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EXISTENCE RESULTS OF HILFER
FRACTIONAL STOCHASTIC PANTOGRAPH
DIFFERENTIAL EQUATIONS WITH
NON-INSTANTANEOUS IMPULSES VIA
CONDENSING OPERATOR THEORY
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Abstract In this study, we establish the existence of mild solutions for frac-
tional stochastic pantograph differential equations incorporating the Hilfer
fractional derivative and non-instantaneous impulses. The analysis is con-
ducted using tools from fractional calculus, semigroup theory, and stochastic
analysis under appropriate conditions. Additionally, we employ condensing op-
erator theory, the Hausdorff measure of noncompactness, and Sadovskii’s fixed
point theorem to derive our existence results. A detailed example, supported
by graphical analysis, is presented to illustrate the practical applicability of
the theoretical findings.
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1. Introduction

Recently, fractional calculus has gained much attention due to its ability to model
complex systems with memory and genetic features. These systems are common
in many fields, such as biology, physics, engineering, and finance, as several studies
have shown [9, 15, 28]. However, it’s important to remember that not all fractional
derivatives translate into useful physical meanings. The Riemann-Liouville (R-
L) and Caputo derivatives are two of the most often used because of their solid
mathematical basis. The Hilfer fractional derivative (HFD), which was introduced
as a bridge between the R-L and Caputo derivatives, is one very useful derivative
in fractional calculus [15]. With its adaptable framework for simulating nonlocal
dynamic processes and intermediate-order behaviors, the HFD has proven to be
reliable and widely applicable in both theoretical and practical applications, one
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can see [13,27,29,37].

The real world consists of multiple phenomena which contain inherent uncer-
tainty factors that influence human and animal movement as well as natural and
engineered systems. Stochastic calculus has progressively become a fundamental
analysis tool for random effect predictions because it serves various fields from
biology to engineering and economics. Epidemiologists use stochastic models to
understand health disease behaviors and choose the most effective population con-
trol methods. The methods of stochastic differential operators have become widely
used for modeling the spread of infectious diseases by research experts. Shah et
al. [33] showed how stochastic processes modify the results of treatment effective-
ness. The authors of [17] studied an SEIR-type model of COVID-19 through the
implementation of piecewise and stochastic differential operators for evaluating dif-
ferent management strategies. Tahir et al. [36] explored worm transmission within
wireless sensor networks through advanced stochastic analytical methods.

Pantograph equations initially studied by Balachandran [4], represent a special
class of delay differential equations that are fundamental to numerous scientific
applications, including biological modeling, control systems, and electrodynamics.
In particular, stochastic effect is added to the traditional pantograph equations to
create fractional stochastic pantograph differential equations (FSPDEs). This com-
bination makes it possible to simulate systems that have random fluctuations and
memory effects, similar to those that occur in real-world scenarios where uncertainty
is essential. FSPDEs are increasingly important in fields like finance, population
dynamics, and engineering, where they offer a more comprehensive description of
systems influenced by both delays and randomness. The study of fractional stochas-
tic pantograph differential equations FSPDESs, particularly those with delays, plays
a crucial role in understanding system dynamics and stability. For instance, Ahmed
and Wang [3] investigated the exact null controllability of Hilfer-type stochastic sys-
tems with fractional Brownian motion and Poisson jumps. Balachandran et al. [4]
explored the existence of solutions for nonlinear fractional pantograph equations.
Caraballo and Diop [6] addressed neutral stochastic delay partial functional in-
tegrodifferential equations driven by fractional Brownian motion. Makhlouf and
Mchiri [23] studied Caputo—Hadamard fractional stochastic differential equations,
while their subsequent work [24] focused on the Ulam—Hyers stability of pantograph-
type stochastic equations. Mshary et al. [26] examined existence and controllability
results for nonlinear evolution equations with HFD, noise, and impulsive effects.
Sousa et al. [35] contributed to the theory of mild solutions for impulsive Hilfer-
type equations. Vivek et al. [38] established existence results for hybrid stochastic
equations involving the -Hilfer derivative. Lastly, Wongcharoen et al. [39] investi-
gated nonlocal boundary value problems for Hilfer-type pantograph equations and
inclusions.

For the purpose of modeling phenomena in the social and physical sciences, im-
pulsive fractional differential equations are an effective mathematical tool. There
have been significant developments in the theory of impulsive systems, especially
impulsive with fixed moments, as described in works like [2,10,19,30]. In physi-
cal systems that change over time, sudden changes, called impulses, are common.
Impulses are generally divided into two types: instantaneous impulsive, which hap-
pen over a very short period relative to the system’s overall time span, and non-
instantaneous impulses (N-II), which start at a certain time and continue to be
active for a limited amount of time. Instantaneous impulsive may explain certain
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dynamics well, but it does not capture the slow processes that exist in some systems.
N-II offers a more realistic modeling framework, for example, in pharmacotherapy,
where the delivery and absorption of injectable medications (like insulin) are con-
tinuous processes. The concept of N-II was introduced by Hernandez et al. [14] and
has since been applied across fields such as medical science, mechanical engineering,
and biological systems. Recent work has focused on fractional differential equations
with N-II. Gautam and Dabas [12] studied mild solutions for a class of neutral frac-
tional functional differential equations involving N-II. Khalil et al. [20] analyzed the
qualitative behavior of impulsive stochastic Hilfer fractional differential equations.
Ma et al. [22] established existence and stability results for neutral ¢-Hilfer frac-
tional stochastic systems influenced by fractional noise and N-II. Saravanakumar
and Balasubramaniam [31] investigated Hilfer-type stochastic equations driven by
fractional Brownian motion under N-II effects.

As of now, no results explicitly investigate the existence of mild solutions for
FSPDEs using HFD and N-II. Recent works have explored related topics using
different approaches: piecewise equations with non-singular derivatives via fixed
point methods [32], fractional delay impulsive systems with Mittag-Leffler laws [1],
and fractional models of viral dynamics under piecewise derivatives [34]. Unlike
these studies, our work considers a stochastic pantograph system with HFD and
N-II, and establishes existence results using condensing operator theory, offering a
novel contribution to the field. The problem is described as follows:

Hard | o() = > 350 05 (1, 0(), 0 (k1))

~l— - ~A
Jor 1 | 0(0) = > 351,05 (0,000),0(0) | =00, v=p+q—pg,

(1.1)
where 3(1): Z and 331,L denote the fractional R-L integrals of orders 1 —~ and Aj,
respectively, while @g’f’L denotes the HFD characterized by the order p and the
type q. Here, 0 < p < 1, % <g< 1,% < A;j £ 1. Let A be the generator of strongly
continuous semigroup {S(¢) : ¢ > 0} on a Hilbert space £, {W(¢)},>0 denotes the Q-
Wiener process defined in the complete probability space (2, F,, P) with a filteration
(F),>0- @1,05 1 I XEXE = E, wy: J xExE — LY are appropriate functions and
0< k<1 The space £ will be defined later. ®; : (1;,s;] x & — € are measurable
for i = 1,2,...,m and p (Lj_) = lim, o+ 0(t; +7),0 (L:) = lim,_,g- 0(; — 7).
LiyS; satisfy 0 =sg =19 <11 <851 <o <+ <y < S < b1 = b < 00.

2. Preliminaries

Let L2 (Q, F,, &) = L% (Q,€) denote the Hilbert space of real-valued random vari-
ables that are square-integrable with respect to the probability measure on (9, F,).
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Let C(J,1L2(Q,€)) be the space of continuous time stochastic processes that are
square-integrable with the norm | o||* = sup {E lo()||” : v € J}, where E is the
mathematical expectation. On the other hand, define the Banach space
Croy (L L2 (,8) ={o: J = L* (€)1 ! 70(1) € C(J,L* (,€))}, 0<~y<1L
Let

X = POy, (J,L*(Q,€))

Q:J_>]LQ (Qag)v Qecl—'y ([LhLH-l]a]Lz (Qag))vizoa---vmv
and there exist Q(Lj') ,Q(L;),Withg(Li) = Q(Li_) ,i=1,2,...,m,

using the norm
2
lol% = swp B |~ o(0)[|"
ved

Consider W : J x Q — K as a standard Q-Wiener process defined on the prob-
ability space (Q,F,, P), with @ being a linear bounded covariance operator such
that Tr @ < oco. This process is associated with the normal filtration (F,),. ;. Sup-
pose there exists a complete orthonormal basis {e,},>1 in K and a sequence of
nonnegative real numbers {\, }nen satisfying

Qen:Anena )‘nzovnzlazv"'a

as well as a set of independent real-valued Brownian motions {8, },>1 such that

W(1),e) = Z VAnlen, €)8n(t), ec€ K, e J.
n=1

Define the Hilbert space
LY ={T | T is a Hilbert-Schmidt operator from Q> (K) to &},
with the inner product defined as

(¥, ) o = tr[¥Qe"], 1, ¢ € L3,

Definition 2.1. (Ref. [9], Page No. 231) For p > 0, the fractional R-L integral of
order p for a function p can be written as

j§+7bé’(£) = ﬁ /aL(L — 5)PLo(s)ds. (2.1)

Definition 2.2. (Ref. [9], Page No. 229) For n — 1 < p < n, the fractional R-L
derivative of order p for a function p is defined by

n~n— 1 d o n—p—1
O = D" T00) = ot () [ s
Definition 2.3. (Ref. [15], Definition 3.3, Page No. 113) For 0 < p < 1, the HFD
of order p and type 0 < ¢ <1 of p is represented as

Ho0d o() = 30TV DI o) = 3XTIDY. o), y=p+q(1—p),
(2.2)

where D = di

ke
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Lemma 2.1. (Ref. [11], Lemma 17, Page No. 1619) Let 0 < p <1 and 0 <y < 1.
If w e Ci_4[a,b] and jtlleLw € Clla,b], then

~1—p

3 Pw(a)
P, 9P w() =w() - 22—
at, ™ at, ( ) ( ) P(p)

Lemma 2.2. (Ref. [15], Page No. 13) Let p > 0 and q > 0. Following this, Vi € J,
there is

(¢t —a)P~t, for all v € (a,b).

{jth(L)q_l} (t) = F(I;(qu)mbﬁp_ﬂ |:©Z+,L(L)p_1:| (1)=0, 0<p<l

Lemma 2.3. (Ref. [18], Page No. 180) Let m € N and t1,t2, . .., L, be nonnegative
real numbers, then

m l m
(ZLZ> < mlilzLé, forl>1.
i=1 i=1

Lemma 2.4. (Ref. [21], Proposition 2.12, Page No. 18) For any predictable process
w(t) taking values in LY and defined on the interval 11, 2], which satisfies

L2
E (/ ||w(s)||%g ds) <oo, 0<u<e<b.

2 Lo
e ([ ety i)
"

Lemma 2.5. (Ref. [13], Lemma 2.12, Page No. 347) A stochastic process 9 € X is
called a mild solution of problem (1.1) if o satisfies the following stochastic integral
equation

The following inequality holds:

| eams)

1

E

Sp.q(L)oo + Zl F(i\j) /OL(L — S)Ajflo'j (s,0(8),0(ks))ds

+ /OL(L - s)qflpq(L — 8)wi(s, 0(s), 0o(ks))ds
# [ P )t o), elrs)aWES), € (0,01,
D, (,,0(0)), € (184,

— 8;)®; (85, 0(8; Y L Sis-—s)‘j_la-s S KS))ds
g@_@ﬂbn@umm+;mm4<l> S (5, e(s), 0 (rs)) d

(si = 8)7 Py(si — s)w(s, o(s), o(ks))ds
(si = 8)7 ' Py(si — s)aa(s, 0(s), o(rs))dV(s)

(6= 8)T7 Py(e = s)wi(s, o(s), o(ks))ds

(L — S)q_lpq(b — s)wa(s, 0(s), 0(ks))dAW(s), & € (Sistit1],
(2.3)
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where
Spa(t) =TTy (1), Ty(1) = 97 Py(e), Py(t) = / qbM,(0)S (190) d6.
0

Lemma 2.6. (Ref. [13], Page No. 349) Assume that S(i) is continuous in the
uniform operator topology for ¢ > 0 and {S(¢)},>0 is uniformly bounded ( i.e., there
exists M > 1 such that sup,cjg o0y [S(1)|| < M), we have the following properties.

(1) Py(v), Tq(e), and Spq(¢) are linear and bounded operators such that for all

t>0,0€&
M|l Mol
P,()o] < , T,(t)o|| < —=——— and
IR0l < T 1Tl < s
Moo
S,o(V)o|| £ ——+—.
|| p,q() || F('Y)

(i1) Operators Py(v), T4(t), and Sy q(t) are strongly continuous.
Definition 2.4. (Ref. [5], Page No. 2004) The Hausdorff measure of noncompact-
ness for a bounded subset A of a Banach space £ is expressed as
Y(A) =inf {e > 0: A has a finite e —in £} .

Lemma 2.7. (Ref. [40], Lemma 2.4, Page No. 156) The Hausdorff measure of
noncompactness ¥ defined on the bounded subsets Ay and Ay of a Banach space €
satisfies the following properties:
(i) Ay is relatively compact set iff 9(A1) = 0;
(’LZ) 19(A1 + AQ) < 19(A1) + 19(A2), where A1 + A2 = {a1 +agz;a1 € Ahag S AQ},‘
(iii) For a bounded set A C &, there is a denumerable set Ag C A such that
9 (Ao) < H(A);
(iv) For a bounded and equicontinuous function ¥ C C(J,E), the Hausdorff mea-
sure of noncompactness H(V(1)) is continuous on J and

W) = max HT(1)).

Lemma 2.8. (Ref. [25], Proposition 1.6, Page No. 990) Let A = {0,} C C(J, &) be
a bounded denumerable subset of €. Then, 9(A(1)) is Lebesgue integrable on £ and

9 (/ on(W)diin € N) < /ﬁ(gn(b))db.

Proposition 2.1. (Ref. [§], Definition 1.9, Page No. 69) A continuous and bounded
map ¥ : A C &€ — & is said to be U-Lipschitz if there exists r > 0 such that
H(P(Ag)) < rd(Ag) for all bounded subsets Ag C A.

Proposition 2.2. (Ref. [16], Proposition 4, Page No. 4) If ¥ : A — & is Lipschitz
with constant r, then W is ¥-lipschitz with the same constant r.

Proposition 2.3. (Ref. [§], Definition 1.9, Page No. 69) A continuous and bounded
map U : A C E — & is said to be 9-condensing if 9(V(Ao)) < ¥(Ag) for all bounded
subsets Ag C A.

Theorem 2.1. (Ref. [7], Page No. 643) Let A C £ be closed, bounded, and convez.
If the continuous map ¥ : £ — £ is a ¥-condensing, then ¥ has at least one fixed
point.
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3. Main results

This section establishes the criteria for the existence of mild solutions to problem
(1.1). To begin our main analysis, we first present the following essential hypotheses.
(H1): w1 : JxEXE— Eand wy: J x Ex E — LY are Carathéodory functions
satisfy:

(i) 3 functions xy, (1) € L'(J,RT) and non-decreasing continuous functions O, :
[0,00) — (0,00) (k = 1,2) such that for any ¢,& € £ and each ¢ € J,

s (1.1 < Xem (9O, (2077 (el +11gl1”) ) -

(ii) For arbitrary 1, 02,&1,&2 € &, there exist positive constants Lo, (k=1,2)
such that

I (1 01, 02) = (1,61, &)1 < L7 (llon = &P + o2 = &I

(ili) For any bounded subsets A1, Ay C &, there exist functions ¢, (1) € L'(J,RT)
and positive constants w; = sup,c; ¥w, (¢) (for k = 1,2) such that

V(@ (e, A1, A2)) < ooy (¢) [0(A1) + D(A2)] -

(Hz): For arbitrary o1, 02,§1,& € &, there exist positive constants Lo, ns,, and
mg, (for j =1,2,...,m) such that

lors (s 01, 02) = 3 (161, €)1 < L6,2077) (ller = &1l1* + ez = &%)
los (101, 02)1* < 1,207 (llall® + lleal*) +mo.

(H3): For arbitrary o,& € &, there exist positive constants L, such that for « €
(tiysi) (i=1,2,...,m)

H(I)Z (Lv Q) -9 (Lag)”Z < ‘C‘bi 0— 5”2 .

To enhance clarity, we adopt the following notations:

22742

Lot 1
Ay, =M Zol
1= 2 I2(0)2), — 1

Ay =max{Ay,,i=0,1,2,...,m},

,0=0,1,...,m,

Lo =max{Lg,,1=1,2,...,m}, O = HlaX{Li+1272’Y+2q,Z. =0,1, ,...,m} ,
Oz =max {141 7212, =0,1,2,...,m},

03 = max {1;4,°07Y,i=0,1,2,...,m},

04 = max{1;41%,1=0,1,2,...,m}.

Theorem 3.1. Assume that (Hy)-(Hs) are satisfied, then problem (1.1) has at least
one mild solution in X, provided

2M0O,

(wy +ws) + L <1, where

AM?L4©5 = 8L 04 8L.,0

L= 2miAqg, L
max{2mAio, Ls, I2(v) +P2(q)2q—1+F2(Q)2q_1
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Proof. Let B, = {p € X : |jo|% < 7,7 > 0}. Clearly, the set B, is a bounded,
closed, and convex subset of X'. Moreover, on the bounded set B, we introduce the
operators Wi, Uy : B, — B, defined as follows

Spa(V)en *Zr&) / (1= )My (s, 0(s), 0 (ks)) ds, 1€ (0,0,

D, (,0(0), € (L8],
Sp,q(t — 5:)®; (54, 0(54))

Vo) =1 Z F&) / " (51— )Mo (s, 0s), 0 (1)) ds

+f " (s — )T, (51 — s)wr (s, os), o(rs))ds

+ /Si(si — s)q_qu(si — 8)wa(s, 0(s), 0(ks))dAW(s), € (Siytit1]s
0

(3.1)
and

/0 (1= $)TLP, (1 = s)wn (s, o(s), alxs))ds

+ /L(L — s)q_qu(L — 8)wa(s, 0(s), 0(ks))dW(s), € (0,u],
0

\IJQQ(L) = 0, L E (Li7 Si],

/0 (1= )T 1Py (1 s)wn (s, o(s), alxs))ds

+ /L(L — s)qfqu(L — s)wa(s, 0(s), 0(ks))dW(s), € (84 Lit1]-

0

(3.2)
Additionally, we define ¥ = ¥; + W, allowing the fractional stochastic integral
equation (2.3) to be expressed in operator form

Wo(r) = Wi0(t) + Uao(e), teJd
We will now proceed to verify, step by step, that the operator ¥ has a fixed point
on B,.
Step 1. ¥ maps B, into itself.
Let o € B, ¢ € (0,¢1], and using Lemma 2.3, we have
E||e' 77 Wo(e)
<4’0-E ||Sp7q(L)QOH2

1
4m 2= I o)
+ 4me ; r2()\;)

I

2

/O (1= )M, (s, (s), 0 (ks)) ds

2
+4L2(17)E’

/O (1= )T 1Py (1 s)wn (s, (s), 0 (x8)) ds

2
+ 4,20-7E ’

/oL(L = 8)1 1Py (0 = s)wa(s, ols), o(rs)) AW (s)
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By applying the Cauchy—Schwarz (C-S) inequality and Lemma 2.4, a straightfor-
ward computation yields

E HLl_’Y\I’Q(L)Hz
4AM? 1

m L
<= Elleoll” + 4m2 7, / (e = 5)*QVE oy (s, 0(s), 0 (r5)) ]| ds
T2(7) 2 2(%)) Jo /

402,207,
I'2(q)
4M2,20-7)
I'2(q)

From assumptions (H;) and (Hs), we can deduce that

/OL(L = )2 VE @1 (s, 0(5), 0 (rs))|* ds

/OL(L —5)*VE |@; (s, 0(5), 0 (k9))|* ds.

E HLLW\I/Q(L)HQ glig\(/‘[j)]E lloll* + 4mj§:1 1‘;(2)\]2);\?—1 (ma, + 210, ]| 0]|%)
W /OL(L — 3)2(1171)le (5)0a, (27)ds
4]\4;;?;1)_7) /OL(L - S)Q(q_l)sz (8)O, (27) ds.

Therefore,

E ||t 7 @o(u)||? g%E looll” + 4m]i1 m (Mo, + 200, | 0l|%)
W /Obl(u — )20 Dy (5)O, (27)ds
W /OLl(Ll ~ )2y ()0, (27) ds

Z=N1.
For v € (14,8, 1=1,2,...,m,

_ 2 _ _
E [ @o(0)||” < 220 VE|8: (1, o)) — i (1,0) 2 + 220 VE|B: (1,0 |
< 2L, 20 VE] o) + 220 VE||; (1,0) |
<2 (Lallol} + M)

where My = sup,¢; || ®; (¢, 0)||2X
It implies that
[Wol% < 2 (Lallol + M) := No.

For ¢ € (si,tiv1], i =1,2,...,m,

_ 2
]EHLl 'Y\I/g(b)H
<62IVES, 4 (¢ — 5:)®i (54, 0(5:))||”
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m 1 si 2
# om0 S b | [ 910 (9.0
=P o
S; 2
+ 6,20-7E / (si — 8)7 ' Py(si — s)w1 (s, 0(s), 0 (ks)) ds
0
2

+6.20-7E /OSi (5i = 8) 7" Py(si — s)wa(s, o(s), o(ks) )WV (s)

2

4 620-VE /oL(L — 5)T Py (L — s)w1 (s, 0(5), 0 (ks)) ds

2

+6:20-VE /OL(L = 8)"7 Py(e — 5)a(s, o(s), (k)W (s)

6
SZIk

k=1

By Lemma 2.6, we get
12M282(1—'Y)

7 ST('Y) (£<I>||Q||%{ +M1)
12M2 2(1*7)
F%(;) (LoT + My).

Applying C-S inequality and (Hsz), we arrive at

m 1 Si
7, §6mb2(1_”)sz; 20\, /0 (55 — 5)* N VE || (s, 0(5), 0 (k9))|* ds
mo o 2-2442);
Li+1 h
<6m 7_1 (mgj + 27’lo-j ||Q||§Y)

= = T2(\,)2),;
2-2y42),
Lit+1
<6mz T 2)\ _1( 0j+2n017—)'
Using C-S inequality and (Hy) (i), we get
6M2L2(1_7)si

I3 < T2(g) /OSi(si — )20y (8)Om, (27)ds
6M2Li}122((q1)_7)”+1 /OMH(%‘H - 5)2(q_1)Xw1 ()0, (27)ds,
and
Zs S(W /OL(L —5)2 =Yy (5)Oy, (27)ds
I o [ s P20 (90, (2 .

Using Lemma 2.4 and (H;) (¢), we get

2,2(1—7)
7 <6M L

~  TZ%(q) /OSi(si - s>’)2(q—1)sz(S)@w2 (27) ds



Stochastic pantograph differential equations 3639

6M2i 2(1—7) it1
s [ i = P s (9000, (20) s,
I'2(q) 0

and 2 2(1-m)
M2
7 < [ T ()0 () ds
r (Q) 0

6M?2,, 2(1—7) it1 3
P AT SO

Combining these estimates, 7, — Zg yields

E [ @o()|
12M282(1 ) Ll+12 2v+2;
in(iy) (Lo + M1) + 67712 Tg_l (maj + 27&ng)
12M24,, 1207, 4 [ht )
;2((1) : /0 (tit1 = 5)* VX, (5)Os, (27) ds

12M20;,,20-7) (s _
et [ = (90 (2 s

Z:Ng.

Let N = max {N1, N2, N3}. As a result, for every o € B, it follows that ||[¥p|% <
N.

Step 2. ¥, is ¥-Lipschitz.
Take o, € X, ¢ € (0,¢1], and using Lemma 2.3, we have

E[[" =7 (T10(2) 0)||”
2(1—7) el
L v mj:ZIFZ(AJ)E

(t=5)Y 71 o (s, 0(s), 0 (r5)) — 0 (5,€(s), € (s))] ds
0
By applying the C-S inequality and (Hz), we arrive at

2

E [ (T10() - B1£0)|f

"L, ¢
<2y 2 / L= 5)20 D [ 2A=NE | o(s) — £(s)|
2w Jy ) | le(s) = €G3l

+ 20 | g(ks) — (k)| [ ds

Therefore,

) C, L12 2y+2), ,
E "7 (W10() — ¥1&(0) <2mz T2 YA YU || — &%

Consequently,
W10 — W13 <2mAsofle - &[1%-

For ¢ € (44,8:),1=1,2,...,m,

|7 (Wio() — U16(0))||* <La,
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Consequently,

1010 — 1|3 <Lallo —£|%-
For ¢ € (Si,Li+1], 1=1,2,...,m,

By using Lemma 2.3, we get

E |7 (T10() 0)|”
<4PIVE|S, (¢ — z){(pl (s, 0(51)) — @y (s, E(s3)) M|

/OSi(SZ- — s)q_qu(si —8) [w1 (s, 0(8), 0 (ks))

—1 (5,€(5), & (15))] ds|®

+4L2(17)]E’/1(5 — )17 Py (si — ) [w2 (s, 0(s), 0 (w5))
0

o (5, £(5), £ (w5))] AW(5)]?
/ — 57 o (5, 0(5), 0 (55))

+ 4,20-7E

m

1
2(1—
+ 4mi 7) 2( ‘

—0j (875(8),5 (/%‘))] ds|)*.
By applying the C-S inequality and Lemma 2.4, we obtain

B[] (10(e) ol
<420~ V)]EHSzo,q(L—Sz‘){q)z‘ (i 0(s:)) = @i (i, ()}
2L2(1—7)8i Si S
B s 90 o (5 006), 0 () = 1 (56060, € (s s
2,2(1-7) fsi )
%/ (si — 8)20VE ||ws (s, 0(5), 0 (k5)) — w2 (5,£(s), € (k8))]|” ds

+ 477%2(177)2;1 F2(1)\j) /0 (t— S)Z(Ajil)E loj (s, 0(s), 0 (ks))

—0; (3,£(s),€ (19))]|” ds.
It follows from (H;), (Hz), and (H3) that

E [ (100) - 0160)||°

AM? Ly, 1541201 , 8L L»+12—2’Y+2q
< ibi . b 2
8£w2[/i+11—2'y+ J Lz+1 —274+2X; )
8 E 7— — .
Then,
AM?L403 8L, 01 8L5,02

Uip— Uyé||% < “1 =2 8mA, —¢)%.
H 10 2£HX = < 1—\2(7) + F2(q)2q— 1 + FQ( ) + m ||Q g”)\f‘

Consequently, ~
1010 = W25 <Ll — €l
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Thus, ¥, satisfies the Lipschitz condition with the constant L. By Proposition 2.2,
W, is ¥-Lipschitz with the same constant L.

Step 3. U, is continuous.

For v € (0,¢1] and ¢ € (si,0i41], 1 =1,2,...,m.

Consider a sequence g, — ¢ in X. Then, under the assumption (H;), it follows
that

lim w; (s, 0n(), 0n (ks)) = w; (s, 0(s),0(ks)), for j=1,2,

n—oo

and
E ||wj (87 Qn(S), On (KS)) - wj (57 Q(S)? Q(KZS))H2 < 4XWj (S)@wj (27-) , for Jj=12
By the C-S inequality and Lemma 2.4, we obtain
_ 2
E[[e'™7 (W200(e) — T20(0))

4M220=)
A e 820 VE [ (0050, 00 59)) — 1 (5,000, 0 (s
0

I'2(q)
4M?20=7)
BT / (1= 8)2 " VE ||z (s, 00(5), 0n (K8)) — w2 (s, 0(s), 0 (15))||* ds.
r (Q) 0
Then,
W20, — Waol%
4M2L<2(1_7)Li : Lit1
< [ = PR @1 (5100 (5), 00 (59))
I'2(q) 0
—w1 (s, 0(5), 0 (k)| ds
4M2L§(1_’7) Lit1
Bt [ i = 2B 500 0 ()
I'2(q) 0

—wa (s, 0(8),0 (I{S))||2 ds.
By the Lebesgue dominated convergence theorem
[To0, — Uapol|3 — 0 as n — oo.
For ¢ € (44,8:),1=1,2,...,m.
W20, — Wa0|3 = 0.

Consequently,
W20, — ¥ao|3 = 0 as n — oo,

which confirms that ¥, is continuous.

Step 4. ¥, maps bounded sets into equicontinuous sets of B..
Let 71,72 € (84,tix1], 1 =0,1,...,m, 71 < T2, and € > 0,

2
E "7—2177\1129(7_2) - 71177‘1’2Q(71)H

<2E

7'22(1_7) /OT2 (12— 8)17 ' Py(72 — s)w1 (5, 0(s), 0 (rs)) ds
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T1 2
20 /0 (r1 — 8)7 P, (71 — s)1 (5, o(s), 0 (ks)) ds

+ 2

£20-7) / " (ra = )11 By (s — ) (5, 0(5), 0 (1)) AW(5)

_20-) / (= )Py — 5)ema (5, 0(5), 0 (1)) D (s)

<7+ 1.

By Lemma 2.3, we get

7,

2
<sk |

J O T e T P S AR ee)

2
+ 8E

/07-1 le(liﬁ/) (m1 — S)q_l [Py(12 — 8) — Py(m1 — )] w1 (s, 0(s), 0 (Ks))

2
+4IE’

/ " 2099 (1, )71 Py (7 — )em (5, 0(s), 0 (x5))

Using C-S inequality and (H7), we get

I

M2 1 B B 9
§8 . T1 / [7_22(1 7) (12 — S)q—l _ 7_12(1 7) (11 — S)q—l} Yoo, (8)Om, (27) ds
I(q) Jo

2
+ 16712(177)71 ( sup ||Py(me —s)— Py (11 — s))

s€[0,71—¢]

T1—€
* / (Tl — S)Q(qil)qu (5)@72'1 (27') ds
0
64M2T12(1—’Y)6 /71
r2(q)  J.

4M2722(1_7)(Tg —1) /T2
I'2(q) r
—» 0, as 7 — T9,e — 0.

(11 = 8)* 7" VX, (5)Om, (27) s

1—€

+ (12 — S)Q(qil)Xim (5)O, (27)ds

1

Similar, by applying Lemma 2.4, we can get
8M? [T _ B _ 12
I, < 1_‘2(q>/0 {7'22(1 7)(72 ) 7'12(1 'Y)(Tl —s5)4 1} X, () O, (27) ds

2
+ 16720 sup  ||Py(ra— ) — Py(ry — )|
s€[0,71—¢]

X / (1 — 5)2(‘1_1))@_,,2 (8) Ow,(27)ds
0

64M27_12(1—’Y) /7‘1

) (71 = 520 Ve (5) Ony (27) ds

1—¢&



Stochastic pantograph differential equations 3643

4M2T2(1—’Y) T2 _
T [ (= () 0y 2r) ds
T1

—0, asT — 7, e—0.

Therefore, we find that
1—r 1— 2
]EHTQ Va0(12) — 7y ‘I’zQ(Tl)H

approaches zero as 71 — 72, independently of ¢ € B,. This implies that {¥s0, 0€ B}
is equicontinuous.

Step 5. ¥ is ¥-condensing. B
From Step 2, we established that ¥ is 9-Lipschitz with the constant L. Conse-
quently, for any bounded set A C B,, we have

D(T,(A)) < LO(A).

Now, by the Lemma 2.7, since ¥4 is bounded, continuous, and equicontinuous map,
for any bounded set A C B, there exists a countable set Ag = {0} C A such that

J(W2(A)) = 9(¥2(Ao))
= max H(P2(Ag)()), i=0,1,...,m,

LE(Si,Lit1)

D(Wa(Ao)(1)) <9 (/OL(L = 8)1 Pyt — 8)wi(s, 0n(5), 0n(r5))ds

= 9T P s)wals on(s), gn<ns>>dW<s>)

0

< % Obu )10 (@1 (5, 00 (5), 0n(w5)) ds
Mot .
+@ 0 (Lfs) 19(’(D2(5, Qn(s)agn(’is)))d .

By (Hy) (i4i), we have
O(a(00)(0) < 20(4) [ (= 5T (5)ds
ﬂ ' L —s)97 1 s)ds
+ 2t [ =9 om0
<2Mhis (r 1 gy 0(0).

Consequently,
(T (A)) < I(V1(A)) +I(V2(A))
2M["[LI 1 * * T
< <q+ (@i +@3) + L) d(A)
< Y(A).

Thus, ¥ is a ¥-condensing map. Hence, the hypotheses of Theorem 2.1 are satisfied,
which implies that problem (1.1) has at least one mild solution. O
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4. An example

Consider the following FSPDEs with HFD and N-II

0t
32

H ~0.5,0.83 0.85
D (Q(L, z) = Jpi,01

(¢, 0(t, 2), 0 (K, z)))

= 87529(% z) + @1 (1, 01, 2), 0 (KL, 2))

1
te o) ot 2) W ep o sepa, (@)
13
Q(va) = (I)l (I’a Q(L7Z))7 L e [iai]v
jé:l (@(07 Z) - 384—8301 (Oa Q(Oa Z)v o (07 Z))) = QO(Z)
Define the operator A by Ag = %, where
s . 0%
D(A)=(se&:¢and % are absolutely continuous, 76 €&, <(0)=¢(m)=0]).

It is easy to check that A generates a strongly continuous semigroup {S(¢)},>0
which is compact, analytic, and self-adjoint.
We can rewrite the above problem into the abstract form

0t
82

—og?

o(t) = @1 (1, 0(1))

where
o(1)(2) = o(¢, 2),
@1(¢, 0(c), (kL))
w2(La Q(L)v Q(K:L))
)

H50.5,0.83 (Q(L) _

+ @2 (1, 0(1), 0 (Kt))

3501 (1 0(0), 0 (s0)))

x(1) + w1 (1, 0(1), 0 (k)

dW(1) 1 3
— -1
a0 56[032]U[47 ]7
tElggh

3557 (2(0) = 35501 (0,0(0). 2.0))) = o,

where € = L? ([0, 7], R), with the norm || - ||.

Let
wl(L7 Q(Lv Z)a Q("{Lv Z))
w2(L7 Q(Lv Z)a Q(HL’ Z))

g1 (’/a Q(L’ Z)v Q(K”La Z))

e”2
= ™G sin(o(kt, 2)),
_ lotw.2)
8v8
e 2t cos(o(kt, 2))

1112 42) 10V/3

)

(4.2)
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lo(s, 2)]
10 (1 + [o(z, 2)1)

Then, for any bounded set A C &, we estime

(I)l(Lv Q(L, Z)) =

9 (@00 Al 2), Ak, 2))) € 9, (1) (A 2) + Alke, 2)], k=12
Here, p = 0.5, ¢ = 0.83, k = 0.8, Ay = 0.85, sg =19 =0, 11 = ,51:%, Lo = 1.
The assumptions (Hi), (Ha), and (H3) are satlsﬁed with Lo, = 15, Lo, = =,
L, = ﬁ, Lo = ﬁ, w{_: 15\@, and w; = sf Additionally, we find L = 0. 1105
and % (w} + w3) + L = 0.3306 < 1. Thus, by Theorem 3.1, problem (4.1) has
at least one mild solution. B

Next, we present the numerical results for 2494 (* 4 %) 4 L. These results
are detailed in Table 1 and visualized in Figure 1. The Table 1 demonstrates how
% (w} + w3) + L decrease significantly when the orders increases and is less
than 1.

|| NI

0.8

0.6

0.4

0.8

¢ orders

Figure 1. Lipschitz constant with different values of orders.

Table 1. Lipschitz constant for various order values.

Time | =052 | q=0.60 | q=0.65] q=0.70 ] q=0.83| q=0.85] q=0.90 | q = 0.95
0.00 | 0.7070 | 0.4495 | 04093 | 0.3811 | 0.3306 | 0.3246 | 0.3106 | 0.2981
0.50 | 0.7070 | 0.4495 | 0.4093 | 0.3811 | 0.3306 | 0.3246 | 0.3106 | 0.2981
0.60 | 0.7070 | 0.4495 | 0.4093 | 0.3811 | 0.3306 | 0.3246 | 0.3106 | 0.2981
0.70 | 0.7070 | 0.4495 | 04093 | 0.3811 | 0.3306 | 0.3246 | 0.3106 | 0.2981
0.75 | 0.7070 | 0.4495 | 0.4093 | 0.3811 | 0.3306 | 0.3246 | 0.3106 | 0.2981
0.80 | 0.7070 | 0.4495 | 0.4093 | 0.3811 | 0.3306 | 0.3246 | 0.3106 | 0.2981
0.85 | 0.7070 | 0.4495 | 0.4093 | 0.3811 | 0.3306 | 0.3246 | 0.3106 | 0.2981
0.90 | 0.7070 | 0.4495 | 04093 | 0.3811 | 0.3306 | 0.3246 | 0.3106 | 0.2981
0.95 | 0.7070 | 0.4495 | 0.4093 | 0.3811 | 0.3306 | 0.3246 | 0.3106 | 0.2981
1.00 | 0.7070 | 0.4495 | 0.4093 | 0.3811 | 0.3306 | 0.3246 | 0.3106 | 0.2981
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5. Conclusion

In this paper, we investigated the existence of mild solutions for a class of FSPDEs
involving the HFD and N-II. By employing tools such as the Hausdorff measure
of noncompactness, Sadovskii’s fixed point theorem, condensing operator theory,
semigroup theory, and stochastic analysis, we established sufficient conditions for
the existence of solutions under appropriate assumptions.

To support the theoretical findings, an illustrative example was provided, high-
lighting how variations in the fractional order influence the Lipschitz constant and
the behavior of the solutions. Graphical simulations further confirmed the theo-
retical results and demonstrated the role of fractional parameters in the solution
structure.

The inclusion of non-instantaneous impulses, pantograph terms, and stochastic
components enhances the realism of modeling complex dynamical systems. Future
research may extend this framework to study uniqueness, controllability, or numer-
ical approximation methods for such systems.
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