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Abstract : Actuator saturation problems are discussed for a class of bilinear stochastic discrete-time systems with

Markov jump parameters. The stochastic stability is respectively investigated by using general quadratic L yapunov

function and saturation-dependent L yapunov function. A set of mode dependent ellipsoid invariant sets are introduced

to construct the stochastic stability region. Two desgn methods of saturation controller are presented, which

dependent on the mode transtion rate matrix. All the results are provided in the form of linear matrix inequality.
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