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B ( K2 Co
a1y(1 — Kka)P 1—ky (1—ko)P
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—i—/o e’ [a27E|x(s) —u(xs, 7(8))|P — M E|x(s) — u(zs, r(s))|P + A E||lxs||” + ﬁ] ds
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vt t
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0
t
+/\2/ e’ Ellz,||P ds. (21)
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<as(l +ra ISP + 2= % [ Bl
0
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0
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0

t
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0
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t t
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0 0

—7<6<0

¢
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—r<6<0Jo

t
Sew/ eV E|x(s)|P ds
- t
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0
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pe

1
<—Ia P (g — (M — 1 U] E|¢|1P
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1
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0
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A€ 4 aoy(1 + k2)P (1 4 k2e?™) — A1 (1 + k)P H(1 + Kae?T)
=2 + (a2 = M)(1+ K2)" Ra]e?™ + (agy — A1) (1 + K2)? ! <0,

UELa(t) — (e, )P < CoBlel? + 2
7 N ary’
Hoh 1
Co = 04_1 [(1 + ko)Pag + 717 ( A2 — (M1 — aay)ka(l + Iig)pfl)}.
fr (21), 7

E| sup e"s|:1:|p] S/@E[ sup e'ys||a:5||p} +(1 —ng)lpr[ sup e”%|z(s) —u(xs,r(s))|p}
0<s<t 0<s<t 0<s<t

» vs p _ 1-p p 66_7)5
<k (E||§|| + E{Osgligte |z (s)] D + (1 — ko) (00E||§|| + aﬂ),
BT ¢ >0, 7 = min{ro, &-logL },

g
a1y(1 — k)P’

C
Ela®)l < (1= )¢ Bl +

1-— K9 + (1 —
EHE 4 BEEH 3 MRMERSL, 48 =0, WXNFHEE e Ch (-7,0;R"), HE
(1) R p- BrAEsE AR, B

1
lim sup glog (E|lz(t; OP) < —7.

t—o0

EIE 5 BREEE 3 WARMMAL, H 8=0, MFHEIER Ky, 52,0 HRNT p > 247

[f(p, )PV |g(p, t0)[P < Kool (24)
Elzt)P < cae™,  u(p,t)] < w2llell, (25)
Horfy > 0 e H 3, MR p > 2 AMEEWIE € € C%, (7.0 R"), &

1 _
lim sup glog (lz(t;9)) < _7p 6, a.s.,

t—o0

B p BrEfe R E 4l & T IL A e kR 2
it MFE—A k> 2, BATH

Blloir | = B( sup _[r(kr + o))

_TS

:E( sup |z((k — 1)T+h)|p)

0<h<r

zE( sup

0<h<r

z((k = 1)7) —u(@ -1y, 7((k = 1)7)) + w(@(h—1)r4n, 7((k = 1)7 + 1))
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)
g5p-1(E[O§;ET|u< b vyr o (k= V7 + )] + Bla((k = 1)r)l?

(k—1)T+h
+/ (F(a, 5,7(5)) ds + g(ws, 5, 7(s))dw(s))
(

k—1)T

kT p
E[|u(:1c(k,1)7.,r((k — 1)T))|p] + ‘ /(kl) f(zs,s,7(5)) ds‘

+ EH /(:1)7 g(xs, s,7(s)) dw(s)m)

<57 (B[ 5w ey sal?| + Bla((h = DI + Blealee. )

0<h
+‘/(:T flas,s,7(s ))ds‘ +E }/ o xs,S,T(s))dw(S)‘p}).

1)
Hr (25), 78

E( sup |x(k,1)f+h|p) < E( sup |;v5|p>
0<h<t (k—1)1<s<kt

gE( sup |x(s+9)|p)
(k—1)1<s<kt,—7<6<0

SE( sup 06_7(8""9)) < cge k=27
(k—2)1<s+0<kT
1%

E|lzs||P < E{ sup |z(s+ 9)|p} < g (57T,
—7<6<0

4 Holder REE, H

‘/kT (f(xs,s,r(s))dsp

kT
Squ/ E|f(zs,s,7m(s)]P ds
(

k—1)T
kT
= / > Elf(ws, sl ds < 777INK, [EAE
D7 1<i<n (k—1)7
<7P” 1NKP/ e ds < 7P lepy TINK e Yk
(k—1)T

7] ¥

v P —1)\»/2

A o

ES)T}

E|zy.|P <51 {0526_7%_2)7— + c2e—v(k—1)7— + Cglige_V(k_l)T

+ (Tp—l + (p(p - 1) ) gT%—l) C2NKP€—7(1€—2)T}
2 Y



6341 JAL ¥ BIRBRYI A A S A B HLIZ B Ty 7 TR 1139

<ppL [0211262'” + (1 + ko)e™™

+ (Tp—l + (p(p B 1))g7_p/2—1> C2NKP e—2v‘r} e—vk:‘r
2 v

Ht ey = 5P Meakoe?™ + ca(1 + Ka)e?™ + (7P + (@)p/m/%l)%e%w]_ WiEE
3 IR SRR

E|z(kt) — w(zpr, v(kT))|P < Coe " E||E|P,
Hort Co RMSET b WIER B HTE

E|x(kT)|P :E|x(k7) — u(xpr, r(k7)) + w(Tkr, T‘(kT))‘p
<2*'Elz(kt) — u(@r, r(kT))|p + 2P Elu(2kr, ’I“(k’?'))‘p
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Neutral Stochastic Functional Differential Equations

with Markovian Switchings
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(E—mail: hustzhshbowls@sina. com)

Abstract The stability of stochastic functional differential equation with Markovian switch-
ing have an increasing attention, but there is almost no work on the stability of the neutral
stochastic functional differential equations with Markovian switching. The main aim of
this paper is to close this gap. We 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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