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Mean-Square Stability and Feedback Stabilization of
Linear delay Stochastic Systems

DENG Feiqi, FENG Zhaoshu and LIU Yongging
(Department of Automation, South China University of Technology's Guangzhou,510640.PRC)

Abstract: In this paper ,mean-square stability and feedback stabilization of delay stochastic systems of
Ito type are investigated. A new type stability theorem for delay stochastic systems of Tto type is estab-
lished ,then a sufficient criterion for mezin-square asymptotic stability of zero solutions of linear delay
stochastic systems is obtained by applying suitable Lyapunov functionals ,which is applicable for completely
retarded stochastic systems. A method of stabilization by retarded feedbacks for linear delay stochastic sys-
tems is propos.ed based on this criterion
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