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Abstract: Stochastic differential equations with finite delay have been intensively studied in the last

years and fundamental results on the behaviour of their solutions were derived. But albeit deterministic

equations with infinite delay are often encountered in applications, e.q. viscoelasticity and population

dynamics, only a few work has so far been devoted to stochastic differential equations with infinite delay.

In this talk we introduce affine stochastic differential equations with both finite and infinite delay.

After we have explained some differences between the solutions of the underlying deterministic differential

equations with finite and infinite delay we present consequences of these differences for stochastic equations

with infinite delay.

Treating equations with infinite delay often requires more sophisticated methods and techniques as the

finite delay case. But on the other hand there exists a subclass of equations with infinite delay which can

be reduced to ordinary differential equations without delay. We consider in detail the stochastic equations

in this subclass. Moreover we establish that various linear hereditary models can be described by equations

in this subclass.


