is a m-dimensional standard Wiener process. I, : RY — R4(i = 1,2, - - , k) represent the impulsive
disturbance of L(s) at time s;, 5; satisfy0 =5, <5, <--- <5, <-- - <8, <$,; =T.L (sl‘) and L (s:r) represent the left
and right limits of L(s) at time s;, respectively. AL (si) represents the jump in the state L at time s;. R is a Banach space with
norm ||-|| and L, satisfies E ||L0||2 < 0.

Compared with'#1326 the contributions of this paper are mainly reflected in the following two aspects:

o Due to the differences of systems, although the methods adopted in the study of existence are similar to2°, but there are
discrepancies in the proof process. We apply the inequality to scale the fractional part of the system under consideration.

e In references %%, Luo and Guo investigate the averaging principle of fractional stochastic differential equations without

impulsive effects, but the system (T]) has impulsive term. Impulsive functions can more truly reflect the objective process
of change and it is more widely model. Moreover, impulsive effects may bring new challenges in computation, and we
are committed to overcoming hardships to achieve the desired results.

The arrangement for the rest article are outlined as belows: In Section 2, we present some necessary preliminaries to prepare
for the later parts. In Section 3, we aim to prove the existence and uniqueness theorem of SFDEs with impulses. The averaging
principle results are given in section 4. Finally, we give an example to verify the correctness of our conclusion in Section 5.
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2 | PRELIMINARY

In this section, we introduce some preliminaries needed to establish our main results.

Definition 1. (Luo,Zhu and Luo™?) Let’s consider a function f € L' [[0,T];R?], for any & € (0, 1), the Riemann-Liouville
fractional integral operator of order « is defined for all 0 < t < T by

t
I°f(t) = % /(r — ) f(s)ds, t>0,
0

where I'(+) is defined as I'(a) = fooo x*le=*dx, which is a Gamma function.

Definition 2. (Luo,Zhu and Luo'?) Assume a € (0, 1] and o(¢) denotes a continuous function, then the integral of o(¢) with
respect to (dt)* is defined by

t

/ o(s)(ds)* = a / t =) 'o(s)ds.
0

0
In this paper, we define the space

U={L:R?—>R": thereexist L(s}) and L(s}) with L(s;) = L(s}),i = 1,2, - - ,k, L(0) = L},

and ||-||; defined by
ILIy = sup (EIILOIH'* LeU.
t€[0,T]

Then (U, |||y;) is a Banach space.
In order for our work to proceed smoothly, we make the following assumptions:
e (A)) For f, h,o in system (II]), Vx,y € U, there exists a positive bounded function A(s) satisfying

£ (s, %) = £, WPV NIAGs, x) = A(s, WPV llo(s, x) — o (s, IF < Als) [1x = Il
and sup A(s) = A.

0<s<T
e (A,) Impulsive functions I; satisfy Lipschitz condition and boundedness. Namely, Vx,y € U, there exists a positive
constant m such that
2
[11:) = L™ < mllx = yII*, [ 1O)]| = 0.
Lemma 1. For any r > 0, suppose U, = {L € U : ||L||*> < r}, then U, C U is a bounded,closed and convex subset.
Next, on each bounded subset B of Banach space X, the Hausdorff measure of noncompactness #(-) is given by
n(B) = inf{e > 0; B has a finite € net in X }.
Then some basic properties of #(-) are given as follows:

Definition 3. (Deng,Shu and Mao?®) Assume the map ® : D — Y is continuous and satisfies Monch’s condition, if D C Y
and D is a closed convex subset of Y such that 0 € D. ® satisfies the following property: M is countable and M is a subset of
D, M C co({0} | J®(M)) = M is compact. Therefore, ® has a fixed point in D.

Lemma 2. (Deng,Shu and Mao?®) Assume W is a standard Winer process, then
N
n / XMW )| < VTn(X @),
0

provided that X c C ([0, T]; R¥™), where
N

/ X(OdW (t) = / x()dW (1) : forallx € X,s €[0,T]
0 0
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Lemma 3. (Deng,Shu and Mao 20) Assume B, D are subsets of X, moreover, B, D are bounded, and X is a real Banach space,
then they will satisfy the following properties

(1) Define that ‘B is the closure of B, and conv B is the convex hull of B. Then there have n(B) = n(§) = n(convB);

(2) B is precompact when and only when #(B) = 0;

(3) n(B U D) < max{n(B),n(D)};

(4) For arbitrary A € R, there exists #n(AB) < |A|n(B);

(5) When itcomesto B+ D = {x+ y;x € B,y € D}, then n(B + D) < n(B) + n(D);

(6) Assume {un}‘;o be a sequence of Bochner integrable functions from J to X with ||u,,(t)|| < mi(?) for almost all t € J and
every n > 1, where mi(t) € L (J; R+), then the function y () = 7 ({un}:il) eEL (J; R+) and satisfies

t t

n /un(s)ds n>141< Z/V/(S)ds;

0 0
(7 Let W c C([0,T]; X) and W is bounded and equicontinuous, then t — n(W(t)) is continuous on [0, T'], and

t

n /W(s)ds < /n(W(s))ds, forallt € [0,T],
0 0

where

t

/W(s)ds: /u(s)ds Tue W,
0

0

(8) Assume W c C([0,T]) and W is bounded, then
n(W @) <n(W), forallt € [0,T],
where W (t) = {u(t) : u € W C X}. Furthermore, if W is equicontinuous on [0, T'], then t — W (¢) is continuous on [0, T'], and

n(W)=sup{W() :te€[0,T]}.

3 | EXISTENCE AND UNIQUENESS

In this section, we shall study the existence and uniqueness of mild solution for system @]) For Vs € [0, T, in order to facilitate
our research, we will give the standard form of the system (I]) as shown below.

Definition 4. A stochastic process { L(s), s € [0,T]} is referred to be a mild solution for system () if it satisfies the following
conditions

()L(0) = Ly,

(i1) L(s) € U is F,-adapted, and has cadlag path on [0,T7] a.s.,

(iii) here, when we give any s that belongs to [0, T'], L(s) needs to satisfies the integral equation of the following form

N

L(s) =L, + / f(t, L)) dt + / h(t, L(t)) dW (1)
0

0

i=1

M k
+a /(s =0 lo (L L) dr+ ) 1, (L(s)) .
0
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In this article, in order to make our work smoothly, we make the following hypotheses.

e (H,) The function f : [0, T] X R? — R? satisfies
() f(s,7) : R? - R? is continuous for all s € J, f(-,x) : [0, T] = R is measurable for all x € R¢.
(ii) Here, we give a continuous function m R [0, T] — R* and a continuous nondecreasing function ¢ x R* — [0, o),
then satisfy

£ G, 0l < mps)oy (Ix117) -

(iii) A positive function b, € L'(J,R™) given satisfies the following inequality for any bounded subsets P, C R9,

n(f(s,x)) < b (s) sup n(P(a)).
a€(—00,0]

(iv)lim 22 = 1.

r—=00

e (H,) The function & : [0, T] X RY — R satisfies
(i) h(s,-) : R? = R¥" is continuous for all s € J, h(-, x) : [0, T] = R¥™ is measurable for all x € R¢.
(ii) Here, we give a continuous function m,, : [0, T] - R* and a continuous nondecreasing function ¢, : R* — [0, o),
then satisfy

(s, )II? < my()ey, (11x117) -

(iii) A positive function b, € L*(J,R") given satisfies the following inequality for any bounded subsets P, C R?,

n(h(s, x)) < b,(s) sup ]n(Pz(a)).

a€(—00,0

(iv)lim 22 = 1.

r-oco I

e (H,) The function o : [0, T] X RY — R satisfies
(i) o(s,-) : R? - R? is continuous for all s € J, o(-,x) : [0, T] = R? is measurable for all x € R?.
(ii) Here, we give a continuous function m, : [0, T] - R* and a continuous nondecreasing function ¢, : R* — [0, o),
then satisfy

lo(s, 0)lI” < me(s)e, (IIx11?) -

(iii) A positive function b, € L'(J,R") given satisfies the following inequality for any bounded subsets P; C R?,

n(o(s,x)) < b,(s) sup o (Py(a)).

a€(—o0,
(iv)lim 22 = 1.
e (H,) The continuous functions /; : R — RY, and there exist b, > 0,i = 1,2, - - - , k given satisfy the following inequality

for any bounded subsets P, C U,
n(1; (P)) <b sup n(Pya).

a€(—00,0]

k
e (Hy) 5T [’ m,(t)dt +20 /OT m,(Hdt + 52“—21T2a—1 Jo my(Ddt +5k Y m < 1.
o i=1

Theorem 1. Assume that all of the above Hypotheses (H,) — (Hs), (A;) — (A,) are satisfied, then system (I)) has at least one
solution on U,..



6 | ZOU AND LUO

Proof. We define the operator I : U — U as following

N

I'(L(s)) =Ly + / f@ L@)dt+ / h(, L@)dW ()
0

0

p k
+a /(s — 0o (6, L) dt + Y I, (L(s) -
0 i=1
Our aim is to prove the existence of solutions of system (T]), which can be equivalently translated into proving that the operator
I" has a fixed point. In order to prove this theorem, we will proceed in the following steps:
Step 1. In this part, we want to prove that there is a positive number r such that I'(U,) C U,. In order to prove it, we assume
I'(U,) ¢ U,. For the positive number r discussed, we can find a corresponding function L, satisfies L, € U,, butI'(U,) & U,.

2
In other words, for some s = s(r) € [0, T], E ” (FL,) (s)“ > r. As a matter of fact, we have

2 2

N

r<E|(rL,) @ <SE )L +SE /f(t,L,(t))dt + 5E /h(t,L,(t))dW(t)

0 0
2 2

p k
+5E a/(s - 0o (1, L)) dt|| +5E
0

s

D1 (L))

i=1

It’s easy to get

I, =5L;. )

According to the Holder inequality, (H,) and lemma([T} we can get

L < ST[E/ |7 (= L,(t))||2dz
0

<7 [ w0, (ILOF) d G)

0
s

< ST/mf(t)qof (r)dt.

0

By the Burkholder-Davis-Gundy inequality, (H,) and lemma|l} we have

T
I, < 20[E/ | (2 L,(t))”zdt
0

T

< 20E / my @y (IIL,0)]17) dt Q)

0
T

< Zo/mh(t)(ﬂh (r) dt.

0
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Owing to the Holder inequality, (H;) and lemma [I] we can get

N
I, SS%SZQ_I[E/HU (t,L,(t))”2 dt
0

5 N
< Szaa_ ISZG—I[E/mU(t)(pG (||L,.(I)||2) dt )
0

N

2
<5-% 2l / m (e, (r)dt.
20— 1
0

By (A,), we can obtain

k
I <5k Y |[(L(s))°

i=1

. (6)

<5k Z mr.
i=1

To sum up, from @) - (6), we have
2
r <E || (rL,) (s)“
s T
<5L;+5T / m ()@, (r)dt +20 / m, ()@, (r)dt -
0 0

s

k
2
+ 52‘"—1T2"—' / m, (D@, (r)dt + 5k Y mr.
o
i=1
0

Combining (iv) of (H,), (iv) of (H,), (iv) of (H3), letting r — oo and dividing both sides of (7) by r, we have

s T s

k
ST/mf(t)dt+20/mh(t)dt+5 1T2°’ l/m,,(r)dt+5k2mz 1.

0 0 0 =l

The results obtained are contradicts with (Hs). Thus, there are some positive numbers r that satisfies I'(U,) C U,.

Step 2. We need to prove the operator I" is continuous in U,. Give a sequence {L"(s)}>  in U,, and when n — +o0, L" — L
in U,. For a positive number r, any n € NT and all s € J such that |IL"(s)||> < r. That implies L" € U, and L € U,. By
(H,)— (H;3)and (A;) — (A,), we can get
(@) lim f (s, L"(s)) = f (s, L($))3
(11) hm h(s,L"(s)) = h(s, L(s));

(111) hm o (s, L"(s)) = o (s, L(s));

(iv) lim E ||I,~ (L(s)) — 1, (L(s,‘))”2 =0,i=1,2,....k
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For any s € J, from the dominated convergence theorem, the following inequality can be derived
EIIML"(s) = TL(s)]?
2

<4E /[f(t, L") — f(t, L(1)]dt
0

2

+4E /[h(t, L"(t)) — h(t, Lt)1dW (1)
0

2

+4a’E / (s — )o@, L(1)) — o(t, L(1))]dt
0

k
+4k Y E[[LI(L"(s) — LI
i=1

When n — oo, we can get
E|ICL"(s) — TL(s)||*> = 0.
That means I is a continuous operator in U,.
Step 3. We want to verify the operator I'(U,) is equicontinuous on J. Firstly, according to the definition of I', it can be seen

that {I'L : L € U,} is equicontinuous at s = 0. Secondly, for 5,,5, € J,0 < 5, <5, < T and L € U,, under the above
assumptions, we can get

E||TL(s,) - TLGs))|)?

Sy S 2
<4E / £, L(t)dt — / £, L(t)dt
0 0
S, S 2
+4E / h(t, L()dW (t) — / h(t, L()dW (f)

0 0

+4F || / (s, — )" 'o(t, L(t))dt — / (s; =" 'o(t, L(t)dt
0 0

X 2

k
+4E || Y L(L(s,)) = Y I(L(s))

i=1 i=1

2

<4E / £, Lt)dt — / f(t, L(t)dt
0 0

) ) 2
52 51

+4E / h(t, L(t))dW (1) — / h(t, L()dW (f)

0 0
2

+ 8a’E / [(s, =)' = (s, = )" o(t, L(t))dt
0

2

+ 8a’E / (s, — ) o(t, L(t))dt

1
2

+4E

k k
Y L(L(sp) = Y I(L(s))

i=1 i=1




ZOU AND LUO | o

When s, — s, the right side of the equation goes to zero. It means E ||'L(s,) —FL(s1)||2 — 0ass, — s,. Thus,
{TL : L € U,} is equicontinuous on J.

Step 4. We show that Monch condition is true. Suppose G C U, be countable and G C co({0} U I'(G)). Then we verify that
n(G) = 0. As usual, we assume that G = {L"}7 . G C co({0} UT(G)) is equicontinuous on J due to I'(G) is equicontinuous
onJ.

In order to verify Ménch condition, we first give the following

N

I'L(s) = / f@, L@)dt + / h(t, L())dW (1)
0

0

i=1

p k
+a / (s =0 o (t, L@)dr + Y I, (L(s)
0 =

= / F@, L@))dt + / (s —* lo(t, L(t))dt
0 0

k
+ / h(t, L(t))dW (1) + Z I, (L(s))
0 i=1
=I, +I, +T;.

From (iii) of (H,), (iii) of (H,) and lemma we can obtain

7 (T L"(9)},) =n / f @ L) dt +a / (s — "o (1, L") dt
0 0

s/bf(f) sup 1 ({L"(@)}52,) dt

a€(—00,0]
0
s @
+2a /(s —0*'b, ) sup n({L"@)}2,)dt
a€(—o0,0]
0
< n (o)
<T ||bf |L'(J,R+>0§£Tn ({L"()}=,)
+2T° ||bo||L1(J,R+) sup n ({Ln(s)};ozl) .
0<s<T
That comes from the lemmaand (iii) of (H,), we have
n({DL"(9)}2,) =n / h(t, L"(6) dW (1)
0
<VTnh (s, L"(s)) ©)
<VTb,(s) sup o ((L'@);2,)
a€(—oo,

<VT 164l 2 e Jup ({L"(9)}2,) -
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By (ii) of (H,), we can obtain

n ({T5L"())2,) =n ¥ 1, (L' (s,))

M=

1

b sup n({L"(@})) (10)

1 a€(—00,0]

IA
M= ;

1

= |l

<) b sup n ({L"(9)}2,).

i=1 0<s<T

Therefore, it follows from (8] - (I0) that

k
n ({FL"(S>}211) <[T | +2T* ||ba||L'(J,R+) + \/? ||bh||L2(J,R+) + Z bil-n ({Ln(s)}:f:l)
i=1

|bf||Ll(J,[R+)
=0n ({L"(5)}2,) .

k
where Q =T “bf“,_]u’w) +2T¢ ||bo||L‘(J,R+) + \/? ||bh||L2(J,R+) + El by <1.
Thus, through Monch condition, we can obtain

n(G) < n(co({0} UI(G))) = nI(G)) < On(G),

which implies #(G) = 0, and it follows that G is a relatively compact set. According to definition 3} we can draw a conclusion
that I" has a fixed point in G. The proof of this theorem is completed. O

k
Theorem 2. Assume that (A,) — (A,) are fulfilled, if [4TA + 16A + 4%T2"‘_1 + 4k Y m] < 1, then system (T) has a unique
oa— i=1
solution on U,.. ’

Proof. L(s) is a solution of system (TJ), if

N

L(s) =L0) + / f @ L(t)dt+ / h(t, L(@)dW ()

0

0
s k
ta /(s =0 lo (L L) dr+ ) T, (L(s)) .
0 i=1

If L(s) is a fixed point of T, then it follows that L(s) is a solution of the system (). Let L,(s), L,(s) € U and L,(0) = L,(0) = L.
For Vs € J, we can obtain the following
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s 2
E ||FL1(s) - l“Lz(s)”2 <4E /[f(t, L) — f(, Ly(2))]dt

0
2

+4E /[h(t, L,(1)—h(, Ly()]dW (1)
0

+4E || / (s = ' [o(t, L, (1) — o(t, L,(t))]d?

k k 2

+AE || Y1 (Ly(s) = DT (La(s)

i=1 i=1

§4T[E/||f(t,L1(t))—f(t,Lz(t))”zd’
0

+ 16 / (e, Ly(0) = e, Ly di
0

a?

+4—-
20 — 1

- / lote, Ly = o, Ly | dt
0

k
+4KE Y || 1Ly () = T(Ly(s)|)

i=1
<ATA||Ly(s) = Ly()||> + 16A || Ly(s) = Ly(s)|)*

2 k
+ 42a“_ 1 T A Ly(s) = Lz(s)”2 +4k Z m||L(s) - L2(5)||2
i=1
a? . 5
1T2a—1A + 4k Z m) ||L1(s) — Lz(s)” )

- i=1

=@TA+ 16A+4

Due to [4TA + 16A + 4 o’ TZ”‘ U+ 4k Z m] < 1 and Banach contraction principle, we can obtain that system (I)) has a unique

solution. As a consequence, the proof of t th1s theorem is completed. O

4 | AVERAGING PRINCIPLE

For this section, in order to establish an averaging principle for the SFDEs with impulses, we first give the following averaging
conditions. For Vs € [0, T, the standard form for system (I)) can be expressed as follows

L,(s) =L0+£/f(t,LE(t))dt+ \/g/h(t,Lg(t)) dW (1)

’, C 1)

+ ae” /(s 0o (L L)) dt+e ) I, (L(s)
0 i=1

where g, is a fixed point with € € (0, g,] is a sufficiently small and positive parameter.
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The next step is to verify the original solution L, (s) converges to the solution L?(s) of the average system when e approaches
zero, and L7 (s) is defined as follows

LX(s) =L0+s/7(Lj(t))dt+ \/Z/Z(Lj(t))du/(r)
0 0 (12)

N

+a6“/(s—t)“_1E(L:(t)) dt+e/Z(Lj(t))dt,
0 0

where £,5 : R? > RY, h : R? - R and I, : RY — R? are measurable functions satisfying the following hypotheses:

e (Hy)ForVx € U, T, € [0, T], the corresponding positive bounded functions y,, ¥,, 73 such that

0) )
- / |/, 0= 70| ds < @i,
1
0
(i) )
1 — 2 5
= / s, %0 = )| ds < @I,
1
0
(iii)
T,
Ti / lloGs, %) = E|* ds <y (@),
: 0
i)

k
- 1
I(x) < = ) 1;(),
where limy, _, ., 7;(T}) = 0,and i = 1,2,3.

e (H;) For every I, there exists a positive constant m such that for Vx € U
2
Il <

Theorem 3. Suppose that (A,), (H) and (H;) are true. For an arbitrarily small number 6, > 0, we can find the corresponding
P>0,¢ € (0, 60] and § € (0, 1) satisfying for all € € (O,el]

[E< sup || L.(s) - Lj(s)||2> <3,
]

sE[O,Ps‘ﬂ

Proof. For Yu € [0,T1, it follows from (IT)-(I2Z) and owing to the Jensen’s inequality, it follows that

E < sup || L(s) - L:(s)||2>

0<s<u
2

0<s<u

<4€? - E| sup /[f(t,Lg(t))—f(L:(t))]dt
0

s 2

+4e-E| sup /[h (t,L.()) = h (LX) 1dW (1)

0<s<u
0

2

0<s<u

+4a’e® - E| sup /(s -0 o (1, L, (1)) — & (L*(1)1dt
0
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k N
4e2 . E I.(L <—/TL* d
+4e éﬁlg,(ﬁﬁ 0,(gmt

Specifically, in order to get the desired results by the Jensen’s inequality again, we can get

s 2
J, <8¢*-E| sup /[f (1, L) = f (¢, LE(0)1dt
0<s<u
s 2
+8¢% - E| sup /[f (t, LX®) = f (L:(0))1dt
0<s<u
::J“ + le

By the Holder inequality and (A,), we can get

0<s<u

u (13)

s&%w/fmwngm%LNMBw
) 0<t,<t

Jy, <8¢u-E| sup / [A(0) || L. (1) = L*@)|[* 1
0

According to Hypothesis (Hy), it is easy to get

J, <862y (u) - E L; 2)
12 S8etury () (05;115’” ” E(s)” (14)

o 2.2
1=0,e7u",

where 0, = 87>(u) - E < sup |[L:s)]| ).
0<s<u

In dealing with the second part, with the aid of the Burkholder-Davis-Gundy inequality and Jensen’s inequality, we can obtain

J2§16e-[E/”h(t,LE(t)) —E(Lj(t))”zdt
0
3325-[E/“h(t, L) -h(s L:(r))”zdt
0

+32¢ - [E/ | (2. L2) —E(Lj(t))nzdz
0

:=J21 + J22.

By (A,), we can obtain

Ty <326 -E / [A®) || L. () = L 0| 1dt
ou (15)
g3zeA-/[E< sup ||L(7)) - L§(11)||2) dr.
0<t, <t

0
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According to (Hg), we can get

Jyy <32euy,(u) - E < sup ||L:(s)||2>
0<s<u

(16)
::®226u,
where ©,, = 32y,(u) - E < sup ||L*(s)||
0<
As for the third term, we have the following
2
J; <8a”e®™ - E| sup / (s =" '[o (t, L, (1) — o (1, L*(1))1d1
0<s<u
\ 2
+ 8a’e® . E Sup / (s =" '[o (t,LX(1) — o (L*(1))]dt
<s<u
=y + Iy
The Holder inequality and (A,) can export
o’ 2a, 2a—1 2
31 <8 22 - E( sup / o (t.2.0) =0 (1. L) ar
200 —1 0<s<u €
a? 2a, 2a—1 2
<8———&"%u™ " - E( sup /A(t) ||Lg(t) - L*(t)|| dr) a7
20 -1 0<s<u €
0
o’ 2 2a-1 2
RELEEDWEY / ECsup ||L,(ry) — LGP
2a - 1 0<t, <t €
By (Hj), we can obtain
Ty <82 ey ) < sup ||L*(t)||2>
2a—1° o<i<u ¢ (18)
:=®3252au2a,
where 0, = 8 y3(u) E <Osup ||L:(t)||2>
<t<u
With the aid of (Hg) and (H;), we can obtain
‘ 2
J, <8¢% - E( sup 2 I(L,s))| )
0<s<u
s 2
£ - E( sup / T(L; (o)) )
0<s<u
k
<8’k - E( sup Z 1L (19)

+ 8¢2 —u E( Sup /Z”I(L | dn

2— 22—
<(8k“m + 8k“u mﬁ)e
1
:=®4£2,
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where ©, = 8k + 8k’ =
It follows from (T3)—(T9) that
% 2 % 2
E < sup || L (s) = L*(s)]| > <8&%Au - / E(sup || L. () — L*@t)||)dt + ©,&%u?
0<s<u 2 0<t, <t

u

+32€A - / E ( sup ||L.(1)) - L:(t1)||2> dt + @peu
0<t, <t

0
u

2
+ 82a—52”Au2“‘1 . / E( sup ||L.(t)) — L:(t1)||2)dt + 03,21 + 0,¢*
a—1 0 <t

<0,e%U + Oyeu + Ope® U + O, + (8e*Au + 326 A + 8 29 Au**h)
u

-/[E< sup ||Le(t1)—Lﬁ(t1)||2> dt.
0<t, <t

0

20 —1

By means of the Gronwall-Bellman inequality, we have

E < sup ||L.(s) - L:(s)”z) < (@,6°U% + Opyeu + O™ U™ + ©,67%)
0<s<u

2
~exp( / 8e2Au + 32eA + 8#5201 A1)
0

= (0,6%U* + Oy eu + O™ u* + 0,7)

- exp[(8XAu + 32eA + 8 29 A ),

20—1
which implies there exist a constant P > 0 and f§ € (0, 1), for Vs € [0, PeP1CJ satisfying

£( s Lo - o) e

0<s<PeF

where & = [0, P2e! ™ + ©,, P + O, P22 202201 1+ @,£2] - exp[8AP?e?7% + 32APe'~F + 82(1"—iAP2"’52“‘2“/’] is a constant.
Hence, for arbitrarily given 6, > 0, there exists £, € (0, g;], foreach € € (0, £,] and 5 € [0, Pe™"], we have
" 2
E ( swp LG5 - L) ) <s,.
S€[0,Pe~F]

O

Corollary 1. Suppose that Assumptions (A;) — (A4,) and (H) — (H-) set up. Then for an arbitrarily number 6, > 0 such that
for P> 0,6 € (0,1)and €, € (0, g,) satisfying for all € € (0, £,],

limP( sup ||L.(s) = L¥(s)|| > 8,) =0.

£~ s€[0,pe~F]
Proof. By Theorem [3|and utilizing the Chebyshev-Markov inequality, for any number &, > 0, we can obtain

P < sup ||L.(s) = LE(s)|| > 52> < 5—12[E< sup ]”LE(S) — L:(s)||2>

s€[0,Pe~F] > s€[0,Pe~F
1-p
&
< ¢ 5
52

<0ase—- 0,

where & = [0, P2e! 7P +0,, P+ 05, P22+ 208-1 1. @,£2] - exp[SA P22 + 32 A P! ~F +8%AP2“52“‘2W ]. This completes

the proof. O
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S | EXAMPLE

In this section, we aim to give an example to illustrate the results of the averaging principle. Consider the following SFDEs with
impulses
dL,(s) = esin*(s)L (s)ds + \/Ecosz(s)Lé(s)dW(s) + %50'6sin(LE(s))(ds)0'6, sed,
AL.(s)=€i*L(s7), s =s;,i =1,2,- - -k, (20)
L(0) = Ly,
where a = 0.6. The coefficients f(s, L (s)) = sin*(s)L,(s), h(s, L _(s)) = cos*(s)L,(s),c(s, L.(s)) = %sin(L{S (s)) and I,(s) =
i L,(s) satisfy the conditions (A,) and (H,). Let T, = 1. And we define
1

Tl
Y(Le(s)) = TL / f(s, Lg)ds = / Slnz(t)LEdt — 2 - SanL ’
1
0

4 £
0
T, 1
h(L,(s)) = Ti / h(s, L,)ds = / cos* (1)L dt = 2+4S’”2 L,
: 0
T, 1
= 1 1. 1.
o(L.(s)) = 7T/a(s, L)ds = / Esm(Lg)dt _ ES’”LE»
v )
7 1< . k(k + 1)(2k + 1)
I(L(s) = 7= Y 1(8) = 3 L = =L,
1 =] i=1

According to the above discussions, (H) is established. Then, we simplify SFDEs with impulses can be defined as

N

L¥(s) =L0+s/2_4—SinzL£(t)dt+\/E/ 2ESin2 ) haw (1)
0

4
0

N

/ k(k + D2k + 1)

L ()dt.
6 g()

N
+0.66%6 / (s — t)_0'4%sin(LE(t))dt +¢
0 0
Through verification, we can get that the conditions of Theorem 3] and Corollary [I] are satisfied. Hence, as ¢ — 0, the average

solution L*(s) is equivalent to the original solution L_(s) in the sense of mean square and in probability.
13

6 | CONCLUSIONS

In this paper, the existence, uniqueness and averaging principle of solutions for SFDEs with impulses are studied. Using Ménch
fixed point theorem, the existence theorem is derived. In the next step, the uniqueness theorem can be gotten by using Banach
contraction principle. In order to obtain the averaging principle of SFDEs with impulses, we give the averaging conditions, and
use various inequality scaling techniques, such as Jensen’s inequality, Holder inequality, Burkholder-Davis-Gundy inequality
and Gronwall-Bellman inequality to derive the desired results. Finally, an example is given to illustrate the validity of theoretical
results.

After finishing the work of this paper, we will be devoted to studying the averaging principle of fuzzy fractional stochastic
differential equations. In addition, how to deal with random terms in fuzzy sense is a difficult but interesting subject, which will
be discussed carefully in our following work.
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