0oog http://www.cqvip.com

BBHEE2H
2006 44 A

EHERE A
Control Theory & Applications

Vol. 23 No.2
Apr. 2006

XMAE . 1000 - 8152(2006)02 - 0221 - 04
BEML A 3 BY3Z R 3 4> A #2 9 Lasalle E 38

%k, TR, By

(SRR BHABESTREA, WL R 430074)

HWE: FEYLAK Lasalle TEETRMAREOREHENEERIE TH AN 16 4K EMKKEES

kolmogorov-Centsov & SRS 1R, LA & Holder REREHT5 B IR T RBEHLH S BI5 B4 TR0
Lasalle 2 , i 5 Bl — Loy FR B0 BEMLRSE A B, AR S A0S IR 2 RIS T AR E 0. RS 8 T
— AN U A A SO R AT R

SR L RRAETE; Lasalle G7EE; 16 450

FES#S,; TPI13 MHkARINFG: A

Lasalle-type theorems for
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Abstract: The stochastic-type Lasalle theorem is an important tool for investigating the stability of stochastic
systems. This paper establishes the Lasalle-type theorems for general neutral stochastic functional differential equations

by using Ité formula, semi-martingale convergence theorem, kolmogorov-éentsov theorem and Holder inequality, etc.

From these theorems it follows many useful criteria on the stochastic stability. The results imply and generalize those

existing conclusions in references. In the end, an example is given for illustration.
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d(x(t) - G(x,)) = f(t,x,)dt + g(t,x,)dB(¢). 2 Lasalle FEE ( Lasalle theorem)
(1) FE 1 RHEEREV e C(R,x R*;R,),

FEt = 0 B IR A
{2(0): —T<0<0} =¢€ C'}O([—T,OJ;R").
X H

fiR,xC([-7,0];R") »R",

g:R.xC([-7,0];R") —R"™,

L 6G:C([~7,0];R") - E,
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LR, 7 f.e 5 C R TH EARK .
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| f(t,) | V1 g’(_t,go) I<e(1+[ 19(6) 1 do).

FFEEE € (0,1), ae W([-7,0];R,),f#
Ve C(L-7,01;R") A
|G(p)) -~ C(gy) |

K a(6) 1 9,(6) - 9,(8) | do, G(0) =0. (2)
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%tr[gT(t,qv)Vu(t,qv(O) - G(p))g(t,p)].
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x) e R, xR, H
u(l x1?) € V(t,x);

ii) g AR/, A lim [inf V(¢,2)] = .

LHERAEDSHWER— Mkerw = {x e R":
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(1) Wi x(e,€) W ,
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1 2 1 0 )
2_1‘5([(—)1%(0)(10) +§;5(I_T‘Pz(0)d0) =
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1 2 2 0 .3 (I
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2e” ‘%(cp?(O) +@2(0)) +
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