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Stability Analysis of Stochastic Multi-Agent Dynamic Systems. Preliminary report.

Many complex interacting systems can be modelled as stochastic multi-agent systems. The dynamics of these agents is

influenced both by deterministic as well as stochastic forces. We formulate dynamical equations that incorporate intra-

agent (species) and inter-agent interactions affected both by the internal as well as the external random perturbations.

We then utilize a Liapunov-like/energy function to investigate the stability of the steady-state of this multi-agent system.

Our study provides an insight into the interaction patterns of collective behavior in such multi-agent systems. (Received

September 26, 2005)
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