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Abstract

Stability is one of the most important properties of dynamical system, which has important theo-
retical significance to solve practical problems. The existence of time-delays is the root of system
performance difference and systematic instability, so it has been considered by many scientists
and scholars at home and abroad. In this paper, the stochastic stability of a class of neutral Marko-
vian jumping systems is considered. Firstly, the Lyapunov function is constructed, and the suffi-
cient conditions of stochastic stability are obtained by using Jensen's inequality. Secondly, the LMI
toolbox in Matlab is used to verify the correctness of the results. Finally, two examples are given to
verify the validity of this method.
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Figure 1. The state trajectories of a neutral Markov jumping system with discrete and time-varying delays
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Figure 2. The state trajectory of a neutral Markov jumping system with time-varying delay and distributed delay
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