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Delay Feedback Controller Design for Neutral Stochastic

Markovian Jump Systems
ZHUANG Guang-ming’ ZHANG Hua-sheng® ZHAO Jun-sheng'
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(1. School of Mathematical Sciences, Liaocheng University, Liaocheng 252059,China;2. School of Mechanical and
Automotive Engineering, Liaocheng University, Liaocheng 252059 ,China)

Abstract This paper is concerned with the problem of delay state feedback control for neutral
stochastic Markovian jump systems (NSM]JSs) with time-varying delays. The main aim is to design
mode-dependent delay state feedback controller both in the drift part and in the diffusion part to realize
the closed-loop NSMJS is stochastically stable. By constructing mode-dependent Lyapunov-Krasovskii
functional, the stabilization conditions are provided in terms of linear matrix inequalities. Simulation
example is employed to demonstrate the validity and usefulness of the proposed method.

Key words neutral delay systems; Itd stochastic systems; Markovian jump systems; delay feed-

back control; time-varying delays



