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Abstract: Theproblem of guaranteed cost decentralized control for an interconnected bilinear stochastic discrete-tine
system w ith finiteM arkovian jump is investigated T he systen under consideration is subject to time-varying nom -
bounded parameter uncertainties and unknow n nonlinear interconnections anong subsysteans A sufficient condition
for solvability of the problem ispresented A n algorithm of the design of a guaranteed cost decentralized state feed-
back control lav is given by means of linear matrix inequality (LM 1) approach A smulation exanple isprovided to
illustrate the effectivenessof the developed results
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