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Asymptotic Stochastic Connective Stability in the Large of
Stochastic Large Scale Systems

FENG Zhaoshu and LIU Yongging
(Departinent of Automation, South Chma University of Technology » Guangzhou, 510641, PRC)
HU Xuanda
(Department of Mathematics, Nanjing University » Nanjing, 210008, PRC)

Abstract; In this paper, by analyzing the isolated subsystems and the interconnecting structure of the stochas-
tic large scale systems, and by introducing two interconnective matrices, the concept of asymptotic stochastic con-
nective stability in the large of stochastic large scale systems of non-Ito type is proposed and the sufficient condi-
tions are given. The stochastic noises of the stochastic large scalé systems considered in this paper obey the law of
large numbers. An example 1s given to illustrate the applicability of the obtained results.

Key words; stochastic l;n'ge scale systems; stability; lyapunov function; law of large numbers; stochastic
connective stability
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