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Comparison of Stability of Stochastic Differential Equations by Two Fixed Points Methods

WANG Chun-sheng
(South China Institute of Software Engineering, Guangzhou University, Guangzhou 510990, China)

Abstract: The exponentially stability in mean square of a kind of linear stochastic integro-differential equation by means

of Schauder fixed point method is considered. The exponentially stability in mean square theorem with necessary conditions is

proved. Finally, some examples are given to the conclusions and the one by Banach fixed point method. A comparative analy-

sis of the main points of articles are drawn; when the stability of stochastic differential equations is studied by the use of fixed

point method, the Schauder fixed point method and the Banach fixed point method have their own strengths, which make the

fixed point method for stochastic differential equations in the stability study more simple and workable.

Key words: Banach fixed point; Schauder fixed point; completely continuous; the exponentially stability in mean

square ; stability ; stochastic integro-differential equations





