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Abstract This paper dealed with the problem of finite-time stabilization for a class of stochastic
Markov jump systems with both actuator saturation and partly known transition probabilities.
Partly known transition probabilities covered completely known transition probabilities and
completely unknown transition probabilities as two special cases. Firstly by use of parameter-
dependent Lyapunov function and free-connection weighting matrices the problem of finite-time
stabilization of stochastic Markov jump systems with actuator saturation was analyzed and
sufficient conditions for finite-time stability were proposed. The procedure of solution for the non-
fragile finite-time state feedback controller and the maximum domain of attraction were built in the
form of linear matrix inequalities LMIs . Finally a numerical example about four modes with
Markov jump parameters was given to show the validity of the results.
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