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Abstract. In this talk, we present a novel approach to the mean square exponential stability
of stochastic differential systems with delay. Consequently, we obtain some new explicit cri-
teria for the mean square exponential stability of general nonlinear time-varying stochastic
differential systems with bounded time-varying delay. Both delay-independent and delay-
dependent stability criteria are given. Some examples are provided to illustrate the obtained
results. This research is supported by Ministry of Education and Training, Vietnam under
the project B2020.SPD.0j.
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