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EXISTENTA SOLUTHLOIG STABILE DUPA POISSON A ECUATIHLOK
DIFERENTIALE CU ARGUMENT INTIRZLAT

Rezumat

In acest articol se stabilese conditiile de existentd a solutislor stabile dupa Poisson
wecuatiilor diferentiale co avgument intirzint in spatii Banach, Se demonstreava in particular
un eriterin de existenti a solutiilor aproape periodics pentru acest tip de ceundii. Se studinsi
ceuatiile neautonome (Ara ipoteza unicitafii solutiilor
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ON PERTURBED STOCHASTIC DIFFERENTIAL EQUATIONS
BY

1B, Go PACHPATTE

1. In recent yvears stochastie differential cquations have heen studied more and more
intensively, This is apparently due, in part, to the importance ol such systems in varions
branches ol teehnology, Stochastie o random dilferentinl equations arise often in the cn-
gineering, biclogical, and physical seienees, and reeent attcmpts have been made o develop
and unify  the theory of sueh equations, see [1] 18] (3], [6] and some of  the relerences
given there. In this paper we shall consider the nonlinear stochastie differentinl svstem in-
cluding an operator 7 of the form

a{).
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The system will e studied as n perturbation of the lincar stochastie differential system

Aley) gl o) O, eiy=ua,(m).

{2) ATy
Here w, g are stochastic processes, 202 (o probability space), 1'=d/di. o} is an w < 2 matrix
whose elements are measurable funcetions, v a veetor valued function defined on F 2 R#
SRR B8 where T=[, o0) s an interval, R* s an Buclidean w0 space and 7' is a conlti
nuous operator from K7 into fn,

In a paper published a few yvears ago, . Corduncanu [2] has used the idea
of admissibility theory to study the nonstochastic integral cquations. Corduncanu’s
resitlts in this direction are the starting point of exteasive later developments ; some reeent
omes are found in a series of papers by Padgett and Tsokes, and brought together
in a monograph |6]. The problem considercd in this paper is in the general spirit of the
investigations in [6]. In particular, if we impose on T various meanings, it is apparent that
vijuation (1) has a greal diversity. For example, if f(f. w, 2) in (1) is of the form

Sty 2 =0, wyr 2

atd i the operator T s delined by

(T} (t, o) — Sk(l’, 7, ey {7, ople,
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and so on, then the stochastie differential equation (1) will reduce to various types of sto-
chastie integrodifferential cquations.

Nonstochastie versions (alling into the form (1) (when 2or) have been the subjeet
of nunerous studies in the theory of ordinary differential cquations, ‘The wain purpose of
this paper is to obtain some very general tesults coneerning the existence, uniqueness, boun-
dedness and asymptotic behavior of random solution of (1} under some svitable conditions



