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Robust Stability of Uncertain Stochastic Systems with Time-Delays

GAO Cun-Chen, CUI Hong-Yan
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Abstract;

This paper studies mean square robust exponentially stability of uncertain stochastic systems,

With the help of linear matrix inequality theory and Lyapunov function, and taking full advantage of diffu-

sion in the systems, an algebraic criterion of delay-dependent stability is established for uncertain stochas-

tic time systems. The main results are illustrated by a numerical example.
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