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Abstract

In this paper, we present sufficient conditions for the Asymptotic stability in probability of a Mar-
kovian jump linear singular system (MJLSS) with partially known transition probabilities. To han-
dle this problem, a stochastic Lyapunov theorem on asymptotic stability in probability for the con-
sidered systems is provided. Also, we show that the original system has the same stability property
as its difference-algebraic form based on singular value decomposition. By utilizing the earlier re-
sults on previous literatures, a sufficient condition is obtained in terms of linear matrix inequalities.
Finally, relevant examples are presented in order to show the effectiveness of the proposed stability
analysis.
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