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Neutral Stochastic Functional Differential Equations with Markovian Switchings
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Abstract: The stability of stochastic functional differential equation with Markovian switching have an F E-mail Alert
increasing attention, but there is almost no work on the stability of the neutral stochastic functional F RSS

differential equations with Markovian switching. The main aim of this paper is to close this gap. We Ve 5 A1 5 e

establishes the existence and uniqueness of the neutral stochastic functional differential equations with
Markovian switching, and obtain criteria for p-th moment exponential stability and almost surely
exponential stability for the solutions.
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