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Stability Solution of System of Fractional Stochastic Differential

Equations

Abstract

In this research, we introduced some basic concepts and definitions
on the topic of fractional calculus, where we defined the Caputo
fractional derivative, the Riemann- Liouville fractional integral, and we

mentioned some of the properties that each of them holds.

We mentioned the definition of stochastically stable, stochastically
asymptotically stable, almost surely exponentially stable, pth moment
exponentially stable for trivial solution of system of fractional

stochastic differential equations.

We defined Ito's formula of Caputo derivative for fractional stochastic

differential equations and for system of fractional stochastic

Keywords: Caputo derivative, Riemann-Liouville integral, stochastically
stable, moment stable, generator of, stochastic process, Brownian motion,

expectation.
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