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Existence and uniqueness of solutions to fractional neutral stochastic

differential equations with fractional brownian motion

Li Guoping', Han Ting"*

(1. Xinhua College, Ningxia University, Yinchuan 750021, China;

2. College of Mathematics and Statistics, Ningxia University, Yinchuan 750021, China)

Abstract: In this paper, we consider a class of fractional-order neutral stochastic differential equations with fractional

Brownian motion by using picard step by step in a Hilbert space. A novel sufficient condition for the existence and uniqueness of

mild solutions is obtained in conditions of the non-Lipschitz condition and the weakened linear growth. The result generalizes a

few previous known results. An application to the stochastic nonlinear wave equation with fractional Brownian motion is given

to illustrate the validity of the obtained theory.
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