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Abstract: Linear quadratic control of a class of continuous-time singular stochastic affine systems is in-
vestigated. After establishing some concepts of the stability for stochastic singular systems, the condition
of the stability is presented by means of a linear matrix inequality. Then, by utilizing Riccati equation ap-
proach, the existent conditions of optimal feedback control in finite horizon and infinite horizon are re-
spectively obtained by means of a generalized differential Riccati equation or a generalized algebraic Riccati
equation. And explicit expressions of the optimal feedback controls and optimal cost function are given.
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