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Abstract

This paper addresses the problem of the delay-dependent stability for neutral Markovian jump
systems with partial information on transition probability. The time delays discussed in this paper
are time-varying delays. Firstly, to obtain the stability condition of the system with time-varying
delays, the newly constructed Lyapunov function is combined with Jensen’s inequality and Wir-
tinger-based inequality by using the analysis technique of matrix inequalities and the corres-
ponding free weight matrix. Secondly, the obtained results are formulated in terms of LMIs, which
can be easily checked in practice by Matlab LMI control toolbox. Finally, three numerical examples
are given to show the validity and potential of the developed criteria.
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