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The Stability of Nonlinear Stochastic Delay Systems with Its Applications

SHEN Yi. LIAO Xjaoxin, XU Xiaodong and LI Guokuan
{ Department of Automatic Control Engineenng. Huazhong University of Science and Technology - Wuhan, 430074, P R Cluna !
Abstract. In the first pan of this paper we consider a family of nonhinear stochastic delay systems with uneertanties. For
such systerms, we establish sufficient criteria for the exponental stability in mean square and the almost sure exponential stabili-
ty. These critenia are independent of delay. In the secomd part, we apply these sufficient conditions o a class of stochastic delay
neural networks with uncertainties and obtain practical criteria to test exponential stability of these stochastic delay neural net-
works. Our resulis are generalizations of some recent ones reported in the literature. In final, a numerical example is given 1o il-

lustrate the effectiveness of the obtatned criteria.
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