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Stability for Neutral Stochastic Functional Differential Equations
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(Department of Control Science and Engineering » Huazhong University of Science and Technology, Wuhan 430074)

Abstract ;: The asymptotic properties of the general type of neutral stochastic functional dif-
ferential equations are discussed in this paper. By Lyapunov function and supermartingales
convergence theorem,some results on its asymptotic properties such as asymptotic stabili-
ties, polynomial stabilities and exponential stabilities are given. All the results imply and
generalize those conclusions found in references.

Key words: Lyapunov function; Supermartingales convergence theorem;Ito’s formula; As-
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