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The sufficient condition for almost sure stability of Markov

jump linear systems with disturbance
GAO Li-jun!, WU Yu-giang!, FANG Yu-guang?

(1. Institute of Automation, Qufu Normal University, Qufu Shandong 273165, China;
2. Department of Electrical and Computer Engineering, University of Florida, Florida 32611, America)

Abstract: A jump linear system is defined as a family of linear systems with randomly jumping parameters governed
by a Markov jump process. It is used to model the system subject to failures or changes in structure. The almost sure
stability of a discrete-time jump linear system with disturbance is studied by using the stochastic version of Lyapunov
second method. A sufficient condition for almost sure stability is derived. Some new simpler tractable sufficient conditions

for almost sure stability are obtained from the proposed sufficient conditions.
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