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Abstract: The stability of solutions of a class of impulsive stochastic differential equations was studied by using

the fixed point theory and Lyapunov stability theorem and sufficient conditions for the exponential stability in the

mean square of the equation are obtained.
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Lf ELV(x(s)—cx(s—1),s)ds <0

-1),t) =

PRI
EV(x(t)—cx(t—1),0) S EV(x(t)—cx(f' —=7),1')  (36)
Hr =+, A
V(x(t1+71) —cx(t1),t1 +7) =
e T (x(n1+7) — ex(n)) Q(x(r1 +7) — ex(11) <
widre T (x(ty +7) — ex(1))) T Q(x(ty +7) — ex(1))) <
V(x(t] +1)—cx(t)),t] +7) (37)
Ht € [0 + 7,0, ARIERXAMERRIL 1 € [1 +1,02)5
Hes, H
EV(x(t)—cx(t—71),t) S EV(x(t") —ex(t* —1),1")  (38)
At = o, G152
V(x(t2) —cx(tr —1),1) < V(x(t;) —cx(t; —1),85) (39)
B4t € [y + 7 )i SHERIL ¢ € [y + 1,10,
Bt > i, EV(x(6) — ex(t = 1),1) < EV(x(t*) — ex(t* = 1), 1)
W 2r = g, HEFAH(3) S E)
V(x(tr) —ex(ty — 1), 1) <
POk @2 (x(t7) — ex(ty — )T Qx(1y) — ex(t; — 7)) <
V(x(ty) —cx(t, —1),1;) (40)
e+, MAEE L € +1), H
1> ¢ v}, 18 FDynkin's A 3%, [FHE Al iE
EV(x(®)—cx(t—1),0) S EV(x(t)—cx(f' —=7),1")  (41)
Hr = e+, AR TN

V(x(te+7) — cx(ty), i +1) < V(x(t, +7) —cx(t,), 1, +7)

(42)
Yt e [t +7te0) B, SAE B W15 € [+ 7 t01) 5
He> ¢, ANIER
EV(x(t)—cx(t—71),0) K EV(x(t") —cx(t* = 7),1")  (43)
FTbAZE A

EV(x(ty) —cx(ty — 1), 1) <
EV(x(t,)—cx(ty =1),1;) <

EV(x(ty—1 +7) — cx(ty—1),tr—1 + T) <
v g
EV(x(0) - cx(-71),0) (44)

BT

PO (Amin( @) Elx() — cx(t - 7)|* <
EV(x(t)—cx(t—1),1) <
EV(x(0)—cx(-7),0) (45)

M HV(x(0) — ex(=1),0) I 5E X, 15



62

J7 R Tk R IR

37 %

EV(x(0) - cx(~7),0) < (Amax (@) E|x(0) — cx(~7)I*

Amax(@)

T LL Elx(t)—cx(t—7) < (Amin(Q)

)E|x<0>—cx(—r>|2

g Pt

R, B 51 #4958 H E|x(n)|> Me~Porax
Hep

E|x(0) — ex(=7)[>+

( 0" Anax (Q)
(1 - 8)2/lmin(Q)

~ ~ -1
Eewom)r%)(l _ Eewom)r)
& &

sup Elx(t)]?

5 1 &
O<é<l,a=—-In-,¢ =
T C -7<t<0
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