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摘要(Abstract):  In this talk I want to introduce some results on the 

almost sure stability of regime-switching systems based on discrete-time 

observations of both continuous and discrete components. To realize this 

development, we establish an estimation of the exponential functional of 

Markov chains based on the spectral theory of linear operator. Also, 

through constructing suitable coupling process based on Skorokhod’s 

representation of jumping processes, we realize the control from up and 

below of the evolution of state-dependent switching process by two state-

independent Markov chains. At last, the stability of regime-switching 

processes under the perturbation of the transition rate matrices is 

investigated.  
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