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Abstract: The stabilization problem was studied for a class of Markov jump linear systems subject
to actuator saturation, whose transition rates are piecewise homogeneous. Firstly, by using
appropriate Lyapunov functional and ellipsoidal invariant set theory, the attraction domain of
system in mean square sense was estimated to get the sufficient conditions with constraints of linear
matrix inequalities for the closed-loop systems. Then, a convex optimization problem was solved
to get the maximum domain of attraction in mean square sense and the state feedback controller
gain. Finally, the effectiveness of the results was verified by a numerical example.
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