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A system is said to have a delay when the rate of variation
in the system state depends on past states. Such a system is
called a time-delay system. Over the past several decades,
there has been extensive concern in time-delay systems in
the field of control theory and engineering. On one hand,
time delays are inherent in various engineering systems such
as long transmission lines in pneumatic systems, networked
control systems, nuclear reactors, rolling mills, hydraulic
systems, and manufacturing. On the other hand, it has been
recognized that time delay is often a source of generation of
oscillation, instability, or poor control performance of under-
lying control systems. Therefore, for time-delay systems, there
are many challenging issues, for example, stability analy-
sis, stabilization, H,, control, robust performance analysis,
model identification problem, and antidisturbance control,
that need to be solved.

This special issue contains twenty-one papers, of which
seven are related to stability analysis and stabilization of
different time-delay systems and four concern networked
control systems with time-delay. Six papers discuss antidis-
turbance problem and H-infinite robust control for various
time-delay systems. There is also a single paper focusing on
collaboration control for multiagent systems with sampling
delay. Another paper deals with online identification of
multivariable discrete time-delay systems. Finally, two papers
cover the switched models with state delays.

“Stability and L, gain analysis for positive 2D systems with
state delays in the Roesser model” by Z. Duan et al. concerns

the state-delay term described by the Roesser model and
shows the sufficient conditions of delay-dependent stability
for positive 2D systems. “New exponential stability conditions
of switched BAM neural networks with delays” by Y. Yang
constructs a new switching dependent Lyapunov-Krasovskii
function and solves the exponential stability problem for
a class of discrete-time switched BAM neural networks
with time delay, while “Stability analysis for delayed neural
networks: reciprocally convex approach” by H. Yu et al. inves-
tigates the global stability problem for a class of continuous
neural networks with time-varying delay by using recip-
rocally convex combination approaches. “Stability analysis
of a harvested prey-predator model with stage structure and
maturation delay” by C. Liu et al. proposes a harvested
prey-predator model to investigate the effects of density
dependent maturation delay and discusses the global stability
of positive equilibrium by utilizing an iterative technique. “P-
moment stability of stochastic differential delay systems with
impulsive jump and Markovian switching” by L. Gao gives a
novel P-moment stability criteria for stochastic differential
delay systems. “A simplified descriptor system approach to
delay-dependent stability and robust performance analysis
for discrete-time systems with time delays” by F. Xu and
D. Li reduces the conservatism of the existing results of
time-delay discrete-time systems by removing the redundant
matrix variables. “Directly solving special second order delay
differential equations using Runge-Kutta-Nystrom method” by
M. Mechee et al. studies a novel stability analysis method for



the second order delay differential equations based on the
designed Runge-Kutta-Nystrom algorithm.

“Robust fault tolerant control for a class of time-delay
systems with multiple disturbances” by S. Cao and J. Qiao
addresses a robust fault tolerant control approach for a class of
nonlinear systems with time-delay, actuator faults, and multi-
ple disturbances using a composite strategy consisting of dis-
turbance observer-based control and fault accommodation.
“Enhanced disturbance-observer-based control for a class of
time-delay system with uncertain sinusoidal disturbances” by
X. Wen provides a thorough study on disturbance-observer-
based control (DOBC) for a class of time-delay systems under
uncertain sinusoidal disturbances. “Composite disturbance
observer-based control and H, output tracking control for
discrete-time switched systems with time-varying delay” by H.
Sun and L. Hou concerns the problem of H_, output tracking
control for discrete-time switched systems with time-varying
delay and external disturbances. Furthermore, “Robust H,
control of uncertain T-S fuzzy time-delay system: a delay
decomposition approach” by C. Gong and C. Han concerns
with the problem of robust H, control of a class of uncertain
time-delay fuzzy systems by utilizing the instrumental idea
of delay decomposition. “A novel approach to H,., control
design for linear neutral time-delay systems” by H. Xia et
al. explores some delay-dependent sufficient conditions of
linear time-varying neutral systems by designing the state
feedback controller with H performance level. “H_ control
for flexible spacecraft with time-varying input delay” by R.
Zhang et al. provides an effective H,, control algorithm for
flexible spacecraft with time-varying control input delay and
obtains a more flexible result.

“Performance of networked control systems” by Y. Zhang
et al. designs an optimal controller for the new NCSs with
data packets dropout and minimizes the infinite performance
index at each sampling time. “Control for networked control
systems with time delays and packet dropouts” by Y. Wang et
al. explores the mean square exponential H_, performance
for NCSs with random delay and packet dropout. “Improving
the performance metric of wireless semsor networks with
clustering Markov chain model and multilevel fusion” by S.
Havedanloo and H. R. Karimi proposes a performance metric
evaluation of a distributed detection wireless sensor network
with respect to IEEE 802.15.4 standard and improves the
performance of network in terms of reliability, packet failure,
average delay, and power consumption. “Robust filtering for
networked stochastic systems subject to sensor nonlinearity” by
G. Wu et al. considers the effects of the sensor saturation,
output quantization, and network-induced delay in the net-
work environment and models the random delays as a linear
function of the stochastic variable described by a Bernoulli
random binary distribution.

“Collaboration control of fractional-order multiagent sys-
tems with sampling delay” by H.-Y. et al. Yang investigates
the novel collaboration control problems of continuous-time
networked fractional-order multiagent systems via sampled
control and sampling delay and many sufficient conditions for
reaching consensus with sampled data, and sampling delay
can be obtained. “Online identification of multivariable dis-
crete time delay systems using a cursive least square algorithm”

Mathematical Problems in Engineering

by S. Bedoui identifies the time delays and the parameters of
linear discrete-time delay multivariable systems by using the
least square approach. Moreover, “Robust reliable control of
uncertain discrete impulsive switched systems with state delays”
by X. Li et al. presents the problem of robust reliable control
for a class of uncertain discrete impulsive switched systems
with state delays and actuator failures. “Sliding mode control
based on observer for a class of state-delayed switched systems
with uncertain perturbation” by Z. He et al. proposes a state
observer-based sliding mode control design methodology for
a class of continuous-time state-delayed switched systems
with unmeasurable states and nonlinear uncertainties.

It is noted that both the stability analyze method and
the H,, control for complex time-delay systems have always
been hot issues in the field of control theory for the last
20 years. Recently, networked control systems (NCSs) have
been extensively investigated due to its broad applications
in engineering, in which the phenomenon of networked-
induced communication time-delay has received more and
more research interests. It is well known that external dis-
turbances originating from various sources exist in almost
all controlled systems accompanied by increasingly large-
scale and complicated industrial processes. Thus, the research
of antidisturbance control and disturbance attenuation per-
formance for complex time-delay systems is a challenging
problem. On the other hand, the performance analyze for
switched systems with time-delay has also have received
considerable attention because of their applicability and
significance in various areas. In summary, almost all papers
in this special issue concern those recent focus and some new
developments emerged in the time-delay systems. Moreover,
many practical applications can also be found in this special
issue, such as truck trailer systems, flexible spacecraft, A4D
aircraft, and NCSs.

Of course, the selected topics and papers are not a
comprehensive representation of the area of this special
issue. Nonetheless, they represent the rich and many faceted
knowledge that we have the pleasure of sharing with the
readers.
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This paper addresses the problem of simultaneous identification of linear discrete time delay multivariable systems. This problem
involves both the estimation of the time delays and the dynamic parameters matrices. In fact, we suggest a new formulation of this
problem allowing defining the time delay and the dynamic parameters in the same estimated vector and building the corresponding
observation vector. Then, we use this formulation to propose a new method to identify the time delays and the parameters of
these systems using the least square approach. Convergence conditions and statistics properties of the proposed method are also
developed. Simulation results are presented to illustrate the performance of the proposed method. An application of the developed
approach to compact disc player arm is also suggested in order to validate simulation results.

1. Introduction

Time delay system identification has received great attention
in the last years since time delay is a physical phenomenon
which arises in most control loops industrial systems [1, 2].
Several reasons cause the presence of time delay in control
loops. In fact, it may be an inherent feature of the system such
as processes of transport (mass, energy, and information),
higher order processes, and accumulation of time lags in
several systems that are connected in series. It may also be
introduced by the devices of control loops, such as response
times of sensors and actuators, computation time of control
laws, and information transmission time in networks. This
delay can be neglected if its value is too small for the system
time constants. Otherwise, it cannot be neglected, and the
dynamic representation of the system must be described by
a time delay model. This model is, generally, constructed
using the identification approach which allows building a
mathematical model from input-output data.

The identification of time delay systems is known to
be a challenging identification problem because it involves
both the estimation of dynamic parameters and time delay.
Numerous methods have been proposed in the literature for
the identification of time delay systems [3-15].

Among these methods, the graphical approach has been
the most popular since it represents the first method pro-
posed in the literature for the identification of continuous
time delay systems [16]. Moreover, it is frequently used to
compute the parameters of PID controllers for industrial
processes. It consists in determining the time delay and the
dynamic parameters of the system from its step response.
The main advantage of this approach lies in the simplic-
ity of its implementation. However, it produces inaccurate
results because it is very sensitive to measurement noises.
Another popular approach is proposed in [9]. It is based on
the approximation of the time delay by a rational transfer
function using classical approximations such as Pade or
Laguerre. This method can insure very satisfactory results
in the case of linear systems with constant time delays and
lower order. However, its performance degrades rapidly in
the case of higher order systems or important time delays.
Moreover, it raises the computational complexity because
it increases the number of parameters to be estimated.
The parametrisation approach can be considered as one of
the interesting methods because it is based on theoretical
concepts of discrete time systems [17]. It consists, firstly,
in inserting a known time delay in the numerator of the
discrete time model, secondly, in estimating the dynamic



parameters of the system using a recursive algorithm, and,
finally, in deducing the time delay from zero coefficients of
the numerator. In practice, it is difficult or rather impossible
to have zero coefficients from experimental data. Indeed,
we must set a threshold, which is a delicate task, mainly
in the case of a noisy output. The method developed in
[3] consists, It consists, firstly, in using the recursive least
square approach to identify the parameters assuming that
the time delay is known, and secondly, in estimating the
time delay, taking into account the results of the first step.
The time delay may be identified either by maximizing
the correlation function or by minimizing the quadratic
error. This method assumes that the domain range of the
time delay is a priori known. We also mention the method
presented in [18]. It allows the identification of the time delay
and the system parameters using the Levenberg-Marquaydt
optimization approach to minimize the prediction error. An
online identification algorithm for continuous-time single-
input single-output (SISO) linear time delay systems with
uncertain time invariant parameters is developed in [10]. It
consists in constructing a sliding mode-based observer of an
underlying system with uncertain parameters. This observer
is then used to design an adaptive identifier of system
parameters. A linear filtering method is introduced in [19] for
simultaneous parameter and time delay estimation of transfer
function models. This method estimates the time delay along
other model using an iterative way through simple linear
regression. Another method that identifies the time delay and
the system parameters is presented in [20] which is based
on the correlation technique. The method developed in [21]
allows the identification of time delay and the parameters
of a system operating in the presence of colored noise.
This method is based on correlation analysis. The method
developed in [12, 22] allows the identification of time delay
and the parameters. It minimizes the error between the
process output and the process predictive model output,
and then the variable time delay parameter is identified. In
our previous work, we have proposed two methods for the
simultaneous identification of the time delay and dynamic
parameters of monovariable time delay discrete systems.
The first method is based on the least square approach [23,
24]. The second method consists in minimizing a quadratic
criterion using the gradient approach [25].

Most of these approaches deal with the problem of the
identification of single-input single-output (SISO) time delay
systems. However, the problem of multi-input multioutput
(MIMO) time delay systems is one of the most difficult
problems that represents an area of research where few
efforts have been devoted in the past. The use of time delay
approximation is extended to the MIMO case [26]. In fact,
the authors deal with the problem of the identification of
time delay processes using an overparameterization method.
In [27], a method is developed for time delay estimation
in the frequency domain of MIMO systems based on the
combination of continuous wavelet transform (CWT) and
cross-correlation. During the estimation, cross-correlation
computations are carried out between the CWT coefficients
of the input and the output data. The authors of [28] have
proposed a simple method based on the combination of two

Mathematical Problems in Engineering

well-known approaches: time delay estimation from impulse
response and subspace identification.

In this paper, we propose an alternative approach for
the problem of simultaneous identification of linear discrete
time delay multivariable systems. Indeed, we develop a new
formulation of the problem allowing to define the time delay
and the dynamic parameters in the same estimated vector
and to build the corresponding observation vector. Then, we
use this formulation to propose a new method to identify the
time delays and the parameters of these systems using the
least square approach. Convergence conditions and statistics
properties of the proposed method are also developed. Sim-
ulation and experimental examples are presented to illustrate
the effectiveness of the proposed methods and to compare
their performance in terms of convergence and speed. Our
approach presents several interesting properties which can be
summarized as follows.

(i) The simultaneous identification of the time delays and
parameters matrices is achieved by a new formulation
of the parameters matrices.

(ii) No a priori knowledge of the time delay is required. In
fact, most of the publications assume the knowledge
of the time delay variation range or the initial condi-
tion.

(iii) The consistency of recursive least square methods
has received much attention in the identification
literature. In this paper, the proof of the consistency
of the estimates is established.

(iv) It can be used to deal with control adaptive purposes.

This paper is organized as follows. Section 2 presents
the model and its assumptions. In Section 3, we propose
an extended least square algorithm for simultaneous online
identification of unknown time delays and parameters of
multivariable discrete time delay systems. Moreover, we
develop the convergence properties of the estimates in order
to show that the obtained estimates are unbiased. Simulation
results and experimental test are provided in the last section.

2. Problem Statement

In this paper, we address the problem of identification of
square linear multivariable delay system with p inputs and
p ARX model:

A(g )Y () =B(q )UKk +V (k) )

where Y(k) = [yl(k),...,yp(k)]T and U(k) = [U,(k -
d),... ,Up(k - dp)]T are the outputs and the delayed inputs
of the system at time k and V' (k) = [V,(k),..., Vp(k)]T is a
vector of independent random variables sequences. Let {D =
diagld,,...,d,]/d; € N, i = 1,..., p} be the time delay
diagonal matrix, also called the interactive matrix, and A(g™")
and B(q') two polynomial matrices in the unit backward
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shift operator g '(i.e., g 'y,(k) = y;(k = 1), i = 1,...,p),
defined by

Algl)=L,+A g +-+A,q™,
re(ln,],

dim A, = (p, p),
B (q_l) =Bg 4+ B,q ™,

2)

dimB, = (p,p), re[ln].

The delayed inputs U(k) can be expressed as
U (k) = QU (k), 3)

where Q) is a diagonal matrix defined as

: .0
0 e 0 q_dP

The following assumptions are made.

(A1) The two polynomial matrices A(q_l) and B(q_l) have
no common left factor.

(A2) The orders n, and ny, of the model are known.
(A3) The input sequences {U = [U,(k - dl),...,Up(k -
dp)]T} are independent of V(k), mutually indepen-

dent and identically distributed with E[U (k)] = 0 and
E[U(k)U(k)T] = I, and are persistently exciting (PE).

(A4) The disturbance V(k) = [Vi(k),..., Vp(k)]T is
sequences of independent, identically distributed ran-
dom variables with zero mean and finite variance X =
{af, ... ,0}2,}.

(A5) The inputs, the outputs, and the noises are causal; that
is, U(k) = [0], Y (k) = [0], and V(k) = [0] for k < 0.

Problem Statement. The goal is to develop a recursive algo-
rithm to estimate, simultaneously, the time delay matrix
D and the matrices {A;(k), B;(k)} using the input/output
measurement data {U(k), Y (k)}.

In the following, we present three necessary definitions.

Definition 1. Operator round (d) is defined by

i , if d. — i ) =0.
mund(a)= {0 iy cs ©
where int (d) denotes the integer part of d;, i =1,..., p.
Definition 2. Operator d(-) is defined by
d; () =round(d; (")), i=1,...,p. (6)

3
Definition 3. Operator D(-) is defined by
d, 0 0
~ 0d, -
DO=( ~ 7 . (7)
)
0 0 dp

3. The Proposed Approach

In this section, an extended least square algorithm for simul-
taneous online identification of time delays and parameter
matrices is developed.

Equation (1) can be rewritten as

Y (k) =0"p (kD) +V (k), (8)

where O is the parameter matrix and ¢(k, D) is the observa-
tion vector defined as

@ =[A,A,...,A,.B,B,,....B, ],

> Pny,

@k,D)=[-Y (k-1),-Y" (k=2),....,-Y" (k-n,),

U” (k- 1),...,gT(k—nb)]T.
©)

On the other hand, the estimated output is described by
the following relation:

Y(k)=0"¢(k,D), (10)

where ® and D = diag[d,,...,d, »] represent, respectively,
the estimated parameter matrix and the estimated time delay
matrix.

Let us consider the prediction error Y (k) given by

Y(k)=Y (k)-©"¢(k,D). (1)

Since parameter matrix © does not contain the unknown
time delays D, then consequently it is not directly applicable
to achieve our objective which is the simultaneous identifi-
cation of the time delays and the parameter matrices of the
multivariable discrete time delay systems (1).

To overcome this problem, we suggest considering the
time delay matrix in parameter matrices ® to be estimated.
Indeed, the new matrix, called generalized matrix, is given by

®L =[0e,D]. (12)

Moreover, we propose the use of the negative gradient of
the error to obtain an appropriate observation vector which
is given by

= oY
[0} (k, ®G) = —@. (13)



4
Then,
_ — oY1*r
CD(k,(’DG)= [q)T(k,D),—a—ﬁ] >
v 1"
N TR
@ (k8) - [go (k,D),aB] , (1)

1 T
o (k80) - [q)T (.5), 250" k-0 50
i=1

The use of the approximation of Ln(q) = 1 — g (see the
appendix) leads to

T

(15)

o (k,8) = ¢T(k,5),—§AUT(k—i)]§,-ﬁ :
i=1

where AU (k) = U(k) —U(k - 1).
Replacing ¢”(k,D) by its expression, we obtain the
generalized observation vector:

YT (k-1)

YT (k-n,)
rayazl
o(keg)=| kY (16)
auT (k- n,)

p
- AU" (k- i) B,Q)

i=1

An estimation @ of @ is denoted by the minimization
of the following criterion:
k

J (k,®g) = %ZY(:‘)Z. 17)

i=0
Then, the partial derivative of the criterion with respect to the
generalized matrix is

o] oY ()
i=0 a@c

00,

k
Y(@)=-)®(i,05)Y(@). (18)
i=0
So
J &= N AT (=
— = —Zd) (1, @G) [Y (-0 ¢ (1, D)] . 19)
0; %
Let us consider

y=-Y DAU" (i - j) B,Q. (20)
=1
Adding and subtracting from (19) the term v, given by (20),
we have

k
I Yo (i,86) [Y () - @' (,05) O + v
005 i=0
(21)
k
==Y 0(i,05) [Y () +y - ©" (i,05) O] -

i=0
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Canceling the partial derivative of the criterion, we obtain

-1

k k
O (k)= | Y0 (,05) 0" (,05) | Y @(i,05)
i=0 i=0 (22)
x[Y () +vy].
Let,
k
R(k) = Y@ (i,05) @' (i,0). (23)

i=0

Based on assumption A3 which ensures that matrix R(k) is
invertible [29], (22) can be rewritten as

k
O (k) = R(k)"' Y @ (i,06) [Y (i) +y]. (24)
i=0
It follows that

k-1

O (k) = R(k)™ (Zcb (.06) [Y () + y]
i=0 (25)

+<I>(k,@G) [Y (k) +v] )

Using (22), we have
O (k) = R(k)"' (R(k-1) O (k- 1)
+® (k,8) [Y (k) +v])
= R(k)"" (R (k) O (k- 1) (26)
-0 (k,0g) @' (k,®g) O (k- 1)
+ @ (k0g) [Y (k) +y]).

So

O (k) =05 (k—1) + R(k) @ (k, O)
(27)
x (-0 (k,0g) Og (k= 1) + [Y (k) +y]).

It follows from (27) that

O (k) = O (k— 1) + R(k) '@ (k, ©)
(28)
x (Y (k) - ©"¢(k,D)).

Thus,
O (k) =05 (k—1) + P (k) @ (k,8¢) Y (k), (29)

k -1

P(k)=|Y o (i,8;) 0" (i,0)

i=0

-1

=[R(k-1)+®(k0g) 0" (k,O)]
(30)
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Using the matrix inversion lemma given by [29],
[B+cD"] " =B -B'cD'B[1+D"BC]”. ()

Let B = R(k — 1), C = ®(k, ), and D = ®(k, Og;)", and
then we have

P(k)=P(k-1)-

1+@T (k, @G) P(k-1)® (k) @G)
(32)

The previous approach can be summarized by Algorithm 1.

4. Convergence Properties

4.1. Consistency. For the system in (1), assume that (A3) and
(A4) hold. Then for any ¢ > 1, the parameter estimation error,

@G — O, associated with the LS algorithm in (29) and (30)
satisfies

[Lnr (k)] )

Amin [P71 (k)] (33)

[oc-ed - o

where (k) is the trace of the covariance matrix P~ (k) and
Amin Tepresents the minimum eigenvalues of P~ (k).

Proof. Define the parameter estimation error vector:
O = 05 - 0. (34)
Using (27) and (11) we have
Qg (k) = Og (k- 1) + PO (k, ©)
X [@T k-1 (k, 5)
(35)
+V(k)- 0" (k-1)¢(k,D)]
=8 (k— 1)+ PO (k,05) [p (k) + V (k)]
where
p(k)=0"(k-1)¢(k,D)-0" (k-1)¢(k,D). (36)

Equation (35) can be rewritten as (see the appendix)

0 (k) = O (k- 1) + PO (k,O¢) [-Y (k) - & (k) + V (k)]
(37)
where
nb
E(k)= B (Q-Q)U" (k-i)
i=1
nb

+ (DB, - DB;) QAU (k - i), 9

i=1

Y (k) = 8 (k- 1)@ (k,85).

P(k-1)®(k,05)®" (k,Og)P(k—1)

Let us define now a nonnegative definite function:
S(k) =B (k) P~ (k) O (k). (39)
Replacing @g(k) by its expression, we obtain
S(k) = [0g(k—1) + P (k)@ (k. ®g)
— T
x (=Y (k) - &€ (k) + V (k)] P (k)
(40)
x [0 (k=1) + P (k)@ (k,®g)

x (<Y (k) - E(k) +V (K))].
So
S(k) = @g (k-1) P (k) B (k- 1)
+20 (k- 1) (k&)
x [-Y (k) = & (k) + V (k)]
(41)
+@" (k,©g) P (k) @ (k, ©)
x [-Y (k) = & (k) + V (k)]
x [-¥ (k) - £ +V ()]
Substituting PY(k) by (30), we get
S(k) =8¢ (k—1) [P (k-1)
+0 (k,05) @ (k. 85)]
x 8 (k—1) + 28 (k- 1) @ (k,85)
x [-Y (k) - E(k) + V (0] (42)
+@" (k,0g) P (k) @ (k, O)
< [-Y (k) - £ (k) + V (k)]

T

x [-Y (k) - E(k) + V (0]
Then,
Sk)=S(k-1)+Y (k) Y(k)"
—2Y (R Y (k)" -2Y (k) E" (k)
+2Y () V' (k) + @ (k,©g) P (k) ®
x (k,©g)Y (k)Y (k)"
. o (43)
-20" (k,8¢) P (k) @ (k,04)Y (k)
x (~E (k) +V (k)" + " (k,©g)
x P (k)@ (k, ©5) (£ (k) E(R)" +V (k) V (k)"

—26 (k) V' (K)).
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method:

Step 1. Data acquisition {U(k), Y (k)} and initialization:
set O, = O, and P = BI where B is a scalar and
I is the identity matrix of size
(p, p(n, +ny +n.+ 1)) and k = 0,

Step 2. Increment k and construct the observation vector
¢(k, D), the generalized observation vector
" (k, ©5) using (9) and (16),

Step 3. Estimate @, using the developed identification

Y(k) = Y(k) - " (k - 1)g(k, D)
P(k) = P(k - 1)
O4(k) = Ok — 1) + P(k)D(k, B) Y (k)

Step 4. Return to Step 2 until k = N where N is the
number of input/output data.

_ P(k= 1)@k, ©5)®" (k, ©)P(k — 1)
1+ ®T(k, )Pk — )D(k, Op)

It follows from (43) that

Sk)y=S(k-1)
- [1-0" (k&) P (k) @ (k)]
xY ()Y (k)" + 0" (k8)
x P (k) ® (k, 86) V (k) V(k)"
+2[1-0" (k,8g) P (k)@ (k,O)]
xY (k) V" (k) -2
x [1- 0" (k&) P (k) @ (k,O5)]
xY (k)&" (k) + ©" (k. B) P (k) @
x (k, ) & (k) E(k)"
— 207 (k,8) P (k) ®

x (k,0g)E (k) V" (k).
We have

2[1-0" (k85) P (0) @ (K, B)]
xY (k) &" (k)

= [1-0" (k8) P(R) © (k. O)]
x Y (k) Y (k)"
+[1-@" (k,©g) P (k)@ (k,6;)]

x & (k) E(k)"

ALGORITHM 1

- [1- 0" (k,86) P (k) © (k. O)]

x (Y (k) + £ () (Y () + £ ()",

(45)
and the use of the relation
1-0" (k,®g) P (k) @ (k, O)
L (46)
=[1+ 0" (k,6g)P(k-1)®(k85)] >0
(44
leads to
Sk)<S(k-1)+ 0" (k,0g) P (k) @
x (k,0g) V (k) V(K)" +2
x[1-0" (k,8g) P (k)@ (k,O)] (47)

xY (k) VT (k) +& (k) E(k)"

—20" (k,8¢) P (k)@ (k,0g)E (k) VT (k).

Since Y (k), ®” (k, ©5)P(k)D(k, B), £(k), and S(k—1) are
uncorrelated with V(k), taking the conditional expectation
on both sides of (47) and using (A3) and (A4), we obtain

E[S(k)] <S(k-1)+20" (k,8g) P (k)@ (k,®g) = + B.
(48)

Define

S (k)

Wk = ——2
*) [Ln |[P7! (k)|]

(49)
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Since [Ln|P! (k)l]c is nondecreasing, we have
Sk-1)
EW (k)] < ————

(W (k)] [T [P (0]
20" (k,8) P (k) @ (k,©)

[Ln|P~! (k)|]°

+ —ﬁ -

[Ln [P~ (k)] (50)

<SW(k-1)

+

207 (k,8g) P (k) @ (k, 8)
[La [P 0|

B
i [Ln|P~! (k)]

Using this property fol(CDT(i, Og)P(i)®(i, ©g)/[Ln|
PYH[) < oo (the proof in the same way as the proof of
Lemma 1in [30]), we can see that the sum of the right-hand
second term of equation (50) for k from 1 to co is finite.
Applying the martingale convergence theorem [30] to the
previous inequality, we conclude that W (k) converges a.s. to
a finite random variable, say W,; that is,

S (k)
[Ln|P~! (k)|]°

W (k) = — W, <00 (51)

is equivalent to
S(k) =0 ([La|P™ W)[]). (52)
From the definition of V(k), we obtain

6] < @G(k) P ()Ogk) Sk

(53)

WPTTR] T A [P R]
Now, let us deﬁne the matrix trace
r(k)=tr [P (k)]. (54)
It follows that:
[Pt ()| <" (k)
r (k) < A [P (), (55)
Ln|P™" (k)| = O (Ln7 (k) = O (Ln A, [P (K)]).
We obtain, finally,
5 ol of ol el
[8s-eq] =0 ( Ammin [P ()]
B [Lnr(k)]°
-© ( X [P (0) ) 36
_of PP ®IY
- mm IP ! (k)|
O

4.2. Lemma. For the estimate (22) with the assumption (A4),
the following proprieties hold.

(P1) @ is an unbiased estimate of O.

(P2) The covariance matrix of @ is given by

E[(85-06) (86 - 05)']

) -1 (57)
- <Z(D(i, Og) (i, @G)T> 3,
i=0
where
o; 0 0
0 2
s - % (58)
e 0
2

Proof. If we replace (8) in (22), we have

-1

Y0 (:,00) 0" (i, 0)

i=0

(59)
k
x Y0 (1,00) [0¢ (i, D)+ V (i) +y].
i=0
Then,

-1

k
Y 0, 0,) " (i, 0)

i=0

k
X Z@ (,05) [0"¢ (i, D) + v
i=0 (60)

-1

k
Y 0, 05) " (1, O)

i=0

k
x Y0 (1,00) V (i).
i=0

So

k -1
Y@ (i,05) 0" (i, @G)]
i=0

E[®g] = ®G+E<

(61)
k
xZCD (i,05)V (i)) )
i=0

Since V(i) is uncorrelated with the elements of ®(i, ©) (13),
then

E[8;] =05 (62)

which proves (P1).



Consider the first-order Taylor series expansion around
the real matrix of @:

o (k®c) 3] (k) 3] (kOc) (

— Og-0g). (63
00, 00, ooy V¢ o) (3

Since 9] (k, ©5)/00 = 0, it derives from (63) that

(66 -0) (86 - 0c)"

_ [azj(k,G)G)]_

207,

197 (k, ©,)
20, (64)

T 2 -19T
Y (k,©¢) 0°] (k, 0;)
00 00, '
The second partial derivative of the criterion with respect
to the generalized matrix is

3] (k. Og) _ i (Y " PY ()  0Y ()
902

76, 90 cD( @G)>. (65)

i=0

So

2 k 2
3 efgz% Z(Y()a Y (i)

+®(1,05) d" (i, @G)) :

(66)

i=0

The use of the small residual algorithms [31] leads to neglect
the following term, then:

o’Y @
ZY< ) o, (67)

Hence, an approach of *J(k, 0s)/ BG)é is obtained:

77 (k, k
] a(®2®G) =Y (@ (1,05) @ (,0g)).  (68)
G

i=0

Applying the mean value of (0J(k,®;)/00s;)(0](k,®g)/
00,"), we get:

3] (k,®¢) ] (k,©5) "

00, 00,
. (69)
= Y0 (i,05) ©(i,05) E(Y () Y()").
i=0
So
3 (k,05) 3] (k,©5)" ] &
D (i,0,) ©(i,0,)" .
90, 90, 1;’ (,8g) (i, G)
(70)
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Then, we have

E[(85-0) (8- 0c) ]

(=) ]]

(71)

(ilz) Zcp i,0,) 0(1,0,)'s
a@)G i=0

Finally, we obtain

E[(86-0) (85 -0c) ]

X -1 (72)
= (an (i,0.) ©(i, @G)T> )

i=0
which proves (P2). ]

5. Results

We now present a simulation example and an experimental
validation to illustrate the performance of the proposed
approach for the simultaneous identification of time delays
and parameter matrices of square multivariable systems.

5.1 Simulation Example. The objective of the simulation is to
compare the efficiency of the proposed method (DRLS) with
that of the classic recursive least square approach (RLS) [29]
which assumes that the delays are a priori known. In fact, we
consider the following cases.

Case 1. The output is noise-free and the RLS method uses the
true time delays.

Case 2. 'The output is noise free and the RLS method uses the
misestimated time delays.

Case 3. The output is contaminated by additive noise and the
RLS method uses the true time delays.

We consider a square linear multivariable discrete time
delay system with two inputs and two outputs described by
the following equation [32]:

Alg)Y (k) =B(qg ) U+V(k), (73)
where the delayed inputs and the outputs are defined, respec-

tively, by U(k) = (1(-7) ) and Y (k) = (215)-

The two polynomials matrices A(q_l) and B(q_l) are

given by
Sy _ (1 0), (09048 0 \
A(q )‘<0 1>+< 0 0.9048>q :

B(g") - 0.09516 0.03807\ _;
9 ~0.0297 0.0475

The time delay matrix D is given by

D- <(3) ?) (75)
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FIGURE 1: Evolution of the true (-) and the estimated (- -) delays: Case 1.

0
-0.5 L
0 500 1000
k
(a)
1 L 4
0.5 E
‘1
‘\
‘\
!
l
0
-0.5 :
0 500 1000
k
—— True
DRLS
--- RLS
(c)

1.5
1
0.5 B
o L ; ; ; ;
0 200 400 600 800 1000
k
DRLS
—— True
(b)
1 L
0.5
|
h
|
:i
of
-0.5 .
0 500 1000
k
(b)
1
=
1
1
y
[
0.5 : i
i
I
I
I:
0 4
-0.5 -
0 500 1000
k
—— True
DRLS
--- RLS
(d)

FIGURE 2: Evolution of the true and the estimated parameters: A;: Case 1.

5.11 Case 1. The proposed approach (DLSR) and the RLS
algorithm are applied to estimate time delays and parameter
matrices. The estimation starts with zero initial conditions.
The obtained results are illustrated in Table 1 and Figures 1, 2,

and 3.

Figures 1-3 show the evolution of the estimated and the

true parameter matrices.

A validation of the obtained model is presented in Figures
4 and 5 which show that the estimated outputs track fast and

accurately the true outputs.
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0.02 :
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0
: -0.02 :
0 500 1000 0 500 1000
k k
—— True — True
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(0) (d)
FIGURE 3: Evolution of the true and the estimated parameters: B;: Case 1.
TABLE 1: Simulation results: Case 1. TABLE 2: Simulation results: Case 2.
True Developed RLS RLS True Developed RLS RLS
A 0.9048 0 0.9 -0.0022 0.9048 —0.0000 A 0.9048 0 0.9 -0.0022 0.5829 -0.2376
1 1
0 0.9048 —-0.0043 0.9021 —-0.0000 0.9048 0 0.9048 -0.0043 0.9021 -0.1288 -0.1288
B 0.09516 0.03807 0.0947 0.0378 0.0952 0.0381 B 0.09516 0.03807 0.0947 0.0378 0.0692 0.0277
1 1
—-0.02974 0.04758 —-0.0297 0.0475 —-0.0297 0.0476 -0.02974 0.04758  -0.0297 0.0475 0.0277 0.0463
D 30 30 Known D 30 30 20
01 01 01 01 01

5.1.2. Case 2. We apply the proposed approach (DLSR) and
the RLS algorithm to estimate time delays and parameter
matrices. The RLS algorithm uses misestimated time delays
(29). The obtained results are illustrated in Table 2 and
Figures 6 and 7.

Figures 6 and 7 show the evolution of the estimated and
the true parameter matrices.

5.1.3. Case 3. The system’s output is corrupted by additive
zero mean white noises V (k) = [v, (k), v,(k)] with variances
0, =0.0737, 0, =0.086.

The result of the simulation is given in Table 3.

Figures 8, 9, and 10 show the evolution of the estimated
and the true parameter matrices.
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0.5 T T T T
0.4 | | | |
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FIGURE 4: The evolution of the true and the estimated outputs y; (k):
Case 1.

0.5 T T T T
0.4 r

-0.4

20 40 60 80 100
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FIGURE 5: The evolution of the true and the estimated outputs y, (k):
Case L.

TABLE 3: Simulation results: Case 3.

True Developed RLS RLS
A, 0.9048 0 0.8949 -0.0084  0.9032 —-0.0016
0 0.9048 -0.0084 0.9 0.0003 0.951
B, 0.09516 0.03807 0.0941 0.073 0.0952 0.0381
—-0.02974 0.04758 —-0.0303 0.0476 —-0.0297 0.0476
D 30 30 Known
01 01

A validation of the obtained model is presented in Figures
11 and 12 which show that the estimated outputs track fast and
accurately the true outputs.

1

5.1.4. Observations. Based on Tables 1-3 and Figures 1-12, we
observe that

(i) the RLS method gives the better performance when
the true time delays are used. However, it poorly
performs for misestimated delays;

(ii) the proposed approach converges to the true delays
with acceptable speed for the considered cases.

5.2. Experiment Example. The experimental data from a
mechanical construction of a CD player arm is considered.
The system has two inputs that are forces of the mechanical
actuators (U) and two outputs that are related to the tracking
accuracy of the arm (Y).

The data set contains 2048 sample points out of which
1000 were used for the identification procedure and the
rest to validate the identified models. The input/output
identification signals [33] are given in Figures 13 and 14.

The system is described by the following equation:

A(g")Y k) =B(q")U k) +V (), (76)

where Y(k) and U(k) are the output and the delayed input of

the system at time k, p = 2 and the orders of A(g"), B(q"")
aren, = n, = 2.

The estimation starts with zero initial values for the
parameter and the time delay matrices. Applying the pro-
posed algorithm, we obtain

1y (1 0\, (-0.9464 —0.6600\ i
A(q )‘<0 1>+<—O.1263 —0.5278>q
0.0809 0.5506) _,
~0.1066 0.2243)9 >
(77)

Bg) - ~1.4839 1.0274\
9 0.2900 —1.1819

1.2452 -0.7638\ _»
—-0.1866 0.8853

The estimated time delay matrix is

—~ 00
D=<0 2). (78)

Another data set is used for the validation test which is
illustrated by Figures 15 and 16.

We can see clearly that the estimated output tracks fast
and accurately the true output.

6. Conclusions

In this paper, we have addressed the problem of identification
of linear discrete time delay multivariable systems. In fact,
we have proposed a novel approach for the simultaneous
identification of the unknown time delays and the parameter
matrices of these systems. The proposed approach consists in
constructing a linear-parameter formulation that is used to
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FIGURE 6: Evolution of the true and the estimated parameters: A;: Case 2.

estimate the time delays and the polynomial matrices using
recursive least square algorithm. The obtained estimates were
shown to be unbiased, and an expression for their covariance
matrix was given. Numerical simulation and experimental
test are presented to demonstrate the performance of the
proposed approach.

Appendix
A. Approximation of Ln(q)
Let us consider the shift operator and the backward difference

given, respectively, by

qu(k) =u(k+1), (A1)

Au(k) =u(k) —uk-1). (A.2)

So

Au(k)=(1-q")u(k). (A3)

We can infer the identity between the shift operator and the
backward difference [34], and then

A=1-q". (A4)
It is equivalent to
g'=1-A (A5)
Applying the logarithm function of both sides of (A.1), we get
Ln(q) = -Ln(1-A). (A.6)
Using the series expansion of Ln(1 — x), we have
Ln(q):A+%A2+§A3+--~. (A7)
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Finally, we use a first-order approximation of the shift It is equivalent to
operator given by
e—c?l Ln(q) 0 0
Ln (q) =A=1- q_l. (AS) @ _ i 0 eidan(q) (B 2)
oD oD 0 '
. /oD 0 0 e %@
B. Expression of 0Q2/0D
The partial derivative of O with respect to the estimated time ~ Equation (B.2) can be rewritten as
delay matrix is given by
9% _ 9 Duta), (B3)
g oD oD
qg™ 0 0
20 Py -d, We then obtain
=== 0 4 (B.D)
oD oD . 0 aﬁ ae—ﬁLn(q) .
0 0 o — =-Ln(q) —— =-Ln(q) Q. (B.4)
4 oD oD
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Using the approximation Ln(g) = (1 - q_l), we get the
partial derivative of ) with respect to the estimated time delay

matrix:

o0

oD

=~ —(1 —q_l)ﬁ.

(B.5)

C. Expression of p(k)
We have

p(k)=0"(k-1)¢(k,D)-0"¢ (kD).

(C1

In the same way as before (see the equations (22) and (21)),
the estimated generalized vector parameters ©; and the



Mathematical Problems in Engineering

15

e R

-0.1 :
0 500 1000
k
(b)
0.06 T
s
0 L
0 500 1000
k
—— True
<<<<<< DRLS
--- RLS
(d)

F1GURE 10: Evolution of the true and the estimated parameters: B;: Case 3.

01— ,
O
L
I
(I8
£
I
i
I

0.05 1

0 ;
0 500 1000
k
(a)

0.06 T
]

i :

004 [P ovune t o
0 i

-0.02 ;

0 500 1000
k
—— True
<<<<<< DRLS
--- RLS
()

0.5 - - - -

0 F

03 - 4o -)s" - S . * E

*  Estimated output
—— True output

FIGURE 11: The evolution of the true and the estimated outputs y; (k):
Case 3.

0.5 T T T T

72(k)

*  Estimated output
—— True output

FIGURE 12: The evolution of the true and the estimated outputs y, (k):
Case 3.



16

uy (k)

0 200 600 800

Mathematical Problems in Engineering

uy (k)

0 200 400 600 800
k

()

FIGURE 13: Evolution of input identification signals of CD arm.

}’1(k)

¥2(k)

-2 L L L L — L L L L
0 200 400 600 800 1000 0 200 400 600 800 1000
k k
(a) ®)
FIGURE 14: Evolution of output identification signals of CD arm.
1.5
1t j !
j 1r o o I
! o \ i
" : i i . [ )
05 F-n-k - ) - - | fi [
. ) ‘ 0.5t S A [Y T SEBCTY L ¥
,1‘ | I," nl.llll"ll L ’ ,\lh B . [ b . in
) H i i ) W ] i W
o o A | i | i 0 H -
] NN L ‘ N 14 f i 5 ‘ '
h I I ! i [\ f
sl e Lo -0.5 I S SN R R B
’ i v N I '
! '
—1F 4 4
-1 : : ; ; !
0 200 400 600 800 1000 s , , , ;
k “o 200 400 600 800 1000
~ k
--- k)
— yi(k) ——= (k)
— »n(k)

FIGURE 15: The evolution of the true (-) and the estimated (- -)
outputs.

generalized vector parameters ®; can appear after adding
and subtracting the appropriate term of the equation (C.1):

p(k) =85 (k-1)®(k,8;)

nb
+ Y DB,OAU" (k - i)

- (C2)
-0, (k-1)® (k,05)

nb
- Y DB,OAU" (k- 1i).

i=1

FIGURE 16: The evolution of the true (-) and the estimated (- -)
outputs.

Adding and subtracting the term O(k — 1)®(k, ®) from
(C.2), we obtain

p(k) =85 (k-1)®(k,8g)
—0L(k-1)®(k,Og) +a
., N (C3)
+0g (k- 1)@ (k,8;)

-05(k-1) @ (k,8),
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where

nb nb
a =Y DBOAU" (k-i)- ) DBQAU" (k- i),

i=1 i=1

p(k) =8 (k- 1) (k,8)

nb
- Y B,QU (k- i)
i=1
nb . (C4)
+ > BOU" (k- i)
i=1
nb
+ Y DB,OAU" (k - i)
i=1
nb
- Y DBOAUT (k- 1i).
i=1
So
pk) =Y (k) + & (k), (C5)
where
nb
E(k)=YB,(Q-Q)U" (k-i)
i=1
nb
+ (DB, - DB;) QAU (k - i), (€6
i=1
Y (k) =86k -1)0(k8).
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A robust fault tolerant control (FTC) approach is addressed for a class of nonlinear systems with time delay, actuator faults,
and multiple disturbances. The first part of the multiple disturbances is supposed to be an uncertain modeled disturbance and
the second one represents a norm-bounded variable. First, a composite observer is designed to estimate the uncertain modeled
disturbance and actuator fault simultaneously. Then, an FTC strategy consisting of disturbance observer based control (DOBC),
fault accommodation, and a mixed H,/H,, controller is constructed to reconfigure the considered systems with disturbance
rejection and attenuation performance. Finally, simulations for a flight control system are given to show the efficiency of the

proposed approach.

1. Introduction

To reduce the influence of model uncertainties and system
disturbances, there are several control approaches focusing
on nonlinear systems with unknown disturbances (see the
survey paper [1] and references therein). The methodologies
can be mainly classified into disturbance attenuation meth-
ods (such as H,, and H, control) and disturbance rejec-
tion approaches (such as output regulation theory, distur-
bance observer based control). The disturbance attenuation
approaches have conservativeness for bounded stochastic
disturbance. The disturbance rejection methods are estab-
lished based on model-matching conditions. It has been
shown that multiple disturbances exist in most practical
systems. The idea of disturbance observer based control
(DOBC) is to construct an observer to estimate and com-
pensate some external disturbances [2]. A composite control
scheme combining DOBC and PD (proportional derivative)
control for flexible spacecraft attitude control was proposed
in the presence of model uncertainty, elastic vibration,
and external disturbances [3]. For nonlinear systems with
multiple disturbances, it has been seen that the H,, and

variable structure control have been integrated with DOBC
in [4, 5]. In [6], a composite DOBC and adaptive control
approach were proposed for a class of nonlinear systems
with multiple disturbances. By constructing a disturbance
compensation gain vector in the composite control law,
a nonlinear robust DOBC was proposed to attenuate the
mismatched disturbances and the influence of parameter
variations from output channels [7].

In order to increase the reliability and safety of practical
engineering, the issues of fault diagnosis and fault tolerant
control (FTC) have become an attractive topic and have
been paid much attention in recent years (see [8-13] and
references therein). It is difficult to accommodate faults if the
disturbances and faults exist simultaneously in the controlled
systems. In [14], an optimal fault tolerant control approach
was proposed for the nonlinear systems, where generalized
H_, optimization was applied to estimate the fault and
attenuate the disturbances. In [15], a robust observer was
proposed to simultaneously estimate system states, faults, and
their finite time derivatives and attenuate disturbances; then
an FTC approach was designed based on their estimations.
For systems with modeled disturbance, a fault diagnosis



approach based on disturbance observer was firstly proposed
in [16] with disturbance rejection performance. For the
nonlinear system with multiple disturbances, [17] addressed
a fault tolerant control approach with disturbance rejection
and attenuation performances. It is well known that time
delay frequently occurs in many practical systems, such as
manufacturing systems, telecommunication, and economic
systems. Therefore, the problem of fault accommodation
for time-delay systems has been a hot topic in the control
field. Many important results have been reported in the
literature (see [18-21] and references therein). In [18], an
adaptive fuzzy fault accommodation control approach was
proposed for nonlinear time-delay system. In [19], a fault
accommodation was addressed for time-varying delay system
using adaptive fault diagnosis observer. [20] dealt with fault
tolerant guaranteed cost controller design problem for linear
time-delay system against actuator faults.

In this paper, FTC problem is discussed for a class of
time-delay systems with actuator fault and multiple distur-
bances. The first part of multiple disturbances is modeled
disturbance formulated by an exogenous system and the
second one is norm bounded uncertain variable. A composite
observer is designed to estimate the modeled disturbance
and time-varying fault. Then, an FTC scheme is addressed
with disturbance rejection and attenuation performance by
combining fault accommodation and DOBC with a robust
H,/H,, controller.

2. Model Description

In this paper, we consider the following nonlinear system
with time-varying faults, time-delay, and multiple distur-
bances simultaneously:

X(t)=Ax({t)+Ayx(t —1) +Gg (x (1))
+ Ju@) +F @]+ ],d, () + ],d, (t) ¢))

y(t)=Cx(t),

where x(t) € R" is system state, u(t) is control input,
and y(t) € R™ represents output variable. F(t) is time-
varying actuator fault to be diagnosed. A, A;,C, G, ], J;, and
J, represent coefficient matrices of the system with suitable
dimensions. 7 is a known constant delay. The modeled
external disturbance d, (t) is supposed to be generated by a
linear exogenous system described by

@ () = Wa () + ]38 (),

2)
dl (t) = VCU (t) >

where w(t) is state variable, W € RP*F, and V and J; are
known parameter matrices of the exogenous system. §(t) is
additional disturbance which results from perturbations and
uncertainties in the exogenous system. The disturbances d, ()
and §(t) are supposed to have the bounded H, norm.
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For a known matrix U;, g(x(¢)) is a known nonlinear
vector function that is supposed to satisty g(0) = 0 and the
following norm condition:

lg (x; @) =g (%, )] < U, (x, () =x, )] B3)

for any x, (t) and x,(f).
The following assumptions are required so that the
considered problem can be well-posed in this paper.

Assumption 1. (A, ]) is controllable; (W, J, V) is observable.
Assumption 2. rank(J, J;) = rank(]).

Remark 1. In practical engineering, the exogenous model
(2) can represent many kinds of disturbances including
harmonic disturbance signal caused by vibration, unknown
constant load in the motor, inertial sensor drift represented by
first-order Gaussian Markov process, and so on. Compared
with the previous works [17, 19, 20], both the time-delay
and multiple disturbances are simultaneously considered in
this paper. Furthermore, the modeled disturbance d, (t) and
control input are assumed in different channels, while in [17]
are in the same channel.

3. Robust Fault Tolerant Controller Design

3.1. Disturbance Observer. In order to reject the mod-
eled external disturbance, disturbance observer should be
designed in this subsection. In this paper, we only consider
the case of available states. The disturbance observer is
formulated as

@(t) =&(t) - Lx (1),

- 4)
dl ) =Val(t),

where &(t) is auxiliary variable generated by

§W)=(W+LLV)[E®) - Lx(®)] + L

x [Ax (t) + Ayx (t — 1) + Gg (x (1)) (5)
+u(t) + Jug, (1)]

@(t) is estimation of w(t), Jl(t) is estimation of modeled
disturbance d, (t), matrix L is the disturbance observer gain
to be determined later, and u(f) = F(f) is compensation

term to be designed in fault diagnosis observer, where F(t) is
denoted as an estimation of fault F(t).

By defining e, (t) = w(t) — @(¢) and ex(t) = F(t) - F(t),
estimation error system can be obtained from (1), (2), (4), and
(5) to show the following:

é,t)=(W+LJ,V)e, )+ Lleg (t) + LI d, (t) + J56 (£).
(6)

In the following subsection, we will construct a fault
diagnosis observer with disturbance estimation so that the
modeled disturbance can be rejected and fault can be diag-
nosed.



Mathematical Problems in Engineering

3.2. Fault Diagnosis Observer. The following fault diagnosis
observer is constructed to diagnose the time-varying actuator
fault:

F(t) =n(t) - Kx(t),

7(t) = KJ [n(t) - Kx (t)]
(7)
+K[Ax () + Agx (t - 1)

+Gg (x (1)) + Ju (t) + Jyug: ()],

where F(t) is estimation of F(f). The disturbance observer
based control term wuy (t) = d,(t) is applied to reject
modeled disturbance d, (t) by its estimation from disturbance
observer. K is the fault diagnosis observer gain to be deter-
mined later.

The fault estimation error system yields

ép (t) = E (1)~ F (1) ©
= F(t) + KJeg (t) + K], Ve, (t) + KJ,d, (t).

In the next subsection, a composite fault tolerant con-
troller should be determined for reconfiguring the systems
with disturbance rejection and attenuation performance.

3.3. Composite Fault Tolerant Controller. In this section, the
object is to construct a control approach to guarantee that
the system (1) is stable in the presence (or absence) of faults
and multiple disturbances simultaneously for the considered
time-delay system. The structure of composite fault tolerant
controller is formulated as

u(t) = usc (t) _ufc (t) _]*]1udc (t)’ (9)

where v (t) = E(t), ug(t) = dy(t), and uy(t) = Sx(t), S
is the state feedback controller gain to be determined later.
Substituting (9) into (1), it can be seen that

X)) =(A+]S)xt)+Aux(t—-1)+Gg(x(t))
) (10)
+ Jeg (t) + ]1d1 (t) - ]]*]1511 (t) + ]2d2 ).

From Assumption 2, it can be seen that the vector space
spanned by the columns of J; is a subset of the space spanned
by the column vectors of J [19]; that is, span (J;) € span (]),
which is equivalent to the existence of ], such that

J,=-J]"],=0. (11)
Then, it can be concluded that
X)) =(A+]S)x(t)+Ayx(t — 1)+ Gg (x(t))

(12)
+ Jep (t) + ], Ve, (t) + J,d, (t).

Combing estimation error equations (6) and (8) with (12)
yields

X(t) = AX (1) + A (t—7) + Gg (X (1)) + Jd (),
z,(t) = C,x (1) + Cpx (t — 1), (13)

zo, (t) = Co X (t) + Cyo X (t — ) + Dd (1),

where
x (1) [A+Js v
W) =e,®|, A=| o W+LLV LJ|,
ep (t) 0 KI,V K]

_ d, (t)
dity=|6(@) |,
F (1)

g(x(@) =gx()
(14)

z,(t) is H, reference output,

2, (8) = Cpx(®) + Cp[el (1) €L (D)]' +Cppx(t—7) (15)

z(t) is H,, reference output,

Zoo () = Conx (8) + Con 2 (1) €L (1)]"
(16)
+Cux(t—1)+Dd (),

where C,;, C,y, Cus Coots Coozr Cioor and D are the
selected weighting matrices.

Definition 2. For constants y;, > 0, y, > 0, and y, > 0, the
H_, performance is denoted as follows:

Joo = 20 O] * = ¥illdy O] * = 318 ()11

R 2 17)
-nlE@| -8(P.Q),

where
0
6(PLQ)=¢" PO+ | ¢ MQp@dr. (9)

Definition 3. The H, performance measure for (13) is defined
as J, = |z, (0)II*.



Remark 4. Compared with [17], H,/H,, mixed multiobjec-
tive optimization technique is used for the composite system
(13). In the proposed approach, the modeled disturbance and
fault are rejected by their estimations, while H_, performance
is adopted to attenuate norm bounded uncertain distur-
bances and H, performance index is applied to optimize
estimation error.

At this stage, the objective is to find K, L, and S such that
system (13) is stable. The following result provides a design
method based on convex optimization technology [22].

Theorem 5. If for the parameter A > 0, r; (i = 1,...,4),
matrices Cy1, Cyy, Cuys Coots Covz> Cuoor and D, there exist
matrices Py > 0, P, > 0, Q, > 0, R,, and R, and constants
y, > 0, 9, > 0, and y, > 0, if the following LMI-based
optimization problem holds:

min{r,y, +ryy, +r3y; + 14’ 0B '6 (0} (19)
subject to

(8, A,Q, G V E;5 RU/ PCL

ool

T -
RCy B

« -Q 0 0 0 o0 Ci,6 CL o0

* * -—1 0 0 0 0 0 0
« %+ % B, Bgs 0 CL, CL o

* * * * % Al 0 0 0
* * * * % % -1 0 0
* * * * * * * —I 0
% % % % % * * * —QO
<0,
(20)
where

8, = sym (AP, + JR,),

[1]

15:[]2 0 0]’

4 = Sym (PZW + RZV) >
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Eys = [R2]2 P273 P271] >
-y 0 0
Bs=| 0 -p3I 0 |,
0 0 —yiI
— W o —
W:[o o]’ V=[nv Jl,
- 0 - J _
Ilz[I]x ]3:[03]) C=[C G,
(1)
then with gains S = RyP," and L = [L] = P;'R,, error
system (13) is stable and satisfies ], < 0 and J, < 6(P},Q).

The symmetric terms in a symmetric matrix are denoted by .
The symbol sym() represents sym(®) := © + O

Proof. Consider the following Lyapunov function:

T1(t) = x” (t) Px (£) + J t x' (1) Qx (1) dr + & (t) Pe(t)

! "J [wx@1 - g @] ar.
(22)

It is verified that II(t) > 0 holds for all arguments. Along
with the trajectories of (13), it can be shown that

() = 2x" (1) Py () + x* (£) Qx () — x(t — 7)"Qx (t — 1)

+28" (1) Pye (1) + A [IUx (1)1 * = g (x 0] *]
=2x" () P, [(A+JS) x (t) + Ayx (t — 1) + Gg (x (t))
+11Ve, (t) + Jeg (t) + J,d, (1)]
+xT ()Qx () —x(t- 1) Qx(t - 1)

+ A" (O UTUx (1) - Mg (x @))]) > + 2¢" (1)

x Py [(W+LV)e() +L,d, (t) + 1,8 (t) + T, F (1)].

(23)
In the absence of d(t) (i.e., E(t) = 0), it can be seen that
Ve)=s &) [-" s, (24)
where
sSSO=[x"t) X t-1 g (x@) e ®),
CT = [C21 Ca 0 sz]’
Q) PA;+ CleCdz PG PV + C§1C22
ool -Q+ClCy,, 0 0 ,
* - 0
* * Dy
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®,, = sym (P, (A+J9)) + A\U'U +Q+C},Cys
- (25)
@,y =sym (P, (W +LV)) +C;,Cp.

From the first, second, third, fourth, and seventh columns
and rows of the left matrix in inequality (26) it can be verified
that

D, =
= —1 1 T - T h
B +PQ, Py + XPOUO UyPy QA; GV PC,,

* -Q ? 0 ng

* * _XI 0 0

* * By CZz
L * * % -1 |
< 0.
(27)

Defining P, = P[', Q' = Q, premultiplied and
postmultiplied simultaneously by diag{P,",Q,", I, I, I}, it
can be seen by using Schur complement formula that ®, < 0
leads to @ < 0. When @ < 0 holds, we have

V(t)<-s" ()¢ s(t) = —zhz, < 0. (28)

It follows that (13) is asymptotically stable in the absence
of the exogenous input d(t). Next, we consider the perfor-
mances to be optimized for (13). Consider two auxiliary
functions as follows:

Jo=2 02O +V ),
i = 20 (0) 200 (6) = i) 3 (6) = 30(H) "0 (1)

—YEWF () +V(1).

(29)

Following the definition of the H, performance, we only

consider the case in the absence of d(t). It can be verified that
Jo < sT(£)Ds(t).

o _ 1
8, +P,Qy' Py + XPOUOT UyPy QuAy
* —Q0

* *

* *

* *

* *

L * *

5
From (20), it can be seen that
= o T T
G V Ei5 RCy; BRCy
0 0 ct., cb
1
-——1 0 0 0 0
A o . - <0. (26)
* By By Cop Oy
* *  Hg 0 0
* % % -1 0
* % % * -1 ]

In the presence of d(t), it can be seen that I, = qT(t)\I’q(t),
where

d®=[x") T t-1) g x@®) & dwv)

¥, PLA; PG PV ¥
x -Q 0 0 0

1
Y= x * —-—I 0 0
A
% % * Wy Yy
* % * * Es
I (30)
Cool Cool
T T
Cdoo Cdoo
n 0 0 ,
T T
Cooz Cooz
0 0
where
1 1
Y., =sym (PIA + P1]S) + XU U+Q,
V..=[PJ, 0 0f,
15 [ 1/2 ] (31)
¥, =sym(P,W + BLV),
Wys = [Pzifz P273 P271]-
Denote

T
Yy=¥+[Cy Cs 0 Cy 0] [Cy Cyy 0 Cyy 0].
(32)

It can be seen by using Schur complement formula that
(20) leads to ¥, < 0, and then ¥ < 0 holds. It can be verified
that both J; < 0 and J; < 0 hold. This completes the proof.

O



4. Simulation Examples

In this section, we consider the longitudinal dynamics of A4D
aircraft at a flight condition of 15000 ft altitude and 0.9 Mach
given in [2]. The longitudinal dynamics can be denoted as

x(t)=Ax () +Gg (x (@) +] (u(t) + F (1)
+1,d, () + ,d, (1),

where x(t) are measurable by using sensors technique. The
coeflicient matrices of aircraft model are given by

-0.0605 32.37 0 32.2

A= —-0.00014 -1.475 1 0 ’

-0.0111 -34.72 -2.793 0

0 0 1 0
0 0 0.1
—-0.1064 —-0.0532 0
J= -338 |’ Ji= —-16.9000 |’ J2= -3
0 0 0.1

(34)
It is supposed that

G=[0050 0],  g(x@)=sin@r5t)x, ). (35

then, the matrix U can be selected as U = diag{0, 1,0, 0}
and the norm condition (3) can be satisfied. A; = 0.5 x
A, 1 = 2.Periodic disturbance d, (t) caused by rotating aerial

propeller is assumed to be an unknown harmonic disturbance
described by (2) with

W:[O 5],

50 E=[25 0],

ae[t] oo

O(t) is the additional disturbance signal resulting from the
perturbations and uncertainties in the exogenous system (2)
and satisfies 2-norm boundedness. In simulation, we select
O(t) as the random signal with upper 2-norm bound 1. Wind
gust and system noises d,(t) can also be considered as the
random signal with upper 2-norm bounded.

The initial values of the states are supposed to be x(0) =
[2 —2 3 2].For the reference output, it is denoted that

Cop=[1111], C,=[111],
Cueo = [0.1 0.1 0.1 0.1],
(37)

C, =[01 01 01 01], C,,=[01 01 0.1],

Cy, = [0.01 0.01 0.01 0.01].

ForA =1, y, =1, y, = 1,and y; = 1, it can be solved via
LMI related to (20) that the gain of fault diagnosis observer
(7) is

K = [20.9299 10.0231 1.3553 20.9682] R (38)
the gain of disturbance observer (4) is

_1-0.2584 -0.5402 -0.0142 -0.2610

L= 2.3246  0.7523 0.1526 2.3269 |’

(39)
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FI1GURE 1: Disturbances estimation error in disturbance observer.
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Time (s)

--— Fault estimation
— Real value
--- Estimation error

FIGURE 2: Bias fault, its estimation, and error.

and the gain of state feedback controller is
S =[89.6396 471.0670 74.2419 465.7941] . (40)

When the disturbance observer is constructed based on
(4) and (5), the estimation error of exogenous disturbances
is shown in Figure 1. The actuator bias fault is supposed to
occur at 15th second as F = 4. The estimation and its
error of fault with system disturbances are demonstrated
in Figure 2, where the solid line represents the real fault
signal, the dash-dotted line is its estimation, and the dash line
denotes its estimation error. In Figure 3, the state response
signals of the control system are illustrated. It can be seen
that the proposed fault tolerant controller has a good control
ability for configuring fault and rejecting and attenuating
disturbances simultaneously. In Figure 4, the ramp fault is
assumed to occur at 15th second with slope 0.1. From
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State variables
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FIGURE 3: The responses of state variable.
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FIGURE 4: Ramp fault, its estimation, and error.

Figure 4, it is shown that the time-varying fault can also be
well estimated.

5. Conclusion

In this paper, a robust antidisturbance fault tolerant control
problem is investigated for nonlinear time delay systems
with faults and multiple disturbances. There are the following
features of the proposed algorithm compared with the previ-
ous results. First, the multiple disturbances and state time-
delay are considered simultaneously in this paper. Second,
an FTC scheme is addressed with disturbance rejection and
attenuation performance by combining fault accommodation
and DOBC with a mixed H,/H_, controller, with which the
fault can be accommodated and the disturbances can be
rejected and attenuated simultaneously. Finally, simulation

for a flight control system is given to show the efficiency of
the proposed approach.
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The exponential stability problem is considered in this paper for discrete-time switched BAM neural networks with time delay.
The average dwell time method is introduced to deal with the exponential stability analysis of the systems for the first time. By
constructing a new switching-dependent Lyapunov-Krasovskii functional, some new delay-dependent criteria are developed, which
guarantee the exponential stability. A numerical example is provided to demonstrate the potential and effectiveness of the proposed

algorithms.

1. Introduction

It is well known that bidirectional associative memory
(BAM) neural networks have been proposed by Kosko
[1, 2], which include two layers: the X-layer and the Y-layer.
The neurons in one layer are fully interconnected to the
neurons in another layer. Recently, the dynamics analysis for
BAM neural networks has received much attention due to
their extensive applications in pattern recognition, solving
optimization, automatic control engineering, and so forth. It
is known that time delay, which will inevitably occur in the
communication owing to the unavoidable finite switching
speed of amplifiers, is the main cause of instability and
poor performance of neural networks. Hence, it is of great
importance to study the stability of BAM neural networks
with time delay. Many asymptotic or exponential stability
conditions for BAM neural networks with time delay were
developed, see, for example [3-10] and the references therein.

On the other hand, switched systems are an important
class of hybrid dynamical systems which consist of a family
of continuous-time or discrete-time subsystems and a rule
that orchestrates the switching among them. Switched sys-
tems provide a natural and convenient unified framework
for mathematical modeling of many physical phenomena
and practical applications such as autonomous transmission

systems, computer disc driver, room temperature control,
power electronics, and chaos generators, to name a few.
Lots of valuable results concerning the stability analysis and
stabilization for linear or nonlinear hybrid and switched
systems were established, see, for example [11-14] and the
references cited therein.

Recently, the switched neural networks, whose individual
subsystems are a set of neural networks, have found their
applications in the field of high-speed signal processing and
artificial intelligence. Many researchers have been devoted
to studying the stability issues for switched neural networks;
see, for example, [15-17]. In [15], by using switched Lyapunov
function method and a generalized Halanay inequality tech-
nique, the authors illustrated the asymptotic and exponen-
tial stability conditions for hybrid impulsive and switching
Hopfield neural networks. While the switched Hopfield
neural networks with time-varying delay were considered
in [16], a robust stability condition was proposed based on
the Lyapunov-Krasovskii functional approach. By combining
Cohen-Grossberg neural networks with an arbitrary switch-
ing rule, the model of the switched Cohen-Grossberg neural
networks with mixed time-varying delays was established
in [17], and the robust stability criteria were established for
these systems. However, all these results are related to the
continuous-time switched neural networks. To the best of



the authors” knowledge, stability issues of the discrete-time
switched neural networks have not been fully investigated
to date. Particularly for the exponential stability analysis of
the discrete-time switched BAM neural networks under some
constrained switching, few results have been available in the
literature so far, which motivates us to carry out the present
study.

In this paper, the exponential stability analysis of discrete-
time switched BAM neural networks with time delay is
considered. To begin with, the mathematical model of the
discrete-time switched BAM neural networks with time
delay is established. Then by constructing a new switching-
dependent Lyapunov-Krasovskii functional, some sufficient
criteria are developed to guarantee the discrete-time switched
BAM neural networks to be exponentially stable based on
the average dwell time approach and finite sum inequality
technology. Finally, A numerical example is provided to
demonstrate the potential and effectiveness of the proposed
algorithms.

Notations. In this paper, we use A > 0 (A < 0) to denote
a positive- (negative-) definite matrix A; A” represents the
transpose of matrix A; A,,(-) (resp., A,,(-)) means the max-
imum (resp., minimum) eigenvalue of (-). Let R denote the
set of real numbers; R” denotes the n-dimensional Euclidean
space; R is the set of all nxm real matrices; R denotes the
set of {0,1,2,...}. #/ = {1,2,..., N} means a set of positive
integers; N = {1,2,...,n}. The notation diag(-) denotes a
diagonal matrix. For given T > 0 and 6 € [-7,0], [x(1)]
denotes vector norm defined by [|x(t)| = sup_,o, llx(t +
0)|l. Matrices, if their dimensions are not explicitly stated,
are assumed to have compatible dimensions for algebraic
operations.

2. Problem Formulation and Preliminaries

In this section, firstly, we will establish the model of discrete-
time switched BAM neural networks. Consider the following
discrete-time BAM neural networks with time delay (%, ):

X, (k+1)

=a,%, (k) + Y wy,fo (7, (k=) +1,, peN,
g=1
. M
Vg (k+1)

= qu(k)"’vaqu(’zp(k_'r))‘kﬁ qgenN,
p=1

where k'P(k), j/'q(k) are states of the pth neuron from the neu-
ral field Fy and the gth neuron from the neural field F;, at time
k, respectively. ay bq € (0, 1) describe the stability of internal
neuron processes on the X-layer and the Y-layer, respectively.

Wgp> Vpg are constants and denote the synaptic connection

weights. fq(-) and gp(-) denote the activation functions of the
qth neuron from the neural field F;, and the pth neuron from
the neural field Fy, respectively. I, and ], are the external

p
constant inputs from outside of the network acting on the pth
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neuron from the neural field Fx and the gth neuron from the
neural field Fy, respectively. d and 7 are constant delays.

The system (2,) can be rewritten as the vector form (Z,):

Fk+1)= AZ(K)+ W' f(F(k-d)) +1,

Jk+1)=By(k)+V'g(x(k-1)+], ?
where
Z(k) = [%, (), % (K),..., %, (k)]
7 =[5 (), 57, (), ... 7, ()],
A = diag(ay,ay,...,a,),
B = diag (b, b,,...,b,),
W= (@) V= (Vo0) o )

f(7®)

[ G ) Fo 52 () e o (5 (0)]
7(% (k)

=[5 (% (0), 5, (%, () ... G, (%, )]

I=[I,L,...,1,],

] = []13]2’---)];«,] .
Throughout this paper, we always assume the following.

(G,) The neurons activation functions fq(-) and
3,() (p,q € N) are bounded on R.

(G,) There exist constants 2[(11) > 0 and 51(32) > 0 such that

|qu (&) - fq (Ez)| < 5((11) & - &l
13, E) -3, (&) < €D |E - &, (4)

vé,L,E e R, p,geN.

Then, under the assumptions (G,) and (G,), system (Z,) has
at least one equilibrium.

Now, we shift equilibrium point X* = [X] X, ...
Ly =0 ¥, of system (Z,) to the origin.
Let x(k) = X(k) - X", y(k) = y(k) — ¥"; then the system (Z,)
can be transformed to the following system (25):

x(k+1)=Ax(K)+ W' f (y(k-d)),
(5)
y(k+1)=By (k) +V g(x(k-1),
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where

x (k) = [x, (), %, (K) ..., %, (B)]

y () = [y (), 3, k), 3, ()],
FO®)=[fi(1 ®), L, (R),..., fu (¥ (K))
9(x () = (g1 (x, (), g5 (%2 ()., g, (3, ()]

£, ®) =1, (7,®0) - ,(72), aeN,

9p (xp (k)) =9p (’zp (k)) ~9 (g;)’ peN.

Obviously, the activation functions f,(-) and g,(-) satisfy the
following conditions.

I

(6)

(G;) There exist constants E‘(;) > 0 and 522) > 0 such that

FAGIEY A A G e
v&eR, p,geN.

7)

With the rapid development of intelligent control, hybrid
systems have been investigated due to their extensive applica-
tions. In recent years, considerable efforts have been focused
on analysis and design of switched systems. The discrete-
time switched system can be characterized by the following
difference equation (£,):

X (k + 1) = 1—‘rl(k)x (k) > (8)

where o(k) is a switching signal which takes its values in the
finite set /' = {1,2,..., N}. I,y = [}, when o(k) = i, are the
functions of the switching signals.

Combining the theories of switched systems and discrete-
time BAM neural networks, the discrete-time switched BAM
neural networks can be formulated as the following system
(2):

x(k+1) = Ayyx (k) + Wy f (v (k= ), |
9
y(k+1) =By y (k) + Vg (x (k= 7)),
where o(k) is a switching signal which takes its values in the
finite set # = {1,2,..., N}
For the discrete-time switched BAM neural networks (%),
we have the following assumptions.
(H,) The initial value is x(s) = ¢(s), y(s) = w(s), s €
[=h, 0], where h = max{d, t}.
(H,) There exist matrices L; > 0 and L, > 0 such that

lF©|<LiJE], |g@®]<L,[g], YEeR, (10)

where L, = diag(€§1),€§1),...,€,(ll)) and L, =
diag(e®, €, ..., e,

(H;) Switching sequence is defined as ¢ = {[x yko]T;
(igo o)y (s ky)s oo (o K)o iy € N om € RTL
Whenk € [k,,, k,,,,), the k,, th subsystem is activated
and the states of system (Z) do not jump when switch
occurs.

Remark 1. By combining the switched systems theory and the
discrete-time BAM neural networks model, the mathematical
model of discrete-time switched BAM neural networks is
introduced as above. A set of discrete-time BAM neural
networks with time delay are used as the subsystems, and
an arbitrary switching rule is assumed to coordinate the
switching between these neural networks.

To present the main results of this paper more precisely,
the following definitions and lemmas are introduced, which
will be essential for the later development.

Definition 2 (see [12]). Foranyk > k, and any switched signal
0(¢), ky < ¢ < k,let N, denote the switching numbers of o(¢)
during the interval [k, k]. If there exist Ny > 0 and T, > 0
such that N (k,, k) < Ny + (k — k)/T,, then T, and N, are
called average dwell time and the chatter bound, respectively.

Definition 3. The discrete-time switched BAM neural net-
work (2) is said to be exponentially stable if its solution satis-
fies

e O + [y ®I < K (18] + ;) A, vk =k,

(11)

for any initial condition (ky,¢) € R™ x C" and (k,y) €
R* x C" - g, = supg peget, 19O, and Iyl =
SUPk _p<psk, ly(O)ll, h = max{d,r}. K > 0is the decay coef-
ficient, and A > 1 is the decay rate.

Remark 4. Without loss of generality, in this paper, we
assume N, = 0 for simplicity as commonly used in the
literature.

Remark 5. Based on the definition of exponential stability for
BAM neural networks in [5] and the definition of exponential
stability for switched systems in [13], we give the above
definition of exponential stability for discrete-time switched
BAM neural networks.

Lemma 6 (the Schur complement [18]). For any symmetric
sll le

% Sy, ] < 0, the following conditions are equiva-

matrix S = [
lent:

(1) Sy; <0, and S,, — SLS;1S), < 0,

(i) Sy, < 0, and Sy, - $,,5,)S1, < 0.
Lemma 7 (finite sum inequality [13]). For any constant mat-

rixY = [M;, M,] € R, R>0, h >0, the following ineq-
uality holds:

k-1
- Y ¢ (j)Re(j) <& ()

j=k=h

MF+ M, -MT + M,
T
-M! - M,

x & (k) +hE" (k) Y'RT'YE (k)
(12)

where €(k) = x(k + 1) — x(k) and (k) = [xT (k) xT(k - "



3. Main Result

In this section, the exponential stability condition for the
discrete-time switched BAM neural networks (2) will be
presented using the average dwell time method.

When o(k) = i, we have the following subsystem (Z'):

x(k+1)=Ax (k) + W f(y(k-d),
(13)
y(k+1) =By (k) + V] g(x(k-1).

Choose the Lyapunov-Krasovskii functional candidate for the
subsystem (X') as

V; (k) = Vy; (k) + Vy; (k) + V3, (k) (14)
where

Vi (k) = x7 (k) Pyx (k) + v (k) Pyy (K),

k-1
Vy (k)= > "% (0)Qx (6)
O=k-1

k-1
) LT O)Quy 6),
O=k—d
. 15
Vy; (k) = Z Z r e (0) Ryt (0)

S=-T O=k+s

-1 k-1
+ Y T (0) Ryt, (6)
s=—d O=k+s

£ (k) = x(k+1)-x(k),
6 (k) =yk+1)-y(k).

Now we give the following theorem, which plays an
important role in the derivation of the exponential stability
condition for the discrete-time switched BAM neural net-
works ().

Theorem 8. Under the assumptions (H,)-(H;), for given
scalar r > 1, the decay estimation

V, (k) < r ¥ v (k) (16)

is satisfied along any trajectory of system (X') if there exist
matrices P;; > 0, P,; > 0, Q;; > 0, Qy > 0, R;; > 0, Ry; >
0, Ny Ny, My, My;, Ty; > 0, and Ty; > 0, i € N, such that
the following linear matrix inequality holds:

T T
Q T 1By
* —Tr Ry 0 <0, 17)
* * —drdRZi
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where

Qp Qp 00 0 Qp

* Oy 0 0 0 0

o-=-|* * Q33 Oy 00
i * * Oy Qup 0 [

* * * * Qg 0

* * * * * Qe

Fli = [TNli TNZi 0 0 0 0] 5
L, = [0 00 dMli dMZi 0] )
Q= APA; - ”_lpli +Qy;
-7 T
+(A; = 1) (Ry) (A, = I) +r (Nu + Nli) >
Qp, =77 (=N + Ny),
Qyy = -1 (Qy + Ny + Ny ) + T (18)
T -1 -1
Qs3 = V; (Py; + dRy) Vi —LTyLy;,
Qs = V;PyB; +V; (dRy) (B; - ),
Q4 = B;P,;B; - rilpzi +Qy + (B; = I) (dRy;) (B; — I)
+r (ME + MU) ,
Qs =17 (-M]; + My,),
-d
Q55 = -1 (in + M; + MZi) + Ty
T T
Qe = AP W, + (A; = 1) (zRy;) Wi,

T _ _
Qg6 = W; (Py; + TRy;) w; - L21'1T2iL2i1'

Proof. Calculating the differential of V;(k) along the trajec-
tory of system (Z'), we obtain

AV, (k) = xT (k+ 1) Px (k+ 1)
+y  (k+1)Pyy(k+1)
—x" (k) Pyx (k) - y" (k) Pyyy (k)
=x" (k+1)Pyx(k+1)
—r X" (k) Pyx (k) + y" (k+ 1) Py (k+ 1)

—r Ty R Py (k) + (r7 = 1) Vi (),
(19)
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k
AV, ()= Y T (0)Qux (6)

O=k+1-1
£ 6-k T
+ ) YOQy O
O=k+1-d
kT
- Y RT0)Qux (0)
O=k-1
k-1

_ Z rG—kﬂyT (9) QZiy (9)

O=k—d

= x" (k) Qx (k) — r "x" (k- 1) Qux (k - 7)

+ 9" (k) Qyy (k)

—r Y k= d) Quy (k—d)+ (r™ = 1) Vy (),

-1 k
AV (k) =Y Y e 0)R,e, (6)

S==T O=k+1+s
S T ok,T

+ > Y G (0) Ryt (0)
s=—d O=k+1+s
-1 k-1

=Y 3 A 0)Rye, (6)

$=—T O=k+s

-1 k-1

=YY e (0) Ryt, (6)

s=—d O=k+s

-1
=y (ff (k) Ry;8, (k)

§=—T

k-1
+ Y e O) Ry, (0)
O=k+s

—r°el (k+s) Ry, (k + s)>

-1
+ ) (f? (k) Ry;¢, (k)

s=—d

k-1
+ Y 7R (0) Ry, (0)
O=k+s

—1°€] (k + 5) Ry, (k + s)> - V3 (k)
=78, (k) R,;2, (k)

k-1
_ Z rs_kef () Ry;€; (s) + de; (k) Ry;£, (k)
s=k-1

5
k-1 T
= Y PG () Ryl (5) + (r7 = 1) Vi (R)
s=k—d
< 7€) (k) Ry;, (k) + de} (k) Ry, (k)
k-1
= Y e ()R (5)
s=k-1
=
= Y U () Ryl () + (r7 = 1) Vi (k).
s=k—d
(20)
Note that
k-1 -
—r T Y 8 ()R8, (5)
s=k—1
NT+N;, -NL+N,.
T T 1i 1i 1i 2i
<r 't (k) (k)
! [ N - N] !
T
-7 T PJU -1
+r oy (k) [ T] TRy; [Ny Nyl (k),
PJZ
(21)
4 k-1 -
—r Y (5) Ryt ()
s=k—d
ML+ M. -M" + M,,
d T 1i 1i 1i 2i
<r k) (k
}72( [ " _Mg;_MZi]}/IZ )
) Myl
+r d’72T (k) [MT] dRZil [My; My]n, (k),
2i

where

EEA

x! (k=1)Tyx (k- 1)

k
nw=| 2O, e

(23)
—g" (x(k=7) L} Ty;Ly; g (x (k= 1)) 2 0,

y! (k= d) Tyyx (k - d)
T (= D) LTyl f (y (k= d)) 2 0.
From (20) to (24), the following inequality is satisfied:
AV; (k)

(24)

x(k) 1[4 n[  x®
- [f(y(k—d))] [Wi]P“ [4: W) [f(y(k-d))]
—xT (k) r ' Pyx (k) + x” (k) Qx (k)

—xT(k=1)r"Qux (k1)

gt r»]T VBl v 2 o)

1



—y (R Py (k) + y" (k) Qyy (k)
— v (k=d)rQyy (k- d)

Lo d»]T ]

x (k) ]
(y(k-d))

ol 5
g(x(k - 1)) Vi

y (k) ]
g(x(k-1))

x TRy [A; =1 W] [f

x dRy; [B;~ 1 V/] [
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+r 0, (k) . dRy; [My; My]n, (k)
A4b

+x" (k—1)Tyx (k- 1)
—g" (x(k-1) L TyL} g (x (k1))
+y" (k- d) Tyx (k - d)

— Ty (k=) Ly Ty f (v (k= )
+(r=1) Vi)

1i

T
=" (k) QL (k) + 77 (K) [ ]
N.

T —N17;+N1i _NE"'Nzi g:
+r " (k) ’ 1y (k)
L ~Nyi = Ny x TRIil [Ny Ny ny (k)
T T
Ny -1 -d.T li -1
+r 771 (k) NT TRy, [Ny Nyl (k) +r 1y, (k) . dR;; [My; My]n, (k)
| Vai 2
-1
e [ME My MMy, +(r -1V k),
+1 %, (k) - 1, (k) (25)
| * -M,; = M,;
where
T
() =[x" (k) x"(k=7) g" (x(k=7) y' (k) y (k=) fT(y(k-a)] . (26)
Therefore, from (17), we have
AV, (k) < (1’71 - 1) Vi (k), (27) Proof. Choose the Lyapunov-Krasovskii functional candidate

which implies (16) is true. This completes the proof of
Theorem 8. O

In what follows, we are in a position to derive the delay-
dependent exponential stability condition for the discrete-
time switched BAM neural networks (X), and the results are
given in the following theorem.

Theorem 9. Under the assumptions (H,)-(H;), for given
scalarsr > 1, u > 1, the system (X) is exponentially stable and
ensures a decay rate A, where A = r I/ Tl it o oxist
matrices Pj; > 0, P,; > 0, Q; > 0, Qy > 0, Ry; > 0, Ry, >
0, Ny;» Ny, My, My;, and Ty; > 0, Ty; > 0, i € N, such that
(17) and the following inequalities hold:

Py, < pP 1B

Py < uPyg, Qia < pQup (28)

Qaq < ¢Qyp5 Ry < PRy, Ry < PRy, (29)

1
TazT;‘:cen[ﬂ], ape. (30)
Inr

of system () as

Vot (K) = Vigy (k) + Vagg (k) + Viguy (k). (31)

where
Viegy (k) = x7 (k) Piyox (k) + y" (k) Py (K) ,

k-1

Vagty () = Y7 77T (0) Qe x (6)
O=k-1

k-1
+ Y T0) Quy (0,
e:kzid 20 (32)

-1

k-1
YN L 6) Ryt (0)

S=-T O=k+s

Vi (k) =

-1 k-1
+ Y AE0) Ry, (6).
s=—d O=k+s
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From (16), (28), and (29), when k € [k,,, k,,,,), there holds
Va(k) (k) 7( . )V o(k,,) (km)

(k=
< pr km)Vo(km—l) (k)

< Mr_(k_km)r_(km_kmil)Va(km—l) (km—l) (33)

—(k=Kpy
=ur ( )Va(km—l) (kmfl)
N, —(k—k
S te S [/l Ur ( O)Va(ko) (kO) .
Observe that
N, < k -k,
Tﬂ

This together with (30) and (33) yields
M ko), o (k) < A (k=ko)y/

, Y= pnu/inr (34)

Vi) (ko) - (35)

This further implies
Voo (k) < AE5V 00 (o). (36)
Let
B, = min fmin {1, (P,)}, min {1, (P} -
B, = max{By1, B}
where
P r(l-r7) 3
B = max{ m (P} + 71233({ m (Qu)}
(r-n-r(1-r7) o
rt(r—-1)-r(l-r
2 1) max Ay (R}
r (1 - r_d)
Ba = max Au (P)} + T,y hex A (Qu)}
(39)
rd (r - 1)—r(1 —r_d)
P2t ()
It can be verified from (31) that
Vo (0) 2 By (Ilx 017 + |1y ®)]*) » (40)
Voo (ko) < Bar ¢ (k)“L + Bl (k)"L’ (41)

which gives rise to

By (I GO + [y () < Vg (k) < A5V, (k)

AR (gl + lz) -
(42)

Therefore, we have

e (I + [y R < 22 (||¢>||L le) A @)
which implies that the d1screte-t1me switched BAM neural
networks (X) are exponentially stable. This completes the
proof of Theorem 9. O

Remark 10. In (30), the function ceil(t) is used, which
represents rounding real number ¢ to the nearest integer
greater than or equal to ¢. The reason that we introduce the
function ceil is that the dwell time length of the currently
active subsystem is the number of sampling periods between
the two consecutive switching times.

Remark 11. In [3-6], the asymptotic or exponential stability
problem is considered for continuous-time BAM neural
networks with time delay

x(t) = ~Ax () + Wf (y (t = d)), (44)
y () = =Bx(t) + Vg (x (t - 1)). (45)

However, the dynamics of discrete-time neural networks may
be quite different from those of continuous-time ones, and
the stability criteria established for continuous-time BAM
neural networks model are not necessarily applicable to
discrete-time systems. Considering the importance in both
theory and practice, it is necessary to study the dynamics of
the discrete-time BAM neural networks.

Remark 12. There are few references concerning exponential
stability analysis for discrete-time switched BAM neural
networks. In this paper, some delay-dependent sufficient
conditions checking the exponential stability of discrete-time
switched BAM neural networks using average dwell time
approach are presented. These conditions are proposed in the
form of linear matrix inequalities, which can be easily solved
by using the recently developed interior algorithms.

4. An Illustrative Example

Consider the discrete-time switched BAM neural networks
(¥) combining two subsystems with the following parame-
ters:

05 0
A= [ 0 0.5]’
(46)
—0.0483 -0.01 03 0
Wi ‘[ ~0.03 —0.04]’ B, = [ 0 0.2]’
-0.05 -0.01
Vi= [—0.05 —0.06]’
(47)
0.7 0 06 0
AZ‘[O 0.4]’ Bz‘[o 0.7]’
-0.032 -0.06 -0.05 -0.01
W, = [—0.01 —0.05]’ V2= [—0.05 —0.06]' (48)
The activation functions are taken as
1
F6)= 2y al-ly-1),
) (49)
g(x) = z(|x+1|—|x—1|)-

Let d = 1and v = 1. Solving LMI (17), (28), and
(29), it is found that the LMIs are feasible for all r < 1.47.
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TABLE 1: The maximum delay bound 7, d and decay rate A.

1.45 1.4

1.35 1.3 1.25

1.2083 1.1667

1.1250 1.0833 1.0417

[ N )
—_
=

18 22 28
17 21 27
15 19 25
12 16 22
9 13 19
6 10 16
3

— 4 10
10 12 15

5 10 15 20 25 30

x1 —
--- X2 -= y2

FIGURE 1: State response of the given system.

The calculated values of the delay upper bound 7 and decay
rate A for different values of d and r are given in Table 1 when
T, = 1. From Table 1, we can see that the delay is related to the
decay rate. For a given d, a smaller decay rate A allows a larger
delay 1,,,,. Moreover, for every r, the delay 7, decreases
when the delay d increases.

Letting r = 14, d = 3, and g = 1.2, we obtain that
T: = ceil[0.5419]. Based on (30), T,, = 1 s satisfied. Then we
can calculate that the decay rate A = y"#/TalnD* — 1 1667
Therefore, the discrete-time switched BAM neural networks
with time delay are exponentially stable with the decay rate
A = 1.1667 if the delay 7 is not larger than 13 based on Table 1.

Forr = 14, d = 3, and T = 2, based on Definition 3,
the discrete-time switched BAM neural networks ensure the
following exponential decay estimation:

lx (R)IP + |y ()]

< 2.2866 x 1.1667 7 (|¢[2 + |y[7). Vk = k.
(50)

Let k, = 0. Suppose the switching sequence is: 121212....
It can be seen from switched sequence that T, = 1. Choose
initial value as ¢(s) = [0.5 —0.6]" and y(s) = [0.8 —0.7]";
then we obtain Figure 1, which depicts the trajectories of the
system state.

5. Conclusions

In this paper, the exponential stability problem for the
discrete-time switched BAM neural networks with time delay
has been proposed. At first, the mathematical model of
the discrete-time switched BAM neural networks with time
delay has been established. And then by constructing a
new switching-dependent Lyapunov-Krasovskii functional,
some sufficient criteria have been developed to guarantee the
discrete-time switched BAM neural networks to be expo-
nentially stable based on the average dwell time approach
and finite sum inequality technology. Finally, a numerical
example has been provided to demonstrate the potential and
effectiveness of the proposed algorithms.
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Runge-Kutta-Nystrom (RKN) method is adapted for solving the special second order delay differential equations (DDEs). The sta-
bility polynomial is obtained when this method is used for solving linear second order delay differential equation. A standard set of
test problems is solved using the method together with a cubic interpolation for evaluating the delay terms. The same set of problems
is reduced to a system of first order delay differential equations and then solved using the existing Runge-Kutta (RK) method.
Numerical results show that the RKN method is more efficient in terms of accuracy and computational time when compared to RK
method. The methods are applied to a well-known problem involving delay differential equations, that is, the Mathieu problem. The
numerical comparison shows that both methods are in a good agreement.

1. Introduction

A special second order differential equations (ODEs) of the
form
Y6 =f(ty®), ¥ (to) = B,

t>t,

@

y(ty) = a

which is not explicitly dependent on the first derivative of the
solution are frequently found in many physical problems such
as electromagnetic waves, thin film flow, and gravity driven
flow. Most researchers, scientists, and engineers used to solve
(1) by converting the second order differential equations to a
system of first order equations twice the dimension. However
there are also studies on numerical methods which directly
solve (1) using one-step methods or multistep methods. Such
work can be seen in [1-6].

Most of the methods for solving special second order
ODEs can be adapted for solving special second order delay
differential equations (DDEs). In recent years there has been
a growing interest in numerical solutions of DDEs. This is due
to the appearance of such equations in various areas such as

neural network theory, epidemiology, and time lag control
processes. DDEs also provide us with realistic model of many
phenomena arising in real world problems. For example,
DDEs can be used in modelling of population dynamics and
spread of infectious diseases and two body problems of elec-
trodynamics [7-12]. Most of the work concerning DDEs in
the literature involved first order delay differential equations.
Hence, in this research, we are going to focus on numerical
methods for solving special second order DDEs. Special
second order delay differential equations with multiple delays
can be written in the following form:

Y6 =fty®,yt-1),y(t-1)...y(t-1)),

t>t,
(2)

with initial conditions
y® =), YO =¢ ), t<t,. (3)

Runge-Kutta-Nystrom method of order four will be
adapted for solving second order DDE:s (2). Stability polyno-
mial of the method is also presented when applied to linear



second order DDE. Numerical results on a set of test problems
are given and compared with the numerical results when the
problems are reduced to a system of first order DDEs and
solved using Runge-Kutta methods. We are also going to solve
a well-known problem in engineering which involves second
order delay differential equations, that is, the Mathieu prob-
lem.

2. Numerical Methods for Second Order ODEs

Runge-Kutta methods are designed for special second order
differential equations:
=fty®), ylt)=a ¥ (t)=p

t>t,

(4)

and are usually termed as Runge-Kutta-Nystrom formula
(RKN) since their introduction in 1925 by Nystrém. An s-
stage RKN method for the numerical integration of the IVP
in (4) is given by

s
Ynt1 = Yn t hyr’z + hzzbiki’
i=1

S ©)
Yooy = Yn+hY bk,

i=1

where
ki=f<t +¢h, y, +chy! +h Za,] ]> (6)
j=1
fori = 1,2,...,s. The RKN parameters ¢ja;j, b, and b
are assumed to be real for i,j = 1,2,3,...,s and s is the

number of stages of the method. Let us introduce the s-
dimensional vectors ¢, b, and b'; moreover, the matrix A is
s xS where ¢ = [¢,6,6,...,¢], b = [b, by, by, ..., b,

[b' b' b' . bs'], and A = [a;j], respectively. RKN
method can be expressed in Butcher notation using the table
of coefficients as follows:

c| A
bT (7)
bIT

RKN methods can be divided into two classes explicit
methods when g;; = 0 fori < j and implicit methods other-
wise.

3. Runge-Kutta-Nystrom for DDEs
Consider second order DDE
=flty®,yt-7n),y(t-1),
y(t=13),..,y(t-1,)),

(8)

t>t,
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with initial conditions

y® =91, y®)=¢ O,
y, is the numerical solution of (8) for all t, > t,, n = 1,2,
3,...
The RKN for second order ODE has been adapted to
solve second order DDE and the formula can be written as
follows:

Vi1 = Yo+ hY),

t<t, 9)

+hzz (t,+ch Y, y(t, +ch-1),
y(t,+ch—-1,),....y(t, +ch—1,)),
! !
V1 = Vn
+thk (t,+ch Y, y(t,+ch—-1),
i=1
y(t,+ch-1,),....y(t, +ch—1,)),

(10)

where

j=1

k; = f<t +Gh, y, +chy! +h Za,J »y(x,+ch-1),

y(tn+cih—fz),~--,y(tn+cih—fm)>

(11)
fori=1,2,...,s. It can be written as follows:
S
Y1 = Vn T hyyll + hzzbzf t + Ch Y ZJ)
i=1
(12)
)’rlm = Y:l + hzbi’f (t, +Gh Y, z),
i=1
where
Y, =y, +chy, +h Z a;ik; (t,, +cih,Yj,zi),
j=1
(13)

zi=(y(t,+ch-1),y(t,+tch-1),...,
y(tn+cih_Tm))'

3.1. Time Delay Interpolation. Let the interval of the defi-
nition of delay differential equation (8) be I = [a,b] and
t; =a+ ihfori =0,1,...,nand h = (b — a)/n, where n
is the number of points in interval I. The numerical method

approximates the solutions at point ¢; for i = 1,2,...,n, to
approximate the solution y;,, at pointt;,, fori =0,1,...,n—
1. Hence,
Vit = Yin Gy (- 1),y (- 10) ey (G- 7)) -
(14)

The method of interpolation has the following cases.
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Case 1. If time delay 7, 7,, ..., T,, are constants and suppose
T, <7, < <7 foriy, iy, ... i, = 1,2, ..., m, therefore
we can interpolate y(t; — ;), y(t; — 1,),..., y(t; — 7,,) as
follows:

y(t-n) = fi, Garticarns -
oy (1)
y(t;i= 1) = fo, (tearv ticasas ot ¥ (Gean) > ¥ (tingsa) »
sy (), y(t-1),
y(t;i=13) = fo, (Giearn ticasss ot ¥ (Biana) s ¥ (timgss) »
ey () y (1), y (- 1)),

tiy (tica)sy (tiga)

y(ti—14) = fo, tintuy (ti), y (8), y (- 71),
y(ti—1),y(ti—140))
J’(ti _Tj) =1, (tuy(t),y(ti-7), ¥y (t; = 1),

sy (=),
m>j>d.
(15)

The functions ij for j = 1,2,...,m depend on the inter-

polation which is used in the numerical method which has
degree d.

Case 2. If 7;,7,,...,T,, are the variables of time delays, that
is,7; = Tj(t) for j = 1,2,...,m, however, we can consider

y (ti - Tj) = f‘rj (ti—d’ tiiger -ty (ti—d) Y (ti—d+1) >

A
(16)
for j = 1,2,...,m, knowing that y, = y(t;) fork = i —d,
i—d+1,...,i The function ij depends on the type and

degree of the interpolation. In this paper, we consider the
cubic interpolation to approximate DDEs with three time
delays.

4. Stability of the Method

Stability aspect of numerical methods for delay differential
equations has been introduced in [13-17]. To study the
stability of numerical method (10), consider the linear test
equation

Y =y + ity (t-1). (17)

When the method is applied to the linear test equation
(17), we have

Vo1 = Yo+ Y, + WY b f (8, +6h, Y, y (t, + Gh - 1))

i=1

=y, +hy, + hzibi (XY + 6’y (t, + gh 1)),

i=1

3
Yner = In thi'ki (t,+ch Y, y(t, +ch—1))
i=1
S
=yt thi'k,- (AZYi + @y (t, +h- T)) ,
i=1
(18)
where
Y; =y, +chy, + hZZa,-jf (t,+6h Y,y (t,+Gh-1))
=1
a1 (V46 =),
=1
Zyir = TZ, + NW’BY + y’W’BZ,, (1)
(19)
such that
Vn 11 by b, -+ b
Zn = r > T = ( > R B = . R
hy, 01 b, b, - b
y(ty+ch-1)
t h-
2, VTt
y (tn + Csh - T)
(20)
So
Yl Yn (=]
Y Vn )
.2 = . + . hy:l
YS yn Cs
an Gy Gy
2 dyy Gyy 0 Oy
ag Ay g

Y, + iy (t, +oh—1)
XYy + iy (t, + oh - 1)

Y, + ‘uzy (t, +ch-1)

1 o
)
=3 R B R 1
1 C,
Y,
242 Y,
+h°A"A



4
Wy (t,+ch-1)
2
t, +oh—-1
o A wyl(t, @ )
Al/lzy (xn + Csh - T)
(21)
This implies that
Y, 1 ¢
Y, I ¢
(I - HAA) : = : : Zn
Y, 1 ¢
Wy l(t, +ch-1)
2 —
vl y{tarah-1) )
sz (xn + Csh - T)
(22)
where Hy = (Ah)?, H,, = (uh)’.
So
Y
Y, .
D |=a-ma
YS
#y(t,+ch-1)
2 —
| cz,rmal| Y ErehoT) )
‘”zy (tn + Csh - T)
(23)
where
a; ap ays
ay Gy s
A= ,
asl asZ ass
(24)
1 ¢g
I g
C=1 . .
1 ¢

Hence, the stability polynomial of the method is
Zpor = TZ, + HyB(I - HyA)™"
x(Cz,+H,AZ,(v)) + H,BZ, (1),

Zya=1,2,+T,Z,(1),
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y(t, +qh-1)
y(t, +oh-1)

>

Z, (1) = :
y(x, +ch-1)
T, =T+ H,B(I- H,A)"'C,

T, = H,B[H,(I- HyA) A +]I].
(25)

5. Numerical Results

In this section, some of the problems involving second order
DDEs are solved using RKN methods. Then the same set of
problems is reduced to a first order DDEs system and solved
using RK methods of the same order. Then numerical results
are given.

The following notations are used in Figures 1, 2, 3, 4, 5,
and 6:

(i) h: stepsize used.
(ii) RKN4-N: the existing Rung-Kutta-Nyrstrom method
of order four derived by Senu et al. [18].
(iii) RKN4-D: the existing Rung-Kutta-Nyrstrom method
of order four as in [19].
(iv) RK4: existing Runge-Kutta method order four as
given in [20].
(v) DOPRI: existing Runge-Kutta method order fifth as in
Dormand [19].
(vi) Total time: the total time in second to solve the
problems.

(vil)) MAX ERROR: Max, | y(x,) — v,| Absolute value of the
true solution minus the computed solution.

Problem 1 (nonlinear). Consider the following:

2 —
}’” (t) = e_ZT—y )(/t(t) T), t >t
yty=e', y(t)=-€" t<t, (26)
T=—.
10

Exact solution: y(t) = e™.

Problem 2 (nonlinear). Consider the following:
1

V') =y (t-1) - ———— -1+ D) +1T, t2t,,
41 +1)° ’
b1
y () = V1i+t, y(t)——zm, t <t
h
T=—\
10
(27)

Exact solution: y(t) = V1 +t.
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% S
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—o— RKN4-N —— RK4
—©o— RKN4-D — DOPRI F1GURE 4: The efficiency curves for all methods for Problem 4 with

tend =landh = 1/4i> i=1,...,5.
FIGURE 2: The efficiency curves for all methods for Problem 2 with
tend =1 andh = 1/41: i= 1:...,5.

Problem 4 (nonlinear). Consider the following:

Problem 3 (linear example). Consider the following: y'(t) = % (eMy(t-7)+e ?y(t-1,)

te By (t-13)), t=t,

Y'@)y=yt-1)- ~In(l+t-1), t=>t,

2

(1+1) yt)=e’, y(t)=-e"', t<ty

' 1

yt)=In(1+1t), y (t)=—, t<t, h h h
, 1+t 0 TIZE, TZZ%, T3=%.
10
(28) Exact solution: y(t) = et
Exact solution: y() = In (1 +¢). 5.1. An Application to Mathieu Equation. In this section we

will apply the RKN and RK methods to solve a well-known
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F1GURE 5: The numerical solution for all methods for Linear Problem
with ¢, 4 = 10 and h = 1/10.
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FIGURE 6: The numerical solution for all methods for Nonlinear
Problem with t,, 4 = 10 and h = 1/10.

equation in engineering, the Matheiu’s equation, which is
defined as follows:

Y @t)+ @ +acost) y(t)+cy’ (t) =by(t-T),  (30)

which is a nonlinear delay differential equation.

Where 6, a, b, ¢, and T are parameters.

0 is the frequency squared of the simple harmonic
oscillator, and a is the amplitude of the parametric resonance,
and b is the amplitude of delay while c is the amplitude of the
cubic nonlinearity and T is the time delay.

Equation (30) is a model for high speed milling, a kind
of parametrically interrupted cutting as opposed to the self-
interrupted cutting arising in an unstable turning process.
More information on the problem can be found in [21]. Var-
ious special cases of (30) have been studied, depending on
which parameters are zero.
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When 6 = a =b =1 and ¢ = 0 we obtained the following
linear Mathieu equation:

y'(t)= (1 +cost)y(t) = y(t-T), tel[0,10],
y (t) = sin(t), (31)
y' (t)=cos(t), t<O0,
where T' = 7 = h/10 is the delay term, the exact solution does
not exist.

When § = a = b = ¢ = 1, we obtained the following
nonlinear Mathieu equation:

Y (t) = (1 +cost) y (£) + y* (1)
=y(t-T), tel0,10],

y(t) =sin(t),

(32)

y' (t)=cos(t), t<0,
where T = 7 = h/10 is the delay term, the exact solution does
not exist.

Both the linear and nonlinear Mathieu equations are
solved using RKN and RK methods and the results are plotted
in Figures 5 and 6.

6. Discussion and Conclusion

In this paper we adapted the Runge-Kutta-Nystrom method
for solving special second order delay differential equations in
which cubic interpolation is used to evaluate the delay term.
We also presented the stability of the method when applied
to linear second order DDEs. We solved a set of DDEs using
RKN4-N by Senu et al. [6] and RKN4-D by Dormand [19].
For comparison purposes the same set of problems a reduced
to a system of first order DDEs and solved using classical
fourth order Runge-Kutta method and fifth order Runge-
Kutta method by Dormand [19]. The log of maximum error is
plotted against time. From the numerical results, we observed
that both RKN methods are just as efficient. However they are
more efficient compared to the fourth order classical Runge-
Kutta method followed by the fifth order Runge-Kutta
method by Dormand [19]. This is because RKN method
directly solved the equations whereas in RK method the
equations are reduced to a system of first order DDEs. The
fifth order RK method has more stages compared to the
fourth order RK method which required more function
evaluations at each step. Both RKN and RK methods are also
used to solve the linear and nonlinear Mathieu equations.
Since they do not have the exact solution, we just plot the
numerical results in which both methods show a good agree-
ment.
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This paper investigates p-moment stability of the stochastic differential delay systems with impulsive jump and Markovian
switching. Some stability criteria are obtained based on Lyapunov functional method and stochastic theory. It is shown that, even if
all the subsystems governing the continuous dynamics without impulse are not stable, as impulsive and switching signal satisfies a
dwell-time upper bound condition, impulses can stabilize the systems in the p-moment stability sense. The opposite situation is also
developed for which all the subsystems governing the continuous dynamics are p-moment stable. The results can be easily applied
to stochastic systems with arbitrarily large delays. The efficiency of the proposed results is illustrated by two numerical examples.

1. Introduction

Stochastic differential systems which include stochastic delay
differential systems have attracted much attention, owing
to stochastic modeling having played an important role in
many ways such as science and engineering and forecast of
the growth of population [1, 2]. Stability analysis of different
stochastic systems has been a subject of intense activities in
the literature [3-9]. Switched systems are an important class
of hybrid dynamical systems which are composed of a family
of continuous time or discrete-time dynamical systems and
a rule that orchestrates the switching among them [10]. A
particular class of switched systems is named as markovian
switched systems, whose system mode is governed by a
Markov process. During the past few decades, many issues
on Markovian switched systems such as stability and stabi-
lization [11-14], H,, control and filtering [15], and adaptive
control problem [16, 17] have been well investigated.

Beside stochastic effects and markovian switching, impul-
sive effect likewise exists in many evolution processed in
which systems states change abruptly at certain moments
of time, involving such fields as biology, engineering, and
information science [18]. Therefore, the stability investigation
of stochastic differential systems with impulsive jump is
interesting to many investigators. The p-moment stability

of stochastic differential systems is studied in [19] for the
systems with impulsive jump, nonswitched, and no time
delay. Thus, the results in [19] cannot be easily applied to
the class of impulsive systems with markovian switching
and time-varying delay. Liu and Peng [20] discussed the p-
moment stability of stochastic differential delay systems with
impulsive jump and markovian switching. It is shown that
when the delayed continuous dynamics are p-moment stable,
the stability properties is not destroyed by impulse at discrete
instants irrespective of the length of delay. It is also noticed
that the conclusions received in [20] are restricted to the
case that are all the subsystems that govern the continuous
dynamics are stable in p-moment sense. There is no attention
has been paid to the class of hybrid systems in which all the
subsystems that govern the continuous dynamics is not stable.
Thus, how to establish a sufficient condition of p-moment
stability for the class of stochastic delays hybrid systems is the
key problem to be solved in future research.

Based on the above analysis, in this work, the p-moment
stability of stochastic differential delay systems with impul-
sive jump and markovian switching is investigated. Motivated
by the work of [20], we first relax the global Lipschitz
condition of impulsive control law Ax(t,). Then, we will
propose some conditions of the p-moment stability for two
classes of stochastic hybrid delay systems, that is, all the



subsystems that govern the continuous dynamics are stable
and not. Compared with [20], the criteria for the stable case
in this paper are more general. Further, the results are applied
to linear stochastic delay systems with arbitrarily large delays.

2. Preliminaries

Throughout this paper, unless otherwise specified, we let
(Q, F,{F,},55,P) be a complete probability space with a
filtration {F,},,, satisfying the usual conditions, that is, it is
right continuous and F, contains all P-null sets. w(t) is an m-
dimensional Brownian motion defined on (Q, F, {F},., P).
Let Z" define the set of nonnegative real numbers and R” the
n-dimensional real Euclidean space. || denotes the Euclidean
norm for vectors or the spectral norm for matrices. For » > 0,
let PC([-r, 0], R") denote the class of functions from [-r, 0] to
R" satisfying the following: (i) it has at most a finite number
of jump discontinuities on (-, 0]; (ii) it is continuous from
the right at all points in [-r,0). For simplicity, PC is used
for PC([-r, 0], R") for the rest of this paper. For function ¢ :
[-7,0] — R", anorm is defined as [|§]l, = sup_,_y_ol$(O)l.
Given x € PC([-r,00],R") and for each t € R, define
X, X~ € PCby x,(s) = x(t +s) for -r < s < 0 and x,-(s) =
x(t+s) for —r < s < 0, respectively. Denote by PCI‘zr the family
of all F,-measurable PC-valued random variables ¢ = {¢(0) :
—-r < 0 < 0}, satisfying sup_,_g_, EI$(O)|7 < oo, where E
stands for the mathematical expectation. Let PC%((S) = {¢:
¢ e PCl‘gt([—r, 0],R™) and sup_rsegoEIIqS(@)llp < 6}

The Markov process {r(t),t > 0} represents the switching
between the different modes taking values in a finite state

space § = {1,2,..., N} with generator 7 = (7;;)Nxn given
by
. , A +0(A), ifi#j,
P t+A) = t)=it=4"Y
rre)=jlr =4 {1+niiA+o(A), ifi=j,
@)

where 77;; is the transition rate from mode i to j and satisfies
the following relations:

m; 2 0,

= = ) 2)

j#i

and o(A) is such that lim, _, ,0(A)/A = 0. We assume that
the Markov chain r(¢) is independent of the Brownian motion
w(). It is known that almost every sample path of r(f) is a
right-continuous step function with a finite number of simple
jumps in any finite subinterval of R* = [0, +00).

Consider the following stochastic nonlinear delay system
with impulsive jump and markovian switching

dx(t)= f(x@t),x,t,r))dt

+g(x@),xpt,r () dw(t), t#t,

3)
Ax(t) =TI (x(t7),t), t=t,
x(ty+0)=¢ (@), 06¢€l[-r0],
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where ¢(0) € PC is the initial data, x(¢) € R" is the systems
state, x(t") and x(¢”) denote the limit from the right and the
left at point ¢, respectively, and {t; : k € Z*} ¢ R" a strictly
increasing sequence. We assume that for each i € S, given
functional f: R"xPCxS — R, g: R"xPCx§ — R™"
satisfying f(0,0,t,i) = g(0,0,¢,i) = 0. [; : R*"xR — R"with
I,(0,t) = 0 is the change of state variable at instant ¢;. In this
paper, we always assume that there exists a unique stochastic
process satistying systems (3), and all solutions of systems (3)
are continuous on the right-hand side and on the left-hand
side. Moreover, by f(0,0,t,i) = g(0,0,t,i) = 0 and I, (0,t) =
0, it is easily obtained that system (3) admits a trivial solution.

Definition 1 (see [20]). The trivial solution of system (3) is

(1) p-moment stable if for any initial data x, = ¢ and any
€ > 0, there exists a § > 0 such that

Elx(t)If <& t=t, (4)

whenever [|¢]|If < &

(2) uniformly p-moment stable if the § in (1) is indepen-
dent of t,,.

Definition 2. Let C*(R"x [t,—7, 00]xS; R") denote the family
of all nonnegative functions V'(x,t,7) that are continuously
twice differentiable in x and once differentiable with respect
to t. For each V(x, t,i) € C*'(R" x [t, — ,00] x S; R*), define
an operator LV from R" x [t, — r,00] x S to R" as follows:

LV (x,t,i) = V, (x,t,i) + V, (x, 1,7) f (x, y, t,i)

+ %trace [gT (%, y,1,0) Vo (x,8,1) g (x, p, 8, z)]

N
+ a5V (x4 )),
=1

(5)
where
~ OV (x,t,1)
Vi (x,t,0) = ot
N oV (x,t,1) oV (x,t,1)
Vx (x) t, l) - < ax1 P axn )) (6)
0*V(x,t,i)
V. L) = | ———— .
o (0 11) ( 0x;0x ) -

Before giving the results, we need a lemma.

Lemma 3 (see [20]). If V € C*'(R" x [t, — r,00] X & R"),
then for any stopping times 0 < t; < t, < +00,

E(V(x(t,) tyr(ty))) = E(V (x(t;).t,,7 (1))
+E <J-:2 LV (x(s),s,r(s)) ds) ,
(7)

as long as the integration involved exist and finite.
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3. Main Results

In this section, Lyapunov-based sufficient conditions for p-
moment stability of system (3) are developed. The first result
is concerned with p-moment stability of system (3), in the
case when all the subsystems governing the continuous
dynamics of (3) are stable. Intuitively, the conditions in the
following theorem consist of three aspects: (i) the Lyapunov-
Krasovskii functionals satisfy certain positive definite and
decrescent conditions; (ii) there exist some negative estimates
of the upper right-hand derivatives of the functionals with
respect to each stable mode of system (3); (iii) the jumps
induced by the impulses and the estimates on the decay rate
of continuous dynamics satisfy certain conditions.

Theorem 4. Assume that there exist function V(x(t),t,i) €
C>'(R" x [ty —r,00] x S; R") and some positive constants p, a,
b, e;, the nonnegative and continuous functions c;(t) and d,(t),
such that
(1) alx|? < V(x(t),t,i) < blx,|f;
(if) ELV (x(t),t,i) < —;(t)EV (x(t), t,i) + d;(t) EV (x,, t,1),
t e [tk—l’ tk)’ k = 1, 2, .oy

(iv) 0 < ¢* < 1, where ¢* = sup{¢ | ¢ = be;/a, i = 1,
2,...4

V) () > d;(t)/c”, t € [t tyeiy)s

then the trivial solution of system (3) is uniformly p-moment
stable.

Proof. For any € > 0, there exists a § = §(¢) > 0 such that
8 < (ac”/b)e independent of t,. For any £, > 0 and x, = ¢ €

PC%((S), let x(t) = x(t,t,, ¢) be the solution of (3).
In the following, we will show that

EV (x(t),t,i) < %5, teltpty), keZ™. (8)
[

It will be firstly proved that
L b
EV (x(t),t,i) < —08, t€[tyt). 9)
c

For any initial data x, € PC% (6), it follows from assumption
(i) that

EV (x(t),t,r (1)) < bE”"to ”f

) (10)

SbO< =8, telty-nt).
C

Suppose that (9) is not true, then there exists some t € (¢,,t;)
such that

EV (x(t),t,r (1)) > CE*(S > bd > EV (x(ty),te. 7 (tp)) -
(11)

Sett* = inf{t € [ty, ;) : EV(x(¢),t,7(t)) > (b/c")d}. Observe
that EV (x(t),t,7(t)) is continuous on t € [t,,t;), thent” €
(ty,t,) and

BV (x(£), 5,7 (£7)) = Cﬁ*a, (12)

EV (x(t),t,r (1)) < %8, telty-rt"). (13)

In view of (10), define t** = sup{t € [t, — r.t"]
EV(x(t),t,r(t)) < bd}. Thent™™ € (¢,,t") and
EV (x(t™),t"",r(t™")) = b, (14)
EV (x(t),t,r(£) >bd, te(t,t7]. (15)

Consequently, in view of (10)-(15), for all t € [¢*,¢""] and
0 € [-r,0], one has

EV(x(t+0),t+0,r(t+0))
b

ot

IN

1 * % *
85 BV (x(t7),6%r (t)) (16)

IN

Ci*EV (x ().t (1))

Now, combining (16) and condition (ii), we have
ELV (x (), t,r (t))
< — () EV (x(t),t,r (1) +d; ®) EV (x,, 1,7 (1))

< <_Ci ) + @) EV (x(t),t,r(t)).

17)

Applying Lemma 3, integrating (17) on [t**,¢"], one obtains
that

EV (x(t"),t5,r(t))

<SEV (x (™), r (t*)) (18)

+ Jt (—C,- () + d; (t) ) EV (x(s),s, 7 (s))ds.

C*

By condition (v) and (14) and the Gronwall inequality, one
has

BV (x (¢, £, 7 ()
<EV (X (t**) , t**, r (t** )) e(—c,-(t)+(di(t)/c*))(t*—t**) (19)

<EV(x ()0 r () = b8 < Lo,
c

Since (19) contradicts with (12), inequality (9) holds and (8)
is true for k = 1.
Now, assume that

EV (x(t),t,i) < %6, tetpte)s (20)
C



for all k < m, where k,m € Z*. We proceed to show that
EV (x(t),t,i) < %6, t € [ty tmer) - (21)
c

Suppose that (21) is not true, set t = inf{t € [t,,t,.) :
EV(x(t),t,r(t)) > (b/c*)8}. From condition (i), (iv), and (21),
we know that

EV (x (t,,) sty 7 (£))
<e, BV (x(t,), 1,7 (t,))
<be ||,
(22)
be; _ _ _
< —= sup EV(x(t, +0),t,+0,r(t, +0))

-r<6<0

be;
< Jﬁ*ag bs < %5.
a ¢ C

Owing to EV(x(t),t,r(t)) is continuous on t € [t,,,t,,.1)
thent € (t,,,t,,,,) and

BV (x (), E.r (7)) = Cﬁ*a, (23)

EV (x(t),t,1 (1)) < 63*6, te[t,t). (24)

Define t = sup{t € [t, —r,t] : EV(x(t),t,7(t)) < bd}, then

t € (t,,t)and
EV (x(t),t.r(t)) = bo, (25)
EV (x(t),t,r(t) >bs, te(tt]. (26)

Fixanyt € [t,t], whent+60 > t,, forall 6 € [-r, 0], then from
(22)-(26), one has

EV(x({t+0),t+0,r(t+0))
b 1 N -
< C—*S < C—*EV (x(t),t,r(t)) (27)

< CL*EV (x (1), 4,7 (1))

When t + 6 < t,, for some 6 € [-r,0], without loss of
generality, we assume that t + 0 € [t,_;,¢;) for some ] € Z,
I < m, then from (20) and (25), we obtain that

EV(x(t+0),t+0,r(t+0))
b 1 N =
< C—*é < c_*EV (x(£),t,r (1)) (28)

< Ci*EV (x(),t,7(t)).

Therefore, from condition (ii), (27), and (28), one gets
ELV (x(t+0),t+0,r(t+0))

d, () (29)
< (—c,-m (t) + '(':’—*> EV (x(t),t,7(1)).
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Similar to the argument on [¢**,¢"], an application of Ito’s
formula on [¢, £] will lead to EV (x(£), £, 7(£)) < (b/c*)8, which
would contradict with (23). So the inequality (21) is true.
Therefore, by mathematical induction, one can obtain that
(8) holds for all k € Z*. Then from condition (i) and the
definition of §, we have

Elx@®)]? < 1*8 <e txt (30)
ac

According to Definition 1, it is concluded that the trivial
solution of system (3) is uniformly p-moment stable. The
proof is complete. 0

Corollary 5. Assume that there exist function V(x(t),t,i) €
C*Y(R" x [t, — 7, 00] X S; R") and some positive constants p, a,
b, e;, ¢;, and d; such that

(i) alxl? < V(x(t),t,7) < blx,|F;

(i) ELV (x(t), t,i) < —¢.EV(x(t),t,i) + d,EV(x,t,i), t €
[tkfl’ tk)’ k = 1, 2, ey

(iii) EV($(0) + I (¢, i 1) < €;V((0), £, 1);

(iv) 0 < ¢* < 1, where c* = sup{c’ | ¢ = (be;/a), i =
1,2,...}

) ¢ > di/c*; t€ [tistiy)s

then the trivial solution of system (3) is uniformly p-moment
stable.

Proof. Replacing ¢;(t) and d;(t) in Theorem 4 with ¢; and
d;, respectively, we find that it is a direct conclusion of
Theorem 4. O

Remark 6. From condition (ii) in Theorem 4, it is seen that
each of the continuous dynamics is stable. On the other
hand, from condition (iv), we see that each of the discrete
dynamics is also stabilizing (0 < ¢* < 1 impliese; < 1). It
implies that the stability properties of a time-delay impulsive
markovian switched system with stable continuous dynamics
can be preserved under stabilizing impulsive perturbations
irrespective of the times of impulses and switching. Hence,
the bound of dwell-time is not necessary.

Remark 7 1f condition (iii) is omitted in Corollary 5, the
result is consistent with that of Theorem 1 in [20]. Thus, the
results in this work are an extension of that in [20].

We proceed to consider in next the p-moment stability of
systems (3). It is supposed that all the subsystems governing
the continuous dynamics of (3) can be unstable while the
impulses are stabilizing. Intuitively, the conditions in the
following theorem consist of four aspects: (i) the Lyapunov
functionals satisfy certain positive definite and decrescent
conditions; (ii) there exist some positive estimates of the
upper right-hand derivatives of the functionals with respect
to each unstable mode of system (3); (iii) the dwell time of
each mode of system (3) satisfies some supper bounds; (iv)
the jumps induced by the stabilizing impulses satisty certain
diminishing conditions.
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Theorem 8. Assume that there exist function V(x(t),t,i) €
C*(R" x [t, — 1, 00] x S; R") and some positive scalars p, a, b,
e, p < 1, &, and B such that

(i) alx|? < V(x(t),t,i) < blx,|;

(ii) EV(¢(0) + I (¢, ty, 1) < pe;V($(0), t;,1);

(iii) 0 < ¢* < 1, where ¢* = sup{¢ | ¢ = (b/a)pe;, i =
1,2,...}

(iv) there exist nonnegative and piecewise continuous func-
tions ¢;(t) : [ty,00) — R" satisfying LH“ ¢(s)ds < aff
forallt > t, such that

ELV (x (), ,i) < ¢ () EV (x (£) , 1),
(31)

teltpty), k=12,...,

whenever t > t, and ¢ € PC% are such that ¢*ELV
(¢(s), t +5,1) < EV((0),1,0);

(V) supez {te — teoy} = a < =(1/B) In((b/a)pe;), k € Z%;

then the trivial solution of system (3) is uniformly p-
moment stable.

Proof. For any ¢ > 0, there exists a § = d(¢) > 0 such that
8 < (ac”/b)e independent of t,. For any £, > 0 and x, = ¢ €
PC%((S), let x(t) = x(t,t,, ¢) be the solution of (3).

By generalized Ito’s formula (Lemma 3), when t € [,
tie1)> We get

EV (x(t),t,r(t))

= EV (x (ti) tio 7 (1))
+E (Jt LV (x(s),s,7(s)) ds)
%

+E<Lt IV (x(s),s1(s))

k % (5) g(x(s),s7(s)) dw (S))

= EV (x (t)  tio 7 (1))
+E<Jt LV(x(s),s,r(s))ds).
k (32)

Given small enough At > 0 such that t + At € [t;,f;,,), one
has

EV (x(t+ At),t + At,r (t + At))

= EV (x (t) tio 7 (1))
+A (33)
+E(Jt tLV(x(s),s,r(s))ds),

t € [t thsr) -

In view of condition (iv), (32), and (33), it follows that
EV (x(t+ At),t+ At, 7 (t + At))
—EV (x(t),t,r(t))

t+At
_ L ELV (x(s),s,7(s)) ds (34)

t+At
< I G (D) EV (x(s),5,7 () ds,

t € [tote).

From (34), one gets

D'EV (x(t),t,7(t)) < ¢ (t) EV (x (), t,7 (t)),
(35)
t € [tistin)s

where D" is the Dini-derivative defined as

V(t+h) -V ()

D'V (1) = hli_)n(} sup h ) (36)

in which V(¢) is continuous function.
In the following, we will show that

EV (x(t),t,1) < %8, teltnte), keZ'. (37)
For this purpose, we first prove that
EV (x(t),t,i) < Ck*é, t e [t t;). (38)
From condition (i) and x, € PC%((?), it follows that

EV (x (), t,7 (1) < bE|x, |

) (39)

<bd < =6, telty-rty.
C

If (38) is not true, there must exist some t € [t,,t;) such that
EV (x(t),t,r(t) > %6 > bd > EV (x(ty),te. 1 (t)) -
c
(40)

Let t* = inf{t € [ty, ;) : EV(x(t),t,7(t)) > (b/c*)5}. From
(39), one has t* € (t,,t,) and

BV (x(£), 6,7 (t7)) = Cﬁ*a,

EV(x(t),t,r(t))<Cﬁ*5, felty_rt), (D

DEV (x(t).¢",7 (t")) 2 0.

Owing to (b/c*)8 > bd and EV(x(¢t),t,r(t)) < b fort €
[ty — 7. t,], then there exists a t** € [¢,,¢") such that
EV (x(t™),t"",r(t™")) = b,
EV (x(t),t,r(t)) > bs, te(t™,t], (42)

D'EV (x(t"),t",r(t")) > 0.



Consequently, by (41) and (42), for ¢ € [t*,¢**], we have
b 1
EV(x({t+s),t+sr(t+s)<—<—EV(x(),tr(t).
c c
(43)
So, fort € [t*,t*"], it has
D'EV (x (t),t,r (1) < 6 () EV (x (1), £,r (). (44)

*

Integrating (44) from t** to ¢

r DEV (x(s),s,7(s))

EV (x(s),s,7(s) ds < J-to Gt)ds<ap. (45

Meanwhile, by condition (v), one has

r" DYEV (x(s),s,7(s))
= EV (x(s),s,1(s))

EV(x(t"),t",r(t")) 1
- j L (46)
EV(x(t™ )t r(t*)) U
b/ .
=J —du=-Inc" >¢(t; - ty),
bs u

which is contradictory with (45), so (38) is true.
By condition (i) and (38), we have

EV (x(t;),ty,7(t))
< pe BV (x (1)), 11,7 (1)

p
< be; ||x,-
ey

(47)
< épeil sup EV (x (] +0),t, + 6,7 (] +0))
a  —r<6<0
< égpeilé <bd < %8.
ac c

Now, we assume that (37) holds for k = 1,2, ..., m, that is,

EV (x(t),t,r(t)) < 3*8, t € [fpte] - (48)
c
We will prove that, for k = m + 1,
b
EV (x(t),t,r(t)) < —6,
c

t € [tptm)  (49)

Suppose that (49) does not hold, by the same procedure as in
[to,t;), we can get a contradiction and (49) follows. Finally,
we get

E|lx(t)|? < %6 <eg txt,. (50)
ac

From Definition 1, it is concluded that the trivial solution
of system (3) is uniformly p-moment stable. The proof is
complete. O
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Corollary 9. Assume that there exist positive scalars p, a, b,
p < Le, i €8), a and B such that conditions (iv) in
Theorem 8 are replaced by the following:

(iv)* there exists positive number c; such that

ELV (x (t),t,i) < GEV (x (£),1,i),
(51)

teltpt), k=1,2,...,

whenever t > t, and ¢ € PC;t([—r, 0]; R™) are such that

c*ELV(@(s),t + 5,1) < EV(9(0),t,1); and all other conditions
remain the same, then the trivial solution of system (3) is
uniformly p-moment stable.

Proof. Similar to the procedure of Theorem 8, correspond-
ingly, the item ¢;(t) in the proof is replaced by ¢;. O

Remark 10. It is clear that Theorem 8 implies that each of
the continuous dynamics can be unstable, since the item
¢(t) in condition (iv), which characterizes the changing rate
of Lyapunov function V(x(t),t,r(t)) at t, is assumed to be
nonnegative. Theorem 8 shows that an unstable stochastic
delay system can be successfully stabilized by impulse.

Remark 11. Constant e; in condition (ii) characterizes certain
perturbations in the overall impulsive stabilization process,
that is, it is not strictly required by Theorem 8 that each
impulse contributes to stabilize the system, as long as the
overall contribution of the impulses is stabilizing. When e; =
1, it is easily obtained that each impulse must be stabilizing
(p < 1), which is more restrictive.

Now consider the linear stochastic system with impulses
and markovian switching

dx(t) = [A(r () x () +B(r () x(t—r)]dt
+H[Cr®)xE)+D(r () x(t-r)]dw(t),
L,
Ax(t) = By (x(t7),7 (1)),
x(ty+60)=¢(0),

tztk,

0 € [-r,0],
(52)

where A;, B;, C;, D;, and E; are all n x n matrices and
w is a one-dimensional standard wiener process. r(¢) is a
Markov chain taking values in § = {1,2,..., N} in which the
transition rate is 7z;;.
Theorem 12. When r(t) = i € S, define A(r(t)) = A,
B(r(t)) = B;, C(r(t)) = C;, D(r(t)) = D;.

(i) If there exist constants p;, ¢;, d;, €, and &, such that

N
Pidmas (A7 + A+ &0) + p; (1 +5,) Iy + D 7ib;
j=1
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< p e |BI + (1+8") G} <ds

pic|I+ Ek||2 > d;,

(53)
then system (52) is uniformly p-moment stable.
(ii) If there exist constants ¢, €, and &, such that
T 2
PiMmax (Ai +A;+ 311) +pi (1+&) | D
N
+ Zﬂifpj +2p;In |1+ E|
= (54)

[ B+ (1+ ") 1G] < 6

In (p, 1+ Ei) < =56 (e~ 10),
then system (52) is uniformly p-moment stable.
Proof. 1t is a direct consequence of Corollaries 5 and 9 with
V(x(®), (1) = pllx®)I”. O
4. Numerical Examples

The applicability of the results derived in the preceding
section is illustrated by the following two examples.

Examplel. Consider the following linear impulsive switching
delay system:

dx(t)=[AF@®)x ) +Br @) x({t-1)]dt
+[C(r®)x (&) + D(r () x(t - 1)]dw (t),

(55)
t#t,
Ax () =E (x(t),r@), t=t,
where
0.1 02 -0.1 -0.24 0.04 0
A, =102 015 03 |, B,=| 024 -04 0.1 |,
0 024 0.1 0 024 -02
0.5 04 02 014 0 -021
D, =|-024 032 03 |, G, =|02 01 o0.16 |,
0.6 026 —0.5 0.1 0.15 0.17
0.2 0.3 —0.1 -0.2 004 0
A,=103 01 03 |, B,=| 02 -04 01 |,
0 02 0.1 0 02 -02
05 04 0.2 024 0 -0.21
D,={-02 03 03 |, G,=|02 01 016 |,
0.6 02 -05 0.1 0.1 0.17
05 0 0 1l
E,=| 0 -04 0 |, = 303
0 0 -03 2 2
3

(56)

7
0.5
o
&
®
5y
0 1 2 3 4 5
Time (s)
— x
e Xy
—— X

FIGURE 1: State response of system (55) under impulsive perturba-
tions.

Sete, =& = 0.5, p; = 1. It is easy to see that A, (AT +
A, +051) = 13819, A, (AT + A, +0.5T) = 1.5020, ||B,||* =
0.3141, ||B,|* = 0.2764, |D,|I* = 0.9175, |D,|* = 0.8737,
[G,II* = 0.1360, [|G,||* = 0.1219, and |I + E|* = 4.9. Taking
¢ =3.1,¢ =32t —t,_, = 0.22, we can verify that all the
conditions (ii) of Theorem 12 are satisfied:

A max (AT; +A+ 811) +(1+¢) "Dl"2
N
+ anj +2In|I+E|
=1
x[e B+ (1+&") 1G]]
=3.0190 < ¢ = 3.1;

A AT+ A +e0)+(1+8)|D |
max( 2 2 1) ( 2)" 1" (57)

N
+ anj +2In I+ E|
=1

<[ |B.]" + (14 &) 1G]
=3.1574<c, =32
In [T+ E|* = -0.7133 < —¢ (ty1 — i)

= -3.2x0.22 = -0.7040.

So, system (55) is p-moment stable. Numerical simulations
for this example are shown in Figures 1 and 2. It is clearly
demonstrated that impulses can successfully stabilize an
otherwise unstable stochastic delay system.
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FIGURE 2: State response of system (55) without impulsive perturbations.

Example 2. Consider the following linear impulsive switch-
ing delay system:

dx(t)=[A@x@)xt)+Br @) x({t-1)]dt
+[C(r®)x () +D(r®)x(t-1]dw(t),

(58)
t%tk:
Ax(t) =E (x(t7).,r®), t=t,
where
-4 0 0.2 0.3
o o B [
0.3 04 0.8 0.1
D, = [0.5 0.2]’ G = [0.1 3]’
-0.6 0.5
By = [ 0.3 —0.5]’ (59)
-3 0 0.3 0.5
AZ‘[O —4]’ BZ_[OA 03]’
0.5 0.1 0.2 0.2
D, = [0.4 0.1]’ G, = [0.1 0.4]’
0.5 0.5
P= [0.5 0.5]' (60)

Choosing &, = ¢, =2, p; = 1. It is easy to see that )»max(AT +
Ay +2D) = =6, Ay (AT + A, + 21) = —4, B, |* = 0.3403,
IB,I* = 0.5687, |D,|* = 0.5009, |D,|* = 0.4298, |G,|* =
0.6712, |G,|I* = 0.2347, |I + E;||* = 0.7467. Taking ¢, = 3.3,

6 = 16,d, = 12,d, = 0.65, we can verify that all the
conditions (i) of Theorem 12 are satisfied:

A (A;F +A;+ eII) +(1+e,) ||Di||2

N

-3.4973 < =33 =¢;

+ Zﬂij = { !
=

max

~1.7166 < -1.6 = ¢; (61)
. _ 11770 < 12 = dy;
g [BI + (1+&") G = {0.6364 < 0.65 = dos
. 33224641 > 12 =d,;
|7+ El"e = 0.7467 x {1.6 = 119475065 =d,. (0

Theorem 12 guarantees that the trivial solution of system
(58) is p-moment stable. Numerical simulations are shown
in Figure 3. It is clearly demonstrated that the p-moment
stability properties can be preserved irrespective of the length
of the delay.

5. Conclusions

In this paper, a method of multiple Lyapunov functionals
has been applied to deal with the effects of impulses on p-
moment stability of stochastic differential delay systems with
impulsive jump and markovian switching. Some stability cri-
teria are obtained based on Lyapunov functional method and
stochastic theory. It is shown that, even if all the subsystems
governing the continuous dynamics without impulse are not
stable, as impulsive and switching signal satisfies a dwell-time
upper bound condition, impulses can stabilize the systems
in the p-moment stability sense. The opposite situation is
also developed for which all the subsystems governing the
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FIGURE 3: State response of system (58) under impulsive perturba-
tions

continuous dynamics without impulse are p-moment stable.
Applying the derived results to a class of stochastic systems
with arbitrarily large delays, the deduced new stability criteria
can relax some restrictions on impulses imposed by the
existing results. Two illustrative examples have been provided
to demonstrate the main theoretical analysis.
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Data packet dropout is a special kind of time delay problem. In this paper, predictive controllers for networked control systems
(NCSs) with dual-network are designed by model predictive control method. The contributions are as follows. (1) The predictive
control problem of the dual-network is considered. (2) The predictive performance of the dual-network is evaluated. (3) Compared
to the popular networked control systems, the optimal controller of the new NCSs with data packets dropout is designed, which can
minimize infinite performance index at each sampling time and guarantee the closed-loop system stability. Finally, the simulation
results show the feasibility and effectiveness of the controllers designed.

1. Introduction

With the rapid development of computer networks technol-
ogy, the control system based on NCSs has become one of the
hot research tasks in the current international control field.
As stability analysis of NCSs subjected to packet dropping
has received much attention in [1-3], various approaches
for the delay issue in NCSs have been presented in [4-8],
and so on. Compared to the traditional control systems, the
main advantages of NCSs are lower cost, simpler installation,
and higher reliability [9-11]. Because of these attractive
advantages, typical application of these systems ranges from a
wide field, such as automotive [12], mobile [13], and advanced
aircraft [14]. However, the introduction of communication
networks in the control loops makes the analysis and design
of NCSs complex. For example, network-induced delays
and data packet dropout problem may be inevitable during
transmitting communication.

Data packet dropout is a special kind of time delay prob-
lems. Data packet dropout which is a kind of uncertainty
that may happen due to node failures or network congestion
is a common problem in networked systems. This loss will
deteriorate the performance and may even cause the system
to be unstable. Recently, the effect of data packet dropout
on the stability and performance of NCSs has received great

attention. In [15], the stability of a linear networked control
system in the presence of dropped packets was studied. A
stability analysis of model-based NCSs can be found in [2,
16-19], where an additional model was used for estimating
the plant state between transmission times and generating a
control signal. In [20], though turning the model of NCSs into
an asynchronous dynamic system, hybrid system technology
has been used to handle the system with time delay and data
dropouts. A stability condition was obtained for the Try-
Once-Discard networked protocol in [3]. In [21], Hadjicostis
and Touri analyzed the performance when lost data were
replaced by zeros. In [22, 23], Ling and Lemmon posed
the problem of optimal compensator design for the case
when data loss was independent and identically distributed.
Reference [24] addresses the random time delays and packet
losses issues of NCSs within the framework of jump linear
systems with mode-dependent time delays. Jump linear
systems with Markov chains [25, 26] also were used to analyze
the effect of dropouts on system stability and performance. In
[27], a delay-dependent stability condition was presented for
discrete-time jump time delay system where the time delay
was dependent on the system mode. In [28], the problem
of stability analysis and controller design has been proposed
based on a new model with packet dropouts.

Model predictive control (MPC) can now be found in a
wide variety of application areas including chemicals, food



processing, and so on. MPC is also an effective method to
incorporate the input and output constraints into online
optimization, which increases the possibility of its application
in the synthesis and analysis of NCSs [29]. In [30], the MPC
strategy for multivariable plants was presented. Wu et al. [31]
introduced MPC into NCSs with time delay and designed an
optimal control rule. In [4], the networked predictive control
with modified MPC was proposed.

In this paper, the contributions are as follows. (1) The pre-
dictive control problem of the dual-network is considered. (2)
The predictive performance of the dual-network is evaluated.
(3) Compared to the popular networked control systems, the
optimal controller of the new NCSs with data packets dropout
is designed, which can minimize infinite performance index
at each sampling time and guarantee the closed-loop system
stability.

The remainder of this paper is organized as follows. The
problem descriptions and model of NCSs with packet drop-
outs are given in Section 2. The optimization method of
the new closed-loop systems is proposed in Section 3. The
stability analysis is given in Section 4. A numerical example
and an industrial example show the effectiveness of the pro-
posed method in Section 5, and some conclusions are given
in Section 6.

2. Problem Descriptions and Modeling of
NCSs with Packet Dropouts

Consider that NCSs model which is shown in Figure 1, sen-
sors, controllers, and actuators are connected by networks,
and we suppose that the communication link between pri-
mary sensor and controller (S,/C,) is ideal. Based on such
a structure, the problem of packet dropouts in network
transmission mainly exists in the actuator and secondary
sensor and controller (S,/C, and C,/A).

In Figurel, S; i = 1,2),C; (i = 1,2),and P, (i =
1,2) denote the sensor, controller, and plant of primary and
secondary, respectively, and A is actuator. u, (k) and u,(k)
are outputs of primary and secondary controllers at sampling
time k. u,(k) is input of actuator at sampling time k, dkCzA
is the quantity of packet dropouts between sampling current
time k and the latest communicate time successfully (k—d%A)
on C,/A side, and dizcz is the quantity of packet dropouts
at current time k and the latest communicate successfully
(k- dizcz) on S, /C, side. The quantity of packet dropouts on
S,/C, and C,/A sides is assumed to satisfy

S,C C,A
d, <d?7? <dy, T, < d" <1 @

where d,,, d), T,,, and 7, are constant positive scalars rep-
resenting the minimum and maximum quantities of packet

dropouts on S,/C, and C,/A sides, respectively, where d:zcz

and dkCZA are two independent Markov chains. Without loss
of generality, define

0<dy@ <dy, 0<d* <y, )
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Suppose that under the condition d%cz = i, the probability

that the state of packet dropouts at time k + 1 is j (difz = j)

18

Prid?G =j|d>@ =il =m; Vijex, ()

where y;, = {0,1,2,...,d,.}. That is also to say that the
transition probability of dizcz jumping from modei to jis (3),

and the transition probability of d}fZA jumping from mode r
to sis

Pridit=sld  =r} =L, Vrsey, (@)
Where XZ = {0, 1, 2, ey TM}, nij > 07 Zji/f() nij = 1)

Zji%,#i m;=1-m;and A, >0, YA =1

For analysis convenience and without loss of generality,
we suppose that Markov chains jump no more than one
step. Thus, Markov chain transferring probability matrix is
satisfied [28]. Consider

My =0, if j#i+1, j#0,
o (5)

rs

if s#r+1, s#0.

And the two equations are used to produce the definition
of data packet dropout. i denotes the quantity of the packet
dropouts at time k — 1. j denotes the quantity of packet
dropouts at time k. The system’s conditional probability of
data packets dropout is equal to zero when the difference of
the quantity of packet dropouts between time k and k — 1 is
not equal to 1 or there is no dropout at time k.

Some assumptions of NCSs are introduced as follows.

(1) The sensors, controllers, and actuators are clock-
driven.

(2) The buffers are big enough to hold all the data arrived,
and rule of the buffer is last-in-first-out.

(3) Transmission link of primary control loop is ideal
and data packet dropouts only happen in secondary
control loop.

(4) The transition of NCSs is single-packet transmission
and no timing sequence disordered.

The linear time-invariant discrete-time models of pri-
mary and secondary plants in Figure 1 are described as fol-
lows:

) {x1 (k+1)=®x, (k) + Iy, (k),
o n (k) =Cyx, (k),

_ {x2 (k+1) = O,x, (k) + Lu, (k),
>y, (k) = Cyx, (K),

where x, (k) and x, (k) are the states of primary and secondary
plants, respectively, at sampling time k, u,(k) is the input
of secondary plant P, at sampling time k, and @,, T}, C,,
®,, I, C, are known constant matrixes with appropriate
dimensions.
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ul(k)
C

FIGURE 1: Networked control system model.

Due to the existence of data packet dropouts, transmis-
sion link in network cannot normally communicate. The
controller and actuator can use the buffer rule, named first-
in-last-out, to pick up signal [28]. Take the controller, for
example; when a secondary sensor data x,(k) is false to
transmit, the secondary controller gets the latest data x, (k—1)
from buffer and uses it as X, (k) to calculate new control input.
Otherwise, the new sensor data x, (k) will be saved to buffer
and used by the secondary controller as x, (k). Thus,

k), 4=
X, (k) = sc 7)
Xy (k=1), d77>0.
Similarly
i, (k), d>* =0,
ty () = " ®)
uy(k-1), 47" >0.
It can easily derive
%, (k) = x, (k= d>“). 9)

From the model of NCSs, as shown in Figure 1, u, (k) is
the output of primary controller at sampling time k as

uy (k) = Fyx; (k), (10)

where F, is to be designed by MPC method.
u, (k) is the output of secondary controller as

i, (k) = u; (k) + F, (d7) %, (k), (1)

where Fz(dizcz) is to be designed by MPC method.
Substituting (9) and (10) into (11), we have

iy (k) = Fyx, (k) + Fy (d29) x, (k= d?@) . (12)

3
n p, [ 28] 5 nk
J x, (k) x, (k)
5]
2
o
g <
z
Therefore, (8) can be rewritten as
o Fixy (k) + By (d7) x, (k= d @), di =0,
u, (k) =
uy (k- 1), a2t > 0.
(13)

In order to simplify the expression of the closed-loop
0, d2*=0
1, d2*>0
which is dependent on whether packet dropped or not,
instead of the quantity of packet dropouts. Combining (6)
and (13), it can obtain that

control systems, a function o = { is introduced,

u, (k) = au, (k- 1) + [1 — a] F;x; (k)

O al B (@) x (o dse),
%, (k+1) = ©px, (k) + T,Cox, (K), (15)

%y (k + 1) = D,x, (K) + Tyau, (k - 1)
+ T, [1 —a] Fix; (k) + T, [1 — «] (16)

x By (d29) xy (k- d?).

Combining (10), (14), (15), and (16) and augmenting the
state vectors, the new resulting closed-loop control systems
and the augmenting vector (18) formed by predictive con-
troller (10) and (14) designed by MPC method are as follows:

x(k+ 1) = A(dg) x (k) + B(d2 %, dg ) x (k- d),

17)

=C(dg*) x (k) + D (d2,d") x (k- d27),
(18)



where x(k) = (xf(k) xg(k) ug(k - 1))T,
(k- d5)

= (xT (k- d%%) &7 (k- d¥%) uf (k-d%% -1)),
® LG 0
L[1-alF, @, La |,

[l-a]F, 0 «a

A(d) =

0 0 0

B (dszcz’dng) — 0 I,[1-«a] F, ( SZCZ) 0

>

0 [1-alF(dZ?) o

( [1-«]F, O oc)

D szc2 dCZ 0 0
0 [1-alF,( SZCZ) 0

Remark 1. The new closed-loop control systems (17) and the
augmenting vector (18) formed by predictive controller (10)
and (14) are linear jumping systems, where their communica-
tions are described by Markov chain which is the description
of the quantity of packet dropouts at sampling time k on
C,/A and S,/C, sides. The value of « depends on whether
the designed control signal is successfully transmitted or not.
Therefore we can use the results of linear jumping system with
delay to analyze this class of NCSs with packets dropped.

(19)

3. Optimum Analysis Based on MPC

Assume that predictive horizon p = 00, control horizon
q = 00, and the m steps control sequences u(k + m | k),

m =0,1,2,...,00, are computed by minimizing the follow-
ing performance function:
\ 2 2
Jo= Y [lxk+m | II%+lut+m|RI].  (20)
m=0

The norm terms in the performance function are defined
as

lxlig = x"Qx. (1)

The exact measurement state of NCSs at each sampling
time k is
x(k|k)=x(k). (22)

By using the control input given in (18), the first control move
is
uk)=ulk| k)
=C(dg) x (k1 k) (23)

+ D (g di) x (k= dig” 1)
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According to (17) and (22), the predicted state at time k +
m is obtained as (24) which is predicted based on the exact
measurement state x(k | k). Consider

x(k+m+1]k)

=A (dk+m|k) x(k+m|k)+B (difiu& d/fi:qk) (24)

xx(k+m—d>2 k),

where difjlk is model-dependent time invariable delay on
S,/C, side, which is m-step ahead prediction based on the
measurement time k. dkiil B
packet dropouts at time k + m.

And the key of predictive controller rule is to compute the
matrixes F; and Fz(dizcz) in (14). The predicted controller at
time k + m based on the first control move u(k | k) is

ulk+m|k)=C(d2n,)x(k+m|k)

is the predicted quantity of

+D(d25,don

frml k+m|k) (k+m dszczk |k)’

k+m]|
(25)

where C (dng) and D(diZCZ , dkCZA) are matrixes which contain
the control gain matrixes F, and F, (dlsczcz), respectively.

Next we will introduce a method to solve the optimal con-
trol sequence which can minimize the following performance
index at each sampling time:

min Joo
u(k+mlk),m=0,1,2,...,00

:i["T(k+m|k)Qx(k+m|k) (26)
m=0

+u' (k+m | k)Ru(k+m|k)].

Q and R are symmetric positive definite weight matrixes.

C,A S,C.
_U)dz a2

L C
In order to simplify, let dee ktmlk = © Phrmeilk =

k+mlk
V.

First, consider a Lyapunov function candidate V(X(k +
m | k),v) with X(k+m | k) = [x (k+m | k),x"(k+m—1]|
k),....,x (k+m—uv|k)]" as follows:

VIX(k+m|k),v)=V, +V,+V,, (27)
where

VI(X(k+mIk),v):xT(k+m|k)P(v)x(k+m|k),

k+m~1
V,( X(k+mlk),v)= Y x' (1k)Sx(]k),
I=k+m-v
V(X (k+m]k),v)
0 k+m-1

=(1-m,) Y Y x(1kSx(]k.
0=—d;+1 I=k+m+0
(28)

Matrixes P(v) and S are positive definite with appropriate
dimensions.
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Second, suppose that at sampling time k, V(X(k + m |
k),v) satisfies (29) for any x(k + m | k) and u(k + m | k).
Consider

V(X(k+m+1]k),v)-V(X(Kk+m]|k),v)
<—[x" (k+m|k)Qx(k+m]| k) (29)

+u' (k+m | k)Ru(k+m|k)].

For the infinite performance index J, (k) to be finite, we
must set x(co | k) = 0; hence, V(x(co | k),dif)lckz) = 0.
Summing (29) from m = 0 to m = 00, it can be obtained

that
Joo () <V (X (k | k), dp2?) . (30)

Therefore, the infinite optimization problem at time k
has transformed into optimizing upper function V(X (k |
k),difkc ?) at each sampling time k. As a standard in MPC,
only the first control move u(k|k) is implemented, and at the
next sampling time k + 1, the state x(k + 1) is measured
and the optimization is repeated to compute matrixes F; and
Fy(d).

Third, a sufficient condition for existing of a set of control
sequence is

Joo <Y (D)

where Y is a suitable nonnegative coefficient to be minimized.
Before proceeding, the following lemma needs to be
introduced.

Lemma 2 (Schur Complement Lemma). Given constant

matrixes Z,, Z,, Z, where Z, = Z1, Z, = Z;r, then Z, +
Tr,-1 A ~Z Z

Z3Z5" Zy < 0 holds Zf(Z; _232) < Oor( Zf Z?) <0.

Assumption 3. The values of dizcz and « are known to the
controller.

Theorem 4. Suppose the states x(k | k), x(k—1| k), ..., x(k-
dyr | k) of system (17) are measured; then, the control rule in
(18) makeing (29) and ], < Y hold, if existing matrixes P(v) >
0,S >0, C(g), X(v) >0, D(v,5), F, and scalar Y > 0 make the
following optimization feasible:

minY (32)
subject to
. k+m—1 .
Xpewme P (V) Xjeppiie + Z X Sxg
I=k+m—-d5C
(33)
0 k+m—1 .
+ (1 - ﬂm) z Z xllka”k < Y,
O0=—d+1 I=k+m+0
P +(1+x)S+Q 0 AT C' (¢
0 -S  B'(v,¢) D" (9
A_l < 0’
A(q) B(v,¢) -P™ (v) 0
C (o) D(g) 0 -R

(34)

5
or
-P)+(1+u)S+Q s %
0 -S * *
— — <0,
A(g) B(g) -A =
I(¢)+J()FH, K(FH 0 -R'
<113 }I() >0, PX =1,
(35)
. : 5 d N
where m,, = min{m;,i € x;}, P(v) = jfdm)#iﬂijP(]), i

denotes the quantity of packet dropouts, i € x;, x; = 10,1,
2, dyh i = dy(1-1,), A) = [V AK), VATAG), - .
Vg A B() = [VigB(), VT B(), ..\ B,
A = diag(Xp, Xp,.. X)), i€ (0,1,2,...,dy),
X@) = P'(v), ® = diag[-[1+(1-7m,)(dy 1S,
1+ 1 -m,)dy -8 .- [(1 - 7,)S '], x, =
[k — 1| k), x(k =2 k),...,x(k—dp + 1] k)17,

F = [F,,F,).

In order to express conveniently, let x;,,,, = x(k + m |
k), Xppm-o = Xtk +m —v | k), type = ulk + m | k),
Xy = x(I'| k). Thus, (24) becomes Xy, 416 = AG)Xpp i +
B(0, )Xy m-ulk-

The proof of the previous theorem is divided into the
following two steps: Step 1, we design a Lyapunov function
V(X(k +m | k),v) for the systems; Step 2, an optimal con-
troller is designed such that the closed-loop systems are stable
and the optimal characteristics are satisfied.

Proof

Step 1. Consider a Lyapunov function candidate V(X(k + m |
k),v) =V, +V, + V; with x# 0, where

ViX(k+m|k),0)=x PO Xgmpo  (36)

k+m—1 T
V,(X(k+m|k),v)= > xpSxy
I=k+m-v
0 k+m-1

Vi(X(k+m|k),v)=(1-m,) Z Z xEka”k,

O0=—d;+1 I=k+m+0
AV; = E [V} (Xiemaipo )] = Vi (X 0)
T T

=E [xk+m+1|kp (v) xk+m+1|k] = X P (V) Xk

T 5 T
= Xomr1 kP () Xtk = Xeomp P () Xiemi

AT (9 P(v) T, \%

T A" () P(v) B(v,6)

=Nk < XA (¢)—P (v) Hicmlk>

* B" (1,6) P (v) B(v,c)
(37)



T . .
where 7 ik = (Xkomik Xkim-v) > and E is the mathematical
expectation. Consider

AV, = E [V, (Xgimeeo V1)) = Vo (Xgmpior v)

k+m—1

T
- Z xl|ksxl|k

I=k+m—-dSC

k+m

T
Z Xk Sxyji

I=k+m+1-diC

=E

0 o S (38)
= XprmkOXk+mlk ~ Xepm-dSClkOXk+m-diClk

dyy
+ Z Ttij

j=0# j

k+m—-1 k+m-1

T
XSk
I=ktm+1-diC,  I=k+m—di¢

k+1
and Z?fo’j#nij =1-m; <1-m,,0<v<d,;thus,
AV, = E [V, (Xismerpo U1)] = Va (X )

T T
< Xk SXhetmik ~ Xkrm—vlkSXkrm—-ovlk (39)

k+m

+(1-m,) Z

I=k+m—dp+1

T
xllka”k.

Similarly,
AVy; =E [Vs (Xk+m+1|k’ Ul)] -V (Xk+m|k’ U)

k+m

< dy (1-7,) xS —(1-7,.) ).

I=k+m—dp+1

T
xllka”k.

(40)
Therefore, AV = AV, + AV, + AV; and
AT ()P (v) A(5) T ND
<A ( P+(1r)s A OPOIBLY ) —
* B (0,¢) P (v) B(v,¢)-S
(A1)

where * denotes the block determined by symmetry.
Substituting (25) and (A1) into (29), we have

14 (Xk+m+1|k’ v)-V (Xk+m|k’ v) + xg+m|kak+m|k

T T o
+ Uk Rk < Mk EMlicsmlies

_<<D A" () P (v) B(v,6) + C" () RD (v,6) )
+ B (1,¢) P(u) B(v,) =S+ D' (1,) RD (1,¢) )

[83]

(41)

where ® = AT(¢)P(v)A(¢) - P(v) + (1 + wS+Q+ CY(¢)RC(c).
According to Lemma 2, we obtain

[83]

P +(1+u)S+Q 0 AT C"(g
0 -S  B'(v,¢) D" (v,9)
A() B(v,g) -P'(v) 0
C(c) D(v,g) 0 -R'
(42)
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According to (34), then

T o
Hicrmike EMkemic < O- (43)
Hence, (29) holds.
And
T k+m—1 .
XpermP (V) Xk + Z X SXq
I=k+m-v
(44)
0 k+m—1 T
+ (]. - ﬂm) Z Z xllka”k < Y
0=-dp+1 I=k+m+0
That is,
V (Xjempo v) < Y. (45)
From (30), we have
Joo (K) < Y. (46)

Step 2. A congruence transformation to (17) and (18) leads to

A(@)=D()+E()FH,,  B(v,¢)=E(¢)FH,

_ - _ _ (A2)
C() =1()+]J(c)FH,, D (v,6) =K (¢) FH,
where
®, ,C, 0
5(()2( 0 @, l"zoc>,
0 0 o
B 0
E@) = <r2 [ —oc]>, F=[F,F],
[1-«f
(47)
~ 000 ~ 000
H=<010>’ I(C)=<000¢)’
— I — 100
](C)=<[1—OC]>’ H1=<000>>
~ 0
K () = <[1 —(X])I
Substituting (A2) into (34), (35) can be obtained.
The proof of Theorem 4 is completed. O

Remark 5. According to the proposed method, the optimal
input is unique. Y is a scalar and Y > 0. Unique resolution is
given finally by using Toolbox of Matlab. Its convergence can
be found in Figure 3.

4. Stability Analysis of NCSs with
Packet Dropouts

Theorem 6. Suppose that the optimization problem in
Theorem 4 is feasible at time k; then, the new resulting closed-
loop systems in (17) are asymptotically stable by the optimal
control law in (18) which is obtained from Theorem 4.
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Proof. First, the Lyapunov function, V(X(k + m | k),v) =
Vi +V,+Vyisdiscussed and V(X (k+m | k), d2 ) -V (X(k |

k+1]|
k), dy3*) < 0 holds only when x # 0.
Next, in the following we will consider the situation at

time k (i.e., m = 0):
T v
(X (k I k) dklk) = xk‘kkak“c + Z x”kSkxllk

I=k-d$;

0 k-1
T
YD XSk

O=—d+1 I=k+60
(48)

where P, > 0, S, > 0 are obtained from the optimal
solution at time k. Suppose that the optimization problem
in Theorem 4 is feasible at time k, and according to the
introduction in [8], these optimization problems are also

feasible for all k + 1. Let us note values of P, > 0, S, > 0,
Flk’ sz, Yk’ and Pk+l > 0, Sk+1 > O, F1k+1’ F2k+1 Obtained
from the optimal solution at time k and k + 1, respectively.
Therefore, we have

k

T
xk+llk+lpk+lxk+1|k+1 + Z

I=kt1-dC

0
T
+(1-m,) Z Z Xpjies1 Sk1 XK1
O=—d+1 I=k+1+0

LS
Xlker1 Ok+1X0k+1

(49)
£ T
Z X i1 Sk X141

I=k+1-dC

0 k
DI INE
Xl 10k X1 lfe+1+

O=—d+1 I=k+1+0

T
< Xper1est PeXeenis +

That is because P, > 0, Si,; > 0 are optimal, whereas P, >
0, S; > 0 are only feasible at time k.
From (29), it can be obtained that

V(X (k+11k),d25) -

V(X (k1K) dpz)

< - [x" (k1) Qu (k1K) +u” (k| k) Ru (k | k)]

< —x' (k| k) Qx (k| k) < =Apyin (Q) {llx (k | K)IP} .
(50)

Because Q is symmetric positive definite, we have

A min(Q) > 0 (the minimal eigenvalue of matrix Q), and then

V(X (k+1]k),d25) -

S~V (XK 0, d5C) <o, G

When m = 0, (24) is becoming

x(k+11k) = A(dz")x (k| k)

(52)
+ B(d dil) = (k= di® 1 ).
Because of the measured state,
x(k+1]k+1)
=x(k+1)
= A(d>") x (k) + B(dy @, d?) x (k- d®).
(53)
So we have
xtk+1|k+1)=x(k+1]k). (54)
Comparing with (A1), it can be obtained that
V(X (k+11k+1),d25,) -V (X (k1K) dz?) <0
(55)
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Therefore, the Lyapunov function V(X(k | k),dszC 2) is

decreasing for the new closed loop, and limy. _, ., x(k | k) =0
is concluded. The stochastic stability is obtained. O

5. Simulation Examples

In order to show the effectiveness of the proposed method,
we will give some cases and simulations.

5.1. A Simple Example. Considering the coefficient matrixes
of P, and P,

) ( 09512 1.051 > ) < 8.5530
1 > 1=

~0.6065 ~1.1618 29.4735) » (56)

C, = (-0.0045 0.1004),

~0.3667 —0.0111 1 (57)
®, = 1 o ) 7o)

C, =(0 0.0111). (58)

Markov models of the whole closed control systems are
consisted. Suppose that dizCZ =i € (0,1) and dsz =r ¢
(0,1), as shown in Figures 2 and 5, which means that the
number of data packet dropouts is i at sensor to controller
of secondary side and, similarly, is » at secondary controller
to actuator side at time k. In the method, Yisascalarand Y >
0. Its convergence is shown in Figure 3. Unique resolution
is given finally by using Toolbox of Matlab. The simulation
results under the optimal state feedback controller are shown
in Figure 4.

From the simulation (1) Figure 3 is the upper of per-
formance index. (2) In Figures 4(a) and 4(b), system state
trajectories will eventually be more stable. It is shown that

NCSs with data packet dropouts are stable with the optimal
controller which is designed by Theorem 4. (3) Through
comparing to LQR controller, which is showed in Figures
4(c),4(d), 4(e), and 4(f), the system overshoots are shortened,
and state trajectory paths are more superior. Thus, the optimal
controller designed in our paper is effective.

5.2. Industrial Systems. In order to verify the method pro-
posed earlier, a networked control system for main furnace
temperature in industrial systems is taken for an example. It is
assumed that the transfer functions of the inertial and leading
sections are Gpl(s) = (1/[(30s + 1)(3s + 1)]) and sz(s) =

(1/[(s + 1)*(10s + 1)]), respectively. After discretization, the
following state space models are available:

0.6887 —0.0093
x; (k+1)= x; (k)
0.8356 0.9951

P 0.8356
k 5
+<o.4437)y2( )

y1 (k)= (0 0.0111) x, (k),

~0.0342 —0.4364 —0.0342
x,(k+1)=| 03425 06849 -0.0254 |x, (k)
02542 08762 0.9899
P, 0.3425
+[ 02542 |u, k),
0.1008
[y, (k)= (0 0 0.1)x, (k).
(59)

Figures 6(a) and 6(b) can be obtained, from which the
systems in (17) are stabilized by our designed controller.
Through comparing to LQR controller, as shown in Figures
6(c), 6(d), 6(e), and 6(f), and the system overshoots short-
ened, state trajectories are more superior and performance of
the control systems is further improved. Thus, the proposed
optimal controller designed is effective and feasible.

6. Conclusions

In this paper, the modeling, optimal, and control problems
for a class of NCSs under data packet dropout effect have
been studied. The data packet dropouts are described by
Markov chains. The Markov chains describe that the quantity
of packet dropouts between current time k and its latest
communicates successfully instead of whether the data pack-
ets dropped or not. Though augmenting the state vectors,
the resulting closed-loop control system is transformed into
a jump system with time delays. Model predictive control
method is applied to study optimization and stability prob-
lems of the resulting closed-loop NCSs. Sufficient conditions
are proposed for the optimization and stability of the resulting
closed-loop NCSs. Some simulations are given in the last
section and it can be seen that the designed controllers are
feasible and effective. In this work, the full state feedback
controllers are designed. However, it is difficult to obtain
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the full state. Output feedback controllers should be consid-
ered. Dynamic output feedback can be investigated in the
future work.
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A harvested prey-predator model with density-dependent maturation delay and stage structure for prey is proposed, where selective
harvest effort on predator population is considered. Conditions which influence positiveness and boundedness of solutions of model
system are analytically investigated. Criteria for existence of all equilibria and uniqueness of positive equilibrium are also studied.
In order to discuss effects of maturation delay and harvesting on model dynamics, local stability analysis around all equilibria of
the proposed model system is discussed due to variation of maturation delay and harvest effort level. Furthermore, global stability
of positive equilibrium is investigated by utilizing an iterative technique. Finally, numerical simulations are carried out to show

consistency with theoretical analysis.

1. Introduction

In the natural world, many species have a life history that
takes them through two stages, juvenile stage and adult
stage. Individuals in each stage are identical in biological
characteristics, and some vital rates (rates of survival, devel-
opment, and reproduction) of individuals in a population
almost always depend on stage structure. Furthermore, many
complex biological phenomena arising in prey-predator
ecosystem always depend on the past history of system, and
it has been recognized that time delay may have complicated
impact on dynamics of prey-predator ecosystem [1]. In the
past several decades, there has been an increasing interest in
prey-predator model system with stage structure and time
delay (see [2-26] and the references therein).

In the model proposed by Aiello and Freedman [2], stage
structure of single population growth with stage structure
and time delay representing for maturation of population is
considered. Their model predicts a positive steady state as
the global attractor, thereby suggesting that stage structure
does not generate sustained oscillations frequently observed

in single population in the real world. Subsequent work
made by other authors [3, 6, 7, 12-14] suggests that time
delay to adulthood should be state dependent. Generally,
boundedness and persistence of solutions of model system
may be affected by introduction of time delay into prey-
predator system with stage structure [14, 15, 20-22, 24-
26]. Time delay can also cause loss of stability and other
complicated dynamical behavior [27]. Especially, there is
a well-developed theory of stage-structured models which
incorporate time delay into maturity of population [4].

It is well known that harvesting has a strong impact on
dynamic evolution of a population; there has been consid-
erable interest in the modeling of harvesting of biological
resources [1]. In these models, the harvesting effort is con-
sidered to be a dynamic variable; several kinds of harvesting
policies are utilized to study the dynamical behavior of the
model system. In recent years, there has been growing interest
in the study of stage-structured prey-predator system with
harvesting. Several prey-predator models with stage structure
and harvest effort on predator have been investigated in [28-
33] and the references therein.



Recently, Huo et al. [24] investigated dynamical behavior
and stability of the following stage-structured system with
time delay:

Xy (t) = ryx, () —dxy () - "1eidrxz (t-1),

: —dt a ,‘V(t) X (t)

Xy (t) =re Xy (f - T) - bx§ (t) - m, (1)
. _ _ B) (1)
50 =y0(n-2E),

where x, (1), x,(t), and y(t) represent the density of immature
prey population, mature prey population and predator popu-
lation, at time t, respectively; r, is the intrinsic growth rate of
mature prey population, and d is the death rate of immature
prey population. Constant 7 > 0 denotes maturation delay of
immature prey population to mature prey population, and the
term r e %" x, (t — 7) represents the immature prey population
who were born at time t — 7 and survived at time ¢. b denotes
the intracompetition rate for mature prey population due to
overcrowding phenomenon with mature prey population. g,
is the maximum value of the per capita reduction rate of
mature prey population due to predator population, and a, is
the maximum value of the per capita reduction rate of preda-
tor population due to mature prey population. k; measures
the extent to which the environment provides protection to
mature prey population, and k, measures the extent to which
the environment provides protection to predator population.
r, represents the maximal per capita growth rate of predator
population. All the parameters mentioned previously are all
positive constants. Furthermore, global stability of positive
equilibrium of model system (1) is investigated in [26].

Itis well known that the length of time for prey population
to maturity is density dependent; that is, maturation time
depends on the total population amount of prey population
within prey predator ecosystem, and prey population takes
less time to reach maturity with depletion of predator popu-
lation [23, 34-36]. Density-dependent maturity of population
in prey predator ecosystem is discussed in their work,
which reveals that density-dependent effects of the predators’
counterparts to prey defenses and the density dependence
effect of each type of predator offense are analogous to the
corresponding type of prey defense. Dynamical behavior
and stability switch is investigated in [23, 34-36]. However,
harvest effort on population within prey-predator ecosystem
is not considered in [23, 34-36].

By assuming maturity delay of prey population is density
dependent and predator population is harvested; work done
in [24] is extended in this paper, and a harvested prey
predator model with density-dependent maturation delay
and stage structure for prey population is proposed in
the second section of this paper. In the third section of
this paper, positiveness and boundedness of solution of the
proposed model are studied, and the conditions for existence
of equilibria and uniqueness of positive equilibrium are also
investigated. Local stability analysis around all equilibria
is discussed due to variation of maturation delay as well
as harvest effort level. Furthermore, global stability of the
positive equilibrium of the proposed model system is studied

Mathematical Problems in Engineering

by utilizing an iterative technique. In the fourth section of
this paper, numerical simulations are carried out to show
consistency with theoretical analysis. Finally, this paper ends
with a conclusion.

2. Model Formulation

Based on the previous analysis, the model proposed by Huo
et al. in [24] is extended by incorporating harvest effort on
predator population and assuming that maturation delay of
prey population is density dependent, and the model can be
governed by the following differential equations:

%, () = ryxy () —dx, () = e TED o (¢ - 1 (2 (1)),

ay (t) x, (t)

% (1) = re Ty (¢ — 7 (2 (1)) - bx () - PRI

>

t
50 =y0(n-20) -y 0.

2)

The initial conditions for model system (2) take the following

form:
x; (0) >0, y(0) >0,

x,0)=¢(6) >0, 0e[-70),

3)

where z(t) = x,(t) + x,(t) + y(t), a scalar E > 0 denotes
the harvesting effort to predator population, constant g is
the catchability coefficient of predator, and the harvesting
term gEy(t) follows the catch per unit effort hypothesis [1].
Furthermore, 1, 1,, d, b, a,,4,, k;, and k, in model system (2)
share the same interpretations mentioned in model system
(D).

In the following section of this paper, model system (2) is
derived under the following hypotheses.

(H1) Prey population is divided into two-stage groups, that
is, immature and mature. The term r;e /"™ x, (t —
7(z(t))) represents the immature prey population
born at time ¢t — 7(z(¢)) and survive at time t with
death rate d, which represents transformation term
from immature prey to mature prey.

(H2) Density-dependent time delay 7(z(t)) is taken to be
an increasing differentiable bounded function of the
total population (immature prey, mature prey, and
predator population), which satisfies

d[z(z(®)]

I >0, 0<71,<7(2z(t) <15

(4)

im t(z(t)=1.

lim 7(z()) =1, |
t) — 0+ ( ()) 0 z(t) — +oo

z(

(H3) For the continuity of initial conditions, it is required
that

0

x, (0) = J Arled5¢ (s)ds, (5)
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where ¢(s) is assumed to be continuous function (for
mathematical reason) and nonnegative (for biological
reason).

(H4) In order to exclude the possibility of immature prey
becoming mature prey except by birth, t — 7(z(t))
is assumed to be a strictly increasing function of t.
Otherwise, there are two different times at which the
same individual immature prey turns to be mature
prey twice at the same instant of time, which is absurd
to practical biological interpretations. (For detailed
methodology, see [3].)

3. Qualitative Analysis of Model System

In this section, positiveness and boundedness of solution of
model system (2) are analytically investigated. Criteria for
existence of equilibria and uniqueness of positive equilibrium
are also studied. By using differential dynamical system
theory and stability theory, local stability analysis around all
equilibria of model system is discussed. Furthermore, global
stability of the positive equilibrium of the proposed model
system is studied by utilizing an iterative technique.

3.1. Positiveness and Boundness of Solutions

Theorem 1. Under hypotheses (H1)-(H4), solutions of model
system (2) with given initial conditions are positive for allt > 0.

Proof. Assume that there exists ¢, = inf{t > 0 | x,(t) =
0}. Based on the continuity £, > 0, it can be computed by
evaluating the model system (2) at time t:

, re T g (10— 1 (z(t,))), 0<t,<7
%, (tg) = _dr(z(ty) - (6)
re x,(tg—1(2(ty))), ty>7

According to (6) and the initial conditions of model
system (2), it is easy to show that x,(t,) > 0. On the other
hand, it follows from the definition of t,, that x, (¢,) = 0, which
is a contradiction. Consequently, x,(t) > 0 for all t > 0.

Based on the positiveness of x,(t) and the third equation
of model system (2), it is easy to show that y(t) > 0 for y(0) >
0,t>0.

Consider the equation

u(t) = —du(t) - re x, (t -7 (2)), -
u (0) = x; (0) > 0.

It is obvious to show that #(t) < 0; that is, u(t) is strictly
decreasing. By virtue of positiveness of x,(t), y(t), it derives
that

x () >u(), 0<t<T (8)

By solving (7), it gives that

u(t) = e u () rye Lt M D)y, (g - 7 (2 (q))) dg.
©)

According to (5), it derives that

u(t) = e J

0
. rie®¢ (s)ds

. (10)
~ne [ e D (g7 (2 (q)) da.

By substituting p = g — 7(z(g)) in the above equation, it
can be obtained that

0
u(t) = rle_dt J Aedsgb (s)ds
[0 (p)
e [0 _ale)
= 1-7'(2)z(p)

(11)
dp,

which implies that
_ 0
u@ =re™ J Aeds¢ (s)ds

_ 7-1(2(2) dp
_ rle—d‘r J € Ix2 (P) P
3 1-7'(2)z (p)

According to x,(t) > 0, y(t) > Oforallt > 0 and t -
7(z(t)) is an increasing function based on (H4). 1-7'(2)2(t) >
0 holds for -7 < t < T — 7(2(7)), and the following inequality
can be obtained:

0
~ —az [~ dp B 1
u(?) >re L?e ¢ (p) (1 - (z)Z(p))dp > 0.
(13)

(12)

since u(T) > 0 and u(t) is strictly decreasing, x,(t) > 0, -7 <
t < 0. By repeating this argument to include all positive time,
it can be shown that x,(¢) > 0 for all > 0. Hence, solutions
of model system (2) with given initial conditions are positive
forallt > 0. O

Theorem 2. If the hypotheses (H1)-(H4) hold and r, > qE, all
solutions of model system (2) are bounded within a region Q:

Q={(x®),x®),y®)I
0<x, () +x,(t) <R, 0<y(t) <R},

(14)

where R, = (r, + d)*/4bd, R, = (r, — gE)(R, + k,)/a,.

Proof. Let v(t) = x,(t) + x,(t), and it is easy to show that
v(t) > 0 based on positiveness of solutions of model system
(2). By calculating the derivative of v(t) along the solutions, it
gives that
@ () y ()

x, () + ky (15)

< (r+d)x, (t) —bx; —dv(t).

V() = 1%, () — dox; () = b (t) -

By using the standard comparison principle in (15), it
derives that

(r + d)2

- R. (16)
4bd Ry

tlim sup (v (t)) <



It follows from the third equation of model system (2) that

2
o By ()
y(t) = (r,—qE) y(t) SOk
, (17)
t
< (rz—qE)y(t)—‘:;ly—jL(kz).

By utilizing the standard comparison principle in
inequality (17) and r, — gE > 0, it gives that

(r, — qE) (R, +k;) _

tlgrgo sup y (t) < R,. (18)

Consequently, all solutions of model system (2) are
bounded within a region Q:

Q= {(x; ), x,@),y®) |
0<x, () +x,(t) <R, 0< y(t) <R},

(19)

where R, = (r, + d)*/4bd, R, = (r, - gE)(R, + ky)/a,. [

3.2. Existence of Equilibria and Uniqueness of Positive Equilib-
rium. The existence of biologically reasonable equilibria of
model system (2) is investigated in this subsection. Since the
biological interpretation of the positive equilibrium implies
that immature prey, mature prey, and predator population all
exist, uniqueness of positive equilibrium is also studied.

By simple computation, there are two equilibria denoted
by P,(0,0,0) and P, (0, 0, k,(r, —gqE)/a,). The biological inter-
pretations of P,, P, are as follows. For Py(0,0,0), it implies
that all population in harvested prey predator ecosystem does
not exist. For P, (0,0, k,(r, — gE)/a,), it implies that there is
not any predation source for predator population. It follows
from the previous biological interpretations that population
in such ecosystem cannot be maintained at an ideal level
for sustainable development, which are not relevant to major
investigation in this paper.

Furthermore, there is one or more positive equilibria
denoted by P*(x}, x5, y*). In order to discuss the existence
of P*, it is equivalent to show that the following equations
always have at least one positive solution:

—dt(x;+x,+
%, —dx, —re TR 20,

—dt(x;+x,+y) _ bx, — ay =0
re X2 X, +k ’ (20)
24
-gE - —==—=0.
274 x, +k,
It follows from (20) that
r, —gE) (x, + k
y=(2 qE) (x, 2):f(x2), 1)
a
rix, — dx, = ryxye dTErIR) (22)
re TreR) — by v ah(x,), (23)

where g(x,) = x, + y = x, + f(x,) and h(x,) = y/(x, +k;) =
fx,) /(x5 + Ky).
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Theorem 3 (existence of positive equilibrium). Supposing
that hypotheses (HI1)-(H4) hold, if k, > k,, r, > 4E,
and ayrie™™™ > ar,, then there exists at least one positive
equilibrium P™.

Proof. Let I} and T, be the solution curves of (22) and (23)

for x, > 0, x, > 0, respectively. The analytical properties of
curve I} and I, are as follows.

For I: by simple computing, it can be found that (0,0) €

T,.

According to (H2) and positiveness of all solutions of

model system (2), it is easy to show that limxl S oo Ty (1) +
g(x,)) = 7;, and
. . dx,
xlll»n-il—ooxz (xl) - xllinloo 8] (]_ _ e—dr(x1+g(x2)
(24)

) dx,
= lim ————— =+oo0.
x> +oor, (1 — e~ T1)
For I: by differentiating x, against x, along I, it can be
obtained that
dx,

- _ d?’l e—d‘r(x1 +9(x,))
dx,

% (drle—dr(xﬁg(Xz))Tl (xl +g (Xz)) a,+1,—qE

2

+b+

a (r2 - qE) (kl - kz) )1
ay(x; + k1)2 ‘
(25)

It can be shown that (dx,/dx;) < 0, provided that k; >
ky, r, > gE, and then T, is strictly decreasing.

Furthermore, according to k; > k,, r,
a,rie” ™ > a (r, - gE),

> gE, and

X

a, (r, — qE) (x, + kz)) 0.

limx(x)zl re -
e 2 a, (x, + k)

(26)

Based on the above analysis, I} and I, intersect at
some positive values, which proves the existence of positive
equilibrium P*. O

Theorem 4 (uniqueness of positive equilibrium). Supposing

that hypotheses (HI)-(H4) hold, if the following inequality
holds

L-dt' (x] +g(x3)) (bx; +ayh(x3))
x (ah (x3) +dg' (x3) 7' (x] + g (x3))
x (bx; + ah (x3)) ) + a,dh’ (x3) (27)
+di' (x] +g(x3) g (x3) (bx] + ayh (x3))
x(d+b+dr’ (x] +g(x3))) >0,

then there exists a unique positive equilibrium.
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Proof. Based on (22) and (23), x, can be defined as the
function of xy:

I x, =g, (1) (28)

Lix, =9, (xl)'

The positive equilibrium P* will be unique, provided that
gi(x;) > gy(x,) for every such P* otherwise reverse
inequality holds.

By differentiating (22) with respect to x;, it can be
obtained that

() = d + r e dTatgx) (1 —dt' (x,+g (xz)))
I (e e T tdr (x4 () (%))
(29)

By differentiating (23) with respect to x;, it can be
obtained that

9; (x1)

_ b+dri7' (x, + g (x,)) e rmat)
- ah' (x,) +dr g’ (x,) 7' (x; + g (x,)) edrxiralx2)) )
(30)

On the other hand, some expressions about positive
equilibrium P*(x}, x5, ¥*) can be obtained based on (22) and
(23),

s —dx; = rpxge TR -

re TEHI0R)) o bx, +ah(x;).

According to (31), g{ (x7) > gi(x;k) is equivalent to the
following inequality:

1-dt' (x] +g(x3)) (bx; +ah(x3))
x (ah' (x3) +dg’ (x3) 7' (x] + g (x3))
x (bx, +a,h(x;)) ) +adh’ (x})
+dt’ (x] +g(x}) g (x3)

x (bx, +ajh(x3)) (d +b+dr (x + g(x;))) > 0.
(32)

This completes the proof. O

3.3. Local Stability Analysis around Equilibria. Local stability
of model system (2) around all equilibria of model system (2)
is investigated. Furthermore, stability switch due to variation
of maturity delay and harvest effort level is also studied in this
subsection.

The characteristic equation of model system (2) about

some equilibrium P = (X, X,, ) takes the following form:

A+ (d - Z) e @ r (1 + e"(’”d)r(z)) - A @ —Ae @
— ~ ak,y — = - — - X
Ap-d7@ A+ 2b% + 151 S+ Ae~d1@ r oM@ T -dr@) | alxi
X, +k ki +%, | =0, (33)
2 —~
2
0 __ay Aty gE+ 2T
(k, + %,) 2 T X

where A = dr,%,7' (Z).

Theorem 5. Local stability analysis of model system (2)
around Py and P, is as follows:

(a) if r, < qE, then model system is locally stable around
Py, and P, is a saddle point which is unstable in the y-
direction and stable in the x,-x, plane;

(b) if r, > qE, then model system is locally stable around
Py, and P, is a saddle point which is unstable in the y-
direction and stable in the x,-x, plane.

Proof. For P;(0,0,0), (33) reduces to
(A +de @) (A + re MOV (A - (r, - gE)) = 0. (34)

By solving (34), it can be found that there are two negative
eigenvalues and only one positive eigenvalue, provided r, >

qE, which implies that P, is a saddle point which is unstable
in the y-direction and stable in the x,-x, plane. On the other
hand, there are three negative eigenvalues, provided that r, <
qE, which implies that P, is a stable point.

For P, (0,0, (k,(r, — gE)/a,)), (33) reduces to

(A+ de_dfm) </\ +re T LZ—y) (A +(r, —gE)) = 0,
1

(35)

where ¥ = k,(r, — gE)/a,. It follows from (35) that there are
two negative eigenvalues and only one positive eigenvalue,
provided r, < gE, which implies that P, is a saddle
point which is unstable in the y-direction and stable in the
x;-x, plane. On the other hand, there are three negative



eigenvalues, provided that r, > gE, which implies that P, is a
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In order to discuss the local stability of model system (2)

stable point. [0  around the positive equilibrium P*(x7, x5, y*), (33) reduces
to
A+dB* - A r(1+B7e ™)) - A7 —A*
. k. y* a,x;
A A+ A* 4+ B eME) 4 2bx) + 611—1)/2 AT+ 12
(x5 + k) x; +k =0, (36)
*2 *
2a
0 ) A A—-r,+qE + *2_)/
(x5 +ky) Xtk

where A* = d(r,x; — dx})7'(z*), B* = (rx} — dx})/rx;
andz” =x; +x; + y".
It can be computed that

M)+ NQ)e ) =, (37)

where M(A) = A* + mA* + myA + m; and N(A) = n,A* +
mA + ns,

*

kyy" 2
m, :dB*+2bx;+al—1y2—r2+qE+ *aay ,
x5 +ky) x5 +k;
2a,y" k,y*
m, = ( *azy -1, +qE> (A* +2bx, + al—l’vz>
x5 +k, (x5 +ky)
-A"(r,—A"),
*2 4 %2 *
A k
my = Ky 2 > +dB’ (A* +2bx, + 2P A 2)
(x5 +ky) x5 +ky)
2a,y" >
-1, +qE
X<x; +k, 274

k *
- A" <r1 +2bx; + ey 2)
(x5 +ky)

2a,y" )
- E |,
><(x;+k2 ER

*
n, =B,

* 2“2)’* *)
n, =B -1, +gE—-1A" |,
2 <x§+k2 2t4q 1

. 2a,)" o .
n, = B <x;2+k2—r2+qE>(dB — A" -1 AY).

(38)

In the following part, dynamical behavior of model
system (2) around the positive equilibrium P* is investigated.
Furthermore, local stability analysis is discussed due to the
variation of maturation delay and harvest effort level. By
taking 7' (z*) as a bifurcation parameter, conditions for local
stability switch are discussed with the increase of 7'(z*) from
zero.

Case 1 (7' (z*) = 0). In the case of T/(z*) = 0, it derives
that 7(z") remains as a constant (zero or a positive constant)
for all time t > 0 based on (H2). In the following part,
7(z") is denoted as T* for simplifying. Furthermore, it can be
computed that A* = 0, and m;,n; (i = 1,2,3) in (37) can be
rewritten as follows:

. . kyy* 2
m, = dB" + 2bx, + 1 5 — 1, +qE *azy ,
x5 +ky x5 +k,

2 * *
n’712=<*a2—y—r2+qE> 2bx;+&y2 ,
x5 +k, (x; +kp)

T

3
Il

iy = dB” <2bx;‘ +

(x3+k) )\ x5 +k,
i, = BY,
= * 2“2}/* )
n,=1B -r,+qE ),
2 <x;+k2 274
- w2 24y
n =de<——r + E>
’ x5 +k, 274

(39)

Theorem 6. Supposing that hypotheses (H1)-(H4) hold, ifr, —
qE > 0, then model system (2) is stable around the positive
equilibrium P* in the case of T* = 0.

Proof. When 1" = 0, (37) can be rewritten as follows:
A+ (1, + 7)) A + (7 + 7y) A+ 70, + 73 = 0. (40)

Based on the above analysis, it can be concluded that the
roots of (40) have negative real parts by using the Routh-
Hurwitz criteria [1]. Consequently, P* is locally stable in the
case of 7° = 0. O

When t* > 0, let A = iw be a root of (37), where w is
positive. Substitute A = iw into (37) and separate the real and
imaginary parts, and then two transcendental equations can
be obtained as follows:

W’ - W = (ﬁlwz - ﬁ3) sin (wt”*) + Ayw cos (wt™),

(41)
—~ 2 —~ ~ . * ~ 2 ~ *
myw” — My = hywsin (wr”) - (nlw - n3) cos (wt™).
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By squaring and adding (41), it can be obtained that
w° + B,w* + B,w” + B, = 0, (42)

where B, = 2 — 2if1, — 5, By = 115 — 2i, 71y + 2,7y — 72,
B, = a5, and 77i;, 7; (i = 1,2, 3) have been defined in (40).

According to the values of B; (i = 1,2, 3) and the Routh-
Hurwitz criteria [1], a simple assumption of the existence of a
positive root for (42) is B; < 0.

If B, < 0 holds, then (42) has a positive root w, and
(37) has a pair of purely imaginary roots of the form +iw,.
Consequently, it can be obtained by eliminating sin(wt”)
from (41):

cos (wt™)

_ (7, — 7)) w* + (7 + 7y — Ty7, ) w’ - 3l

(ﬁzwz)z + (715 — ﬁl“’z)z ’
(43)

The T} corresponding to w is as follows:

_ 1 ~ o~ ~\ 4
T, = —arccos ((n2 - 7)) @
@o

o~~~ o~ o~ o~~~ 2 o~~~
+ (M, 715 + My, — myi,) 0™ — m3n3)

<) + (7 -ma?)') |+ 2;‘—”
(44)

k = 0,1,2,.... By virtue of Butler’s lemma [37], it can be
concluded that the positive equilibrium P* remains locally
stable for 7% < T, ask = 0.

Case 2 (t'(z*) > 0). In the case of 7' (z*) > 0, local stability
of model system (2) around the positive equilibrium P* can
change only if there exists at least one root of (37) such that
RelA =0.

Let A = iv be one such root, where v is positive. Substitute
A = ivinto (37) and separate the real and imaginary parts, and
then two transcendental equations can be obtained as follows:

v —myy = (n»” - n3) sin (vt (2"))
+myveos (vr(z")),
(45)
mv* —my = nyvsin (vt (2°))
- (nlv2 - n3) cos (vt (2%)).
By squaring and adding (45), it can be obtained that

v6+C11/4 +C21/2+C3 =0, (46)

where C, = mf -2m, — nf,C2 = m§ - 2myms + 2nn; — ni,
C; = m§ —ng, and m;, n; (i = 1,2, 3) have been defined in (37).

According to the values of C; (i = 1,2, 3) and the Routh-
Hurwitz criteria [1], a simple assumption of the existence of a
positive root for (42) is C; < 0, which derives that

7' (%)
> (alklr1 (ry — qE) x; (x5 + k)
+ay(xs + k) (rx) (2bx; — 1) + dx;))
x (rix, [akiry (r; = qE) x; (x; + k)
+ay(x; + k)

x (dx} (d +2)+rx, (2bx, —d - 1))])71-
(47)

If the above inequality holds, then model system (2) is
unstable around the positive equilibrium P* in the case of
'(z*) > 0.

3.4. Global Stability Analysis of Positive Equilibrium. In this
section, global stability of the positive equilibrium P* is
discussed by using an iterative technique in the case of
Ie *

7(z") =0.

Lemma 7 (see [29]). Consider the following equation:
x=ax(t-1)—bx(t) —cx* (1), (48)

where a, b, ¢, and T are positive constants, and x(t) > 0 for
t € [-7,0]; it follows that

(i) Ifa > b, then lim, _, ,  x(t) = (a—b)/c;
(ii) Ifa < b, thenlim, _, . x(t) = 0.

Theorem 8. Supposing that hypotheses (H1)-(H4) and r, —
qE > 0 hold, if the following inequalities hold
bk, +re " < aby”,
(49)

a2k1rle_dr* > a, (r, = qE) (R, +k;),

then the positive equilibrium P* is globally asymptotically
stable in the case of ' (z*) = 0.

Proof. In the case of 7'(z*) = 0, it derives that 7(z*) remains
as a constant (zero or a positive constant) for all time t > 0
based on (H2). In the following part, T(z*) is denoted as T*
for simplifying. Let

U, = lim supx,(t), Vi = lim infx, (¢),
t— +00 t — +00
(50)

U, = tErPOO sup y (t), V, = tErPOO inf y(t).

In the following, we will claim that U, =V, = xJ, U, =
V, =y".

It follows from Theorem 2 that x,(t) < R; (R, has been
defined in Theorem 2). From model system (2),

2
t
y(t) < (r, - qE) y (t) - ;fly - (kz) (51)



By standard comparison argument, it derives that

U, < (r, - qEzl(Rl +ky) =, (52)
7)

and then for sufficiently small € > 0, there exists a T;; > 0
such thatift > T, y(t) < ]f’ +€. Based on Theorem 1, x, (t) +
k, > ky, it can be obtained that for t > T}, + 7%,

* Yy
502 ne ™ x (- 1) —bad (o - 2980

x, () + ky
y
. t
> x, (t-17) —bxX (t) - o U1 €)% ) 26) % ( ).
1
(53)
Consider the following auxiliary equation:
y
« t
p(t) = re T vt —1) — bV () - ali+ev® oy

ky

Under the condition anlrle_dT* > a,(r, —qE)(R, + ky),
it follows from Lemma 7 that

lim v () = ke ™ —a (1] +e) _

. (55
t — +00 bkl

1

Hence, V; > I}. For sufficiently small € > 0, there exits
Ty, > Ty, + 7" such that if ¢ > T},,, then x,(¢) > I —e.
We derive from the model system (2) that for t > T',,

2
a,y” () (56)

y ()2 (r,—qE) y () - Py
1

A standard comparison argument shows that

lim y(t) = (r, —aF) (ks + 1y — ¢) = Ily. (57)

t — +00 a2

Hence, for sufficiently small € > 0, thereisa T,, > T},
satisfying if t > T;, then y(t) > I — e. Consequently, for
t>T, +1°,

y_
0 < ey 1) - (- L= B O,

R, +k
(58)
Consider the following auxiliary equation:
. dr . a, (I —e)v(t)
v(t)=re T v(t-1") -V (t) - IEIT (59)
It follows from Lemma 7 that
—-dt”
rie™ —b)(R, +k
lim v(t)=(1 J(R +k) =J5.  (60)

a (If’ ~¢)

Hence, U, < J f For sufficiently small € > 0, there exists a
Ty, > T,, + 7" satisfying that if t > T,,, then x,(t) < JT + €.
Fort > T,,, it gives that

2
a,y” () (1)

y@)<(r,—qE)y (@) - Gijrie
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By standard comparison argument, it derives that

tligpmy o) = (r, — qE) S‘]; +k, +e€) -7 62)

Hence, for sufficiently small € > 0, there exists T5; > T,
satisfying that if ¢ > T5;, y(t) < JJ + ¢, thefort > Ty +7°

. y
% () > re ™ X, (t—1") - bxl (1) - AN A A Uz +e)x; (t).

ky

(63)

Consider the following auxiliary equation:

y
. t

v(t)=re v(t-1") b (t) - M. (64)

1

By using Lemma 7, it can be obtained that

ke —a (] +¢€)

. — — X 65
Jim v (t) ok, =1I. (65

Since it is true for any sufficiently small e > 0, V, > I;.
Therefore, there exists Ty, > T5; + 7" such thatift > Tj,, then
x,1) =1 —e.

It follows from model system (2) that for t > T5,,

2
9(t) > (r, - qE) y (t) - %. (66)
2

By using standard comparison argument, it derives that

lim y(f) = (r,—qE) (I; e +k,) ::

t— +00 a2

D. (67)
Since this is true for any sufficiently smalle > 0, V, > .
Consequently, there exists Ty, > Tj, satisfying if t > T,;, then

y(t) > I; - €.
It follows from model system (2) that for t > T,; + 7%,

Y _
%, (t) < rle_dT*xz (t-7") - bx; () - M,

R, +k,
(68)
Consider the following auxiliary equation,
. e t
V() <re T v(E-1) - (1) - %. (69)
By using Lemma 7, it derives that
—dt* _ Y
lim x, (t) = re (R, +k))—a, (I, —¢€) = . (70)
t = +00 b (Rl +k, )
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Continuing the above process, four sequences {I,}, {I)'},
{I>}, 1)}, n=1,2,..., are obtained which take the following
form

re (R, + ky) +aje —a,I)

Jp =

b(R, +ky) ’
e (e +k,) (r, —qE) + (r, —qE)
n az 2
* (70
o klrle_dT -ae—a,])
n bk, ’
= (r, —qE) (k, —€) + (r, —qE) I,

n

@

It is easy to show that
I; <V, <U <], <v,<U,<J). (72

By virtue of (71), it derives that

]J’
~ (r, — qE) [b (e+k,)+ rle_df*] N ae(ry — qE)
- @b a,b (R, +k,)
B 611(1’2—qE)2 [kl (rle_dr* +bk2)+e (bkl—al)—allf;l]
a3’k (R, + k) '
(73)
Furthermore,
fﬁ - ]3;/—1
~ (r, — qE) [b (e+k,)+ rlede*] aje(r, — gE)
- a,b ab (R + k)

a2b’k, (R, + k)

- ]r}:—l'
(74)

If the following inequalities hold

bk, + e < a,by”,

(75)

—-dt”
ayk,r e > ay (r; - gE) (R, + ky),
then J? — J/ | < 0, which implies that {J? | ] > y*, n =
1,2,...} is monotonically decreasing. Hence, it can be shown
that limitation of sequence {J)} exists. Takingn — +o0, it
follows from (73) that
lim 7= y" (76)

n—+00

By using (71) and (76), it can be shown that

lim J* =x)
n—>+00]n 2)

. X *
lim I’ = x,.

. y _ *
ngr-{looln =y n— +0o
(77)

According to the definition of U,, U,, V;, and V,, it derives
that

*

U, =V, =x;, U,=V,=y" (78)
Hence,
Jim x, (1) =x,,  lim oy =y". (79)
Based on (5), it derives that
t
x, () = J re 9 () ds. (80)
-7
By using U'Hospital’s rule, it derives that
; oo [e¥p () - /Pt -7
t~1>IPoox1 (t) B t~1>IP00 dedt
_ o N -d7 = 81
= lim = [¢p) - TP~ (8D
.. n —d7\ _*
_tErPooE(l_e )XZ.
According to (20), it is easy to show that
. T r_l _ar * %
tkrpwxl (t) = tEerd (1 e )x2 = X;. (82)
This completes the proof. O

4. Numerical Simulation

With the help of MATLAB, numerical simulations are pro-
vided to understand the theoretical results which have been
established in the previous sections of this paper. In order to
facilitate the numerical simulation, it is assumed that 7(z(t))
takes the following form [23]:

T(z (1) = 1y + T, — T,e 7, (83)

where 7,, € (7, 1;) satistying 7, + 7,, = 7. Based on
Theorem 1, it follows from simple computation that

tlij%‘[ (z (1) =7y, tEIPOOT (z(®) =1y, (84)

which implies that (H2) holds.

Values of parameters are taken from [24] which are used
in Example 1 of [24] and set in appropriate units. r; = 12,
d=02b=12a =05a =2,k = 2,k =1,
r, = 2,9 = 0.25, and E = 4. According to the given values of
parameters, it follows from Theorems 3 and 4 that there exists
a unique positive equilibrium P*(141.5454, 5.6252, 3.3126).
Furthermore, it can be verified that P* is globally attractive
based on Theorem 8. Responses of model system (2) are
indicated in Figure 1, and the phase portrait of model system
(2) with different initial values is plotted in Figure 2.
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FIGURE 1: Dynamical responses of model system (2).

5. Conclusion

In this paper, a harvested prey predator model is proposed
to investigate the effects of density-dependent maturation
delay and harvest effort on the dynamics. Conditions which
influence positiveness and boundedness of solutions of model
system are obtained in Theorems 1 and 2, respectively.
Existence of all equilibria of model system and uniqueness
of the positive equilibrium are studied in Theorems 3 and
4, respectively. Biological interpretations of the positive
equilibrium mean immature prey, mature prey, predator
and harvest effort on predator population all exist in the
harvested ecosystem. Consequently, we mainly concentrate
on dynamical analysis around positive equilibrium in this
paper. Local stability analysis in Theorem 6 reveals that local
stability of the positive equilibrium loses due to variation
of maturation delay and harvest effort level. Furthermore,
global stability of the positive equilibrium is discussed by
utilizing an iterative technique in Theorem 8, which is utilized
to investigate the coexistence and interaction mechanism of
harvested prey-predator ecosystem.

Compared with the work done in [24] and the related
work in [26], maturation delay for prey population in this
paper relates to the density of all population within the
harvested ecosystem, which accurately reflects the practical
phenomena in the real world [23, 34-36]. Furthermore, it
should be noted that dynamics of prey predator model with
density-dependent delay for predator population is investi-
gated in [23], while dynamics of harvest effort on population
within ecosystem is not considered. Compared with the
work done in [23], harvest effort on predator population is
introduced, and the effect of harvesting on model dynamics
is also investigated in this paper. With the rapid development
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50
40 ~

30

y(t)

Positive equilibrium P*

FIGURE 2: Phase portrait of model system (2) with different initial
values.

of commercial harvesting on prey predator ecosystem in the
real world, the introduction of harvest effort and related
qualitative analysis makes the work done in this paper have
some new and positive feature.
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Because of the complexity of the practical environments, many distributed multiagent systems cannot be illustrated with the integer-
order dynamics and can only be described with the fractional-order dynamics. In this paper, collaboration control problems of
continuous-time networked fractional-order multiagent systems via sampled control and sampling delay are investigated. Firstly,
the sampled-data control of multiagent systems with fractional-order derivative operator is analyzed in a directed weighted network
ignoring sampling delay. Then, the collaborative control of fractional-order multiagent systems with sampled data and sampling
delay is studied in a directed and symmetrical network. Many sufficient conditions for reaching consensus with sampled data and
sampling delay are obtained. Some numerical simulations are presented to illustrate the utility of our theoretical results.

1. Introduction

In recent years, consensus problems in distributed networked
multiagent systems have attracted increasing attention of
more and more researches including control theory, math-
ematics, biology, physics, computer science, and robotics.
The applications of multiagent systems are extensive, ranging
from multiple space-craft alignment, heading direction in
flocking behavior, distributed computation, and rendezvous
of multiple vehicles. Based on certain quantities of interest,
collaboration control problems of agent systems have been
studied by many researchers and many important results have
been achieved in much literature [1-8].

With the development of digital sensors and controllers,
in many cases that the system itself is a continuous process,
the synthesis of control law can only use the data sampled
at the discrete sampling instants. Compare to continuous-
time systems with continuous-time controller, continuous-
time systems via sampled control have many advantages, such
as flexibility, robustness, and low cost. Therefore, sampled
control for continuous-time system is more coincident with
applications in our real life. Robots, vehicles, airplanes,
satellites, and almost all of the modern artificial products

are controlled by digital controller where continuous signals
are transferred into discrete ones. For consensus problems
of continuous-time multiagent systems via sampled control,
some interesting results about consensus problem for mul-
tiagent system have been reported [9-15]. However, in the
many real applications, we always want to find how large
the sampling period should be chosen to guarantee that the
system runs well. This requires us to look for an upper bound
of sampling period. Moreover, sampling delay of the system
cannot be ignored and sometimes may play a key role in the
stability analysis of the networks. Therefore, we will also study
the case when sampling delay exists.

The important results of the above literature focus the
consensus problems of multiagent systems with integer-order
dynamical equation. In the complex environment, many
phenomena cannot be explained by the framework of integer-
order dynamics, for example, the synchronized motion of
agents in complex environments such as macromolecule
fluids and porous media [16-18]. Under these circumstances,
many dynamic characteristics of natural phenomena can
only be described in the dynamics of fractional-order (non-
integer order) behavior, for example: flocking movement
and food searching by means of the individual secretions



and microbial, submarine underwater robots in the bottom
of the sea with a large number of microorganisms and
viscous substances, unmanned aerial vehicles running in
the complex space environment [19, 20]. Cao et al. [21, 22]
studied distribution coordination of multiagent systems with
fractional-order dynamics firstly and gave the relationship
between the number of individuals and the fractional order
in the stable multiagent systems. However, to the best of our
knowledge, there are few researches done on the coordination
control of fractional-order multiagent systems via sampled
data.

In this paper, we investigate the consensus of fractional-
order multiagent systems (FOMAS) with sampled-data con-
trol. Because few methods are presented to analyze the
fractional-order systems with sampling delay, the problems
of the fractional-order systems with sampling delay and
sampled data will become more difficult. The main inno-
vation of this paper lies in the study on the distributed
coordination of FOMAS with sampled data and sampling
delay. The rest of the paper is organized as follows. In
Section 2, we recall some basic definitions about fractional
calculus. In Section 3, some preliminaries about graph theory,
fractional-order coordination model of multiagent systems
are shown out. A distributed coordination algorithm for
FOMAS with sampled data control is studied in Section 4.
Section 5 presents the consensus of FOMAS with sampled
data and sampling delay. In Section 6, numerical examples
are simulated to verify the theoretical analysis. Conclusions
are finally drawn in Section 7.

2. Fractional Calculus

Fractional derivatives provide an excellent instrument to
describe the memory and hereditary features of various
materials and processes. Fractional calculus also appears
in the control of dynamical systems, when the controlled
system and the controller are described by a fractional-
order differential equation. This is the main advantage of
fractional derivatives in comparison with classical integer-
order models, in which such effects are in fact neglected. The
advantages of fractional-order derivatives become evident
in modeling mechanical and electrical characteristics of real
materials, as well as in many fields to describe the rheological
properties of rocks.

Fractional operator plays an important role in modern
science, which is used as a generalization of integration and
differentiation with noninteger order fundamental operator
.DF, where a and t are the limits of the operation and p € R.
The continuous integrodifferential operator is defined as

dP
i p>0
Df =1 p=0 1)

t
J do?, p<o.
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Three definitions most frequently used for the general
fractional operators are the Griilnwald-Letnikov (GL) defini-
tion, the Riemann-Liouville (RL), and the Caputo definition
[16-18]. The GL definition is given by

[(t-a)/h]
CDff )= kY 0f (D) ra-kn, @
k=0

where [-] means the integer part, and (%) is fractional
binomial coefficients. The RL definition is given as

kDrfn =

L& Jt O 6

T(n-p)dem o (t — o) 7

for (n— 1 < p < n) and where I'(:) is the Gamma function.
The Caputo definition can be written as

1 t f(n) )
) 4
I(p-n) J -6 @ @

‘Dff(t) =

The initial conditions for the fractional order differential
equations with the Caputo derivatives are in the same form as
that for the integer-order differential equations. In this paper,
a simple notation £ is used to replace ,Df f(t).

3. Problem Statement

Assume that multiagent system consists of n autonomous
agents then connected relations between the agents constitute
a network topology €. Assume ¥ = {V,E, A} represents
a directed weighted graph, in which V. = {v;,v,,...,v,}
represents a collection of n nodes, and its set of edges is
E < V x V. The node indexes belong to a finite index set
I ={1,2,...,n}, with adjacency matrix A = [g;] € R™" with
weighted adjacency elements a; > 0. An edge of the weighted
diagraph @ is denoted by e;; = (v;,v;) € E. We assume that the
adjacency elementa; > O whene;; € E; otherwise, a; = 0. The
set of neighbors of anode i is denoted by N; = {l € I : a;; > 0}.
Let & be a weighted digraph without self-loops, that is, let
a; = 0, and matrix D = diag{d,,d,,...,d,} be the diagonal
matrix with the diagonal elements d; = Y, a; representing
the sum of the elements in the ith row of matrix A. The
Laplacian matrix of the weighted digraph & is defined as L =
D—A. For two nodes i and /, there is subscript set {/;, 1, ... [}
satisfying a; > 0,4, > 0,...,4; > 0, and then there is
a directed linked path between node i and node I which is
used for the information transmission, also we can say that
node i can receive the information from node I. If node i can
find a path to reach any node of the graph, then node i is
globally reachable from every other node in the digraph. In
this paper, the directed graph and directed symmetrical graph
for fractional-order multiagent systems will be considered.

Lemma 1 (see [5]). 0 is a simple eigenvalue of Laplacian
matrix L, and X, = C[1,1,...,1]" is corresponding right
eigenvector, that is, LX, = 0, if and only if the digraph & =
(V,E, A) has a globally reachable node.
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Given that the dynamics of multiagent systems indicated
with fractional derivative in the complex environments, the
fractional dynamical equations are defined as

i=1,...,n, (5)

where x;(t) € R and u;(f) € R represent the ith agent’s state
and control input, respectively, and x?“) represents the a (« >
0) order fractional derivative. Assume that the following con-
trol protocols are used in multiagent systems:

ui(t)=—yZa,-,[x,»(t)—x,(t)], i=Loon g

leN;

where g represents the (i,1) elements of adjacency matrix
A, y > 0 is control gain, and N; represents the neighbors
collection of the ith agent.

Suppose that for any initial value of the system, the states
of autonomous agents meet lim, _, . (x;(t) — x;(t)) = 0, for
i, 1 € I, and then multiagent systems asymptotically reach
consensus.

4. Sampled Control of FOMAS

Suppose that the sampling period is h; then the discrete-time
dynamics of multiagent systems with fractional derivative can
be rewritten as

x;(k+1)=ax; (k) + h*u; (k), i=1,...,n, (7)

we have
X(k+1)=¥YX(k), (8)

where X(k) = [x,(k), x,(k), ..., xn(k)]T, V¥ = oI, —h"pL, and
I, is a unit matrix with n-dimensions. If the norm of matrix
VW is satisfying [|¥|| < 1, the fractional-order discrete-time
multiagent system (8) will asymptotically reach consensus.

Theorem 2. Suppose that multiagent systems are composed of
n independent agents, whose connection network topology is
directed, and there is a global reachable node. Then fractional-
order multiagent system (7) with sampled data can asymptoti-
cally reach consensus, ifa < 1 and

2
ocRe(Z/\i) L] \]1 _az(lm (/\i)) ’
y A y Al A

h < min

)
where A; is the eigenvalue of the Laplacian matrix L.

Proof. Since the spectral radius p of the matrix W is satisfying
p < ||, we will require the spectral radius p < 1. By the
definition p(¥) = max{ly;],i = 1,...,n} where #; is the

characteristic value of the matrix ¥, we should calculate the
characteristic value #; of the matrix ¥ with ;| < L.
For any matrix L, there exists a unitary matrix P satisfying

A = PLPY, (10)

where conjugate matrix P" = P!, Ais an upper triangular
matrix, and its diagonal elements A,, ..., A, are the eigenval-
ues of matrix L. From P¥PY = aI,— h®yA, we can obtain the
characteristic values of matrix ¥ being

m=a—hyA, i=1,...,n 1)
Suppose that the connection network topology of FOMAS is
directed, and there is a global reachable node; then Rank(L) =
n—1land A = 0 is a single eigenvalue of Laplacian matrix L.
Suppose A; = 0, we have rj; = a — h"yA; = «. From the
stability requirement of the system (7), we obtain o < 1.

For other characteristic values of Laplacian matrix L
with A; #0(i # 1), the corresponding characteristic values of
matrix ¥ are being 17, = a — h*yA,, i = 2,...,n. Let A =
Re(A;)+ jIm(A;) (where j is complex number unit), and then

the corresponding characteristic values, fori = 2,...,n, are
n; = a—h"y (Re(};) + jIm(1;)). (12)
From [#;| < 1, we can obtain
o’ = 2ah*yRe (A;) + K*%y* |A}| < 1. (13)
It has
Re (), Im(1;))’
. e(2 ) N 1 \jl—(xz( m ( 1)) Ciz2.m
y A3 y Al Al
(14)

Then, the condition of the fractional-order multiagent
system (7) is obtained. The proof is finished. O

Corollary 3. Suppose that multiagent systems are composed
of n independent agents, whose connection network topology
is directed and symmetrical, and there is a global reachable
node. Then FOMAS (7) can asymptotically reach consensus via
sampled data, ifx < 1 and

1/«
h< (“y;l) , (15)

where A, is the maximum eigenvalue of the Laplacian matrix
L.

Corollary 4. Suppose multiagent systems are composed of
n independent agents, whose connection network topology is
directed and symmetrical, and there is a global reachable node.
Then multiagent system (7) with « = 1 can asymptotically
reach consensus via sampled data, if

2
h < YT) (16)

where A,, is the maximum eigenvalue of the Laplacian matrix
L.



Remark 5. Thesystem of Corollary 4 forfractional-order o = 1
becomes the first-order multiagent system. The consensus
condition obtained in Corollary 4 is same as that in [9].

5. Consensus of FOMAS with Sampled
Data and Sampling Delay

In the practical application, the sampled-data transferring
will result in the communication delays. The sampling delays
will affect the control features of the system and sometimes
may play a key role in the stability analysis of the network.
In this section, we will study the consensus of multiagent
systems with sampled data and sampling delay.

Suppose that land the sampling period is h, the sampling
delay is 7. The sampled control protocols are used in multia-
gent systems as follows:

u; (t)

Y ay[x;(k-1) - x (k-1)], telkhkh+1),

leN;

S o - x 0],

leN;

telkh+t,kh+h).
17)

Based on (7) and (17), the dynamics of FOMAS with
sampled data and sampling delay can be rewritten as

<X(k+1)) ( X (k) )
- : (18)
X (k) X (k-1)

X (k) =[x, (k) %, (K) ... x, (k)]

where

I 0

n

o (odn —-y(h*-h7)L —yh"‘TL) (19)

and I, is a unit matrix with »n-dimensions. If the norm of
matrix @ is satistying [|®| < 1, the discrete-time FOMAS (18)
will asymptotically reach consensus.

Lemma 6 (see [23, Hermite-Biehler Theorem]). Suppose the
polynomial

p(S)=po+ 1S+t ps. (20)
Substituting s = iw into the polynomial p(s) yields
p(w) =m(w)+in(w). (21)
Then, the polynomial p(s) is Hurwitz stability if and only if
the related pair m(w) and n(w) is interlaced, and m(0)n' (0) -
m' (0)n(0) > 0.

Theorem 7. Suppose that multiagent systems are composed of
n independent agents, whose connection network topology is
directed and symmetrical, and there is a global reachable node.

Mathematical Problems in Engineering

Then FOMAS (18) with sampled data and sampling delay can
asymptotically reach consensus, ifa < 1 and

> T PN
yTA, (B+a)

[ 1+a ]“"‘ o]
pA, (1 -27) ’ T (B+a)

(22)

where A,, is the maximum eigenvalue of the Laplacian matrix
L.

Proof. In order to prove the asymptotical consensus of
discrete-time systems (18), the spectral radius p of the matrix
® should be satisfied with p(®) < 1. Since p(®) =
max{|y;|, i = 1,...,n} where v; is the characteristic value of
the matrix @, we should calculate the characteristic value v,
of the matrix ® with |v;| < 1.

Suppose that the network topology of FOMAS is directed
and symmetrical, and there is a global reachable node; then
Rank(L) = n—-1and A = 0 is a single eigenvalue of Laplacian
matrix L. There exists an orthogonal matrix P satisfying A =
PLPT where PT = P™', A is a diagonal matrix, and its diagonal
elements A,,..., A, are the characteristic values of matrix L.
Without loss of generality, we suppose 0 = A; < A, < --- <
A,.. The characteristic equation of matrix @ will be calculated
as follows:

det (VIZnXZn - (D)

_ det (vln —al, + yI(h -h*T)L yh TL)
- vI,

n

(23)
= det (vZIn -v(al, -y (h*-h*7)L) + yh“TL)

=11, [vz — v + (vh* — vh" 1 + hT) y)t,-] :

Leta(v) = v*—va+(vh*—vh*t+h*T)yA,. When A, = 0and
a(v) = v* — va, we can obtain the characteristic values v, =0
and v, = «. From the stability requirement of the system (18),
we obtain « < 1.

When A; > 0 (i = 2,...,n), applying the bilinear
transform v = (s + 1)/(s — 1), a(v) can be converted into b(s)
as follows:

b(s) = (1-a+h%A,)s* +2(1 - h*ptd)s

24)
+ (1 +a—h*yA; + 2h%TypA;) .
Let s = jw, and the we have
b (@) = m (@) + jn (@), (25)

where m(w) = —(1 - a+h*pA,)0” + (1 + a - h*pA; + 2h%TyA,)
and n(w) = 2(1 — h*y7A;)w. Applying Lemma 6, we have the
following.

(1) By means of m(0)n' (0)—m' (0)n(0) = 2(1 +a— h*yA; +
2h*TyA;)(1 — h¥pTd;) > 0, we have

1-hy1A; > 0, (26)

1+ a—h*pA; + 2h%TpA; > 0. (27)
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Based on (26), it has

1
K < —. 2
-y (28)
Discussing (27), if T > 0.5, then (27) comes into existence. If
T < 0.5, then it require is

o 1+«

YA (1=27) (29)

(2) When 2(1 - h"ytA;) #0 from (26), the solution of
n(w) = 01is 0. Since « < 1 we have 1 — e + h*pA; > 0 and
1+ o —hpA; + 2h%TpA; > 0 from (27); then the solutions of
m(w) = 0 are ++/(1 + « — h%YA; + 2h%TYA,) /(1 — o + h¥YA,).
Therefore, the solutions of the related pair m(w) and n(w) are
interlaced.

By comparing the right parts of (28) and (29), we can
obtain that when 7 > 1/(3 + &), 1/y1A; < (1 + ) /pA;(1 - 27);
otherwise, when 7 < 1/(3 + «), 1/y7A; > (1 + «)/yA;(1 - 27).
Then, the consensus conditions of the multiagent system are
obtained. The proof is finished.

Remark 8. Suppose that the fractional-order & = 1; we can
get the consensus condition i < 1/y7A,, when 7 > 1/4, and
h < 2/yA,(1 —27) when T < 1/4, where A,, is the maximum
eigenvalue of matrix L.

Remark 9. Suppose that the communication delay 7 = 0, we
can get T < 1/(3 + «); therefore, h < ((1 + oc)/y)tn)l/“ where
A, is the maximum eigenvalue of matrix L. This result is the
same as the consensus condition in Corollary 3.

6. Simulations

Suppose that the system is composed of four fractional-order
dynamical agents (Figure 1). The connection weights between
individuals are a,; = a;, = 0.7, a4, = a5, = 0.8, a3, = a;5 =
0.9, and a,, = a,; = 1. Through the network topology of the
system, we can get the adjacency matrix

0 07 09 1
07 0 0 08
A= . (30)
09 0 0 O
1 08 0 O

Suppose that the order of the fractional multiagent
dynamics is &« = 0.8 and the system control gain is y = 1;
then we can obtain the relationship between the sampling
period and the upper bound of sampling delays (Figure 2)
from the conditions in Theorem 7. In order to make the
system meet the condition of reaching consensus, we can set
the sampling period according to the sampling delay of the
system or decide the stable fields of sampling delays by means
of the sampling period. Suppose the order of the fractional
multiagent dynamics is « = 0.8 and the control gain y = 1;
then we can obtain that the upper bound of sampling period
hpax = 1.0993s corresponding delay 7 = 0.2632s from
Figure 2.

FIGURE 1: Network topology of the multiagent systems.
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0.2 1 1 1 1 1 1 1 1
01 02 03 04 05 06 07 08 09 1

Time delay 7

FIGURE 2: Relationship between the communication delay and the
upper bound of sampling period.

Simulation 1. Assume the sampling delay of multiagent sys-
tem is T = 0.25 s, we can obtain the upper bound of sampling
period is 1.0272 s. In computer simulation, selecting the sam-
pling period h = 0.90s, the consensus can be asymptotically
reached (Figure 3) through fractional-order coordination
algorithm.

Simulation 2. Assume the sampled delay of multiagent sys-
tem is T = 0.49s, the upper bound of sampling period is
0.5054 in Figure 2. In computer simulation, selecting the
sampling period h = 0.50 s, the consensus can be asymptoti-
cally reached much more slowly with increasing of time delay
(Figure 4).

Simulation 3. Assume the sampling delay of multiagent
system is 7 = 0.50s, the upper bound of sampling period
is 0.4928 in Figure 2. In computer simulation, selecting the
sampling period h = 0.50 s, the movement trajectories of the
multiagent systems will be asymptotically diverged and the
consensus cannot be reached (Figure 5) through fractional-
order coordination algorithm.

Simulation 4. Let time delay continue increasing, suppose the
sampling delay is 7 = 0.80's, the upper bound of sampling
period will be 0.2739 in Figure 2. In computer simulation,
selecting the sampling period h = 0.25s, the movement
trajectories of the multiagent systems will be asymptotically
converged and the consensus can be reached (Figure 6).



1.5

States of agents

0 10 20 30 40 50

Time (s)
—— Agent 1 —— Agent3
—— Agent2 —— Agent4

FIGURE 3: Movement trajectories of the multiagent systems with
delay 0.25 s and sampling period 0.90s.
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FIGURE 4: Movement trajectories of the multiagent systems with
delay 0.49 s and sampling period 0.50 s.

Although the sampling period is less than the sampling delay,
the consensus can be still achieved under the condition of
Theorem 7.

7. Conclusions

This paper studies distributed coordination of fractional-
order multiagent system with sampled control and sam-
pling delay. By applying the stability theory of discrete-
time domain, sampled-data control of FOMAS with directed
network topology is investigated, and the upper bound of
the sampling period is obtained. Based on the Hermite-
Biehler Theorem, the collaborative control of fractional-order
multiagent systems with sampled data and sampling delay is
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FIGURE 5: Movement trajectories of the multiagent systems with
delay 0.50 s and sampling period 0.50s.

0.8 i

States of agents

-0.4

Time (s)
—— Agent1 —— Agent3
—— Agent2 —— Agent4

FIGURE 6: Movement trajectories of the multiagent systems with
delay 0.80 s and sampling period 0.25s.

studied. The relations between sampling delay and sampled
period are obtained to ensure the consensus of FOMAS.
Research of the robust stability of FOMAS will be carried out
in the following work.

Disclosure
This paper has not been published previously and is not under
consideration of publication elsewhere.

Acknowledgments

This research is supported in part by the State Key Devel-
opment Program for Basic Research of China (Grant no.



Mathematical Problems in Engineering

2012CB720003), the National Natural Science Foundation
of China (Grant nos. 61273152, 61127007, 61170161, and
61174085), the Natural Science Foundation of Shandong
Province of China (no. ZR2011FM017) and the Science Foun-
dation of China postdoctoral (under Grant no. 2011IM500-
215).

References

[1] S.Li, H. Du, and X. Lin, “Finite-time consensus algorithm for
multi-agent systems with double-integrator dynamics,” Auto-
matica, vol. 47, no. 8, pp. 1706-1712, 2011.

[2] P. Lin and Y. Jia, “Consensus of second-order discrete-time
multi-agent systems with nonuniform time-delays and dynam-
ically changing topologies,” Automatica, vol. 45, no. 9, pp. 2154-
2158, 2009.

[3] J. Yu and L. Wang, “Group consensus in multi-agent systems
with switching topologies and communication delays,” Systems
and Control Letters, vol. 59, no. 6, pp. 340-348, 2010.

[4] E Chen, Z. Chen, L. Xiang, Z. Liu, and Z. Yuan, “Reaching a
consensus via pinning control,” Automatica, vol. 45, no. 5, pp.
1215-1220, 2009.

[5] W.Ren, R. W. Beard, and E. M. Atkins, “Information consensus
in multivehicle cooperative control,” IEEE Control Systems
Magazine, vol. 27, no. 2, pp. 71-82, 2007.

[6] H. Yang, Z. Zhang, and S. Zhang, “Consensus of second-order
multi-agent systems with exogenous disturbances,” Interna-
tional Journal of Robust and Nonlinear Control, vol. 21, no. 9,
pp. 945-956, 2011.

[7] D. Meng, Y. Jia, J. Du, and E. Yu, “Tracking control over a finite
interval for multi-agent systems with a time-varying reference
trajectory,” Systems & Control Letters, vol. 61, no. 7, pp. 807-818,
2012.

[8] Y. Sun and L. Wang, “H,, consensus of second-order multi-
agent systems with asymmetric delays,” Systems ¢ Control

Letters, vol. 61, no. 8, pp. 857-862, 2012.

[9] G. Xie, H. Liu, L. Wang, and Y. Jia, “Consensus in networked
multi-agent systems via sampled control: fixed topology case;
in Proceedings of the American Control Conference (ACC 09),
pp. 3902-3907, June 2009.

[10] G. Xie, H. Liu, L. Wang, and Y. Jia, “Consensus in networked
multi-agent systems via sampled control: switching topology
case,” in Proceedings of the American Control Conference (ACC
’09), pp. 4525-4530, June 2009.

[11] C.-L. Liu and E Liu, “Stationary consensus of heterogeneous
multi-agent systems with bounded communication delays,”
Automatica, vol. 47, no. 9, pp. 2130-2133, 2011.

[12] Y. Cao, W. Ren, and Y. Li, “Distributed discrete-time coordi-
nated tracking with a time-varying reference state and limited
communication,” Automatica, vol. 45, no. 5, pp. 1299-1305,
20009.

[13] Y. Gao and L. Wang, “Sampled-data based consensus of
continuous-time multi-agent systems with time-varying topol-
ogy, IEEE Transactions on Automatic Control, vol. 56, no. 5, pp.
1226-1231, 2011.

Z.-]. Tang, T.-Z. Huang, J.-L. Shao, and J.-P. Hu, “Leader-
following consensus for multi-agent systems via sampled-data
control,” IET Control Theory & Applications, vol. 5, no. 14, pp.
1658-1665, 2011.

(14

[15] W.Yu, W.X. Zheng, G. Chen, W. Ren, and J. Cao, “Second-order
consensus in multi-agent dynamical systems with sampled
position data,” Automatica, vol. 47, no. 7, pp. 1496-1503, 2011.

[16] S. Das, Functional Fractional Calculus for System Identification
and Controls, Springer, Berlin, Germany, 2008.

[17] A. A. Kilbas, H. M. Srivastava, and J. J. Trujillo, Theory
and Applications of Fractional Differential Equations, vol. 204
of North-Holland Mathematics Studies, Elsevier Science BV,
Amsterdam, The Netherlands, 2006.

[18] J. Sabatier, O. P. Agrawal, and J. A. Tenreiro Machado, Advances
in Fractional Calculus: Theoretical Developments and Applica-
tions in Physics and Engineering, Springer, 2007.

[19] L. Podlubny, Fractional Differential Equations, vol. 198, Aca-
demic Press, San Diego, Calif, USA, 1999.

[20] W. Ren and Y. C. Cao, Distributed Coordination of Multi-Agent
Networks, Springer, London, UK, 2011.

[21] Y. Cao, Y. Li, W. Ren, and Y. Chen, “Distributed coordination
of networked fractional-order systems,” IEEE Transactions on
Systems, Man, and Cybernetics, Part B, vol. 40, no. 2, pp. 362-
370, 2010.

[22] Y. Cao and W. Ren, “Distributed formation control for
fractional-order systems: dynamic interaction and absolute/
relative damping,” Systems and Control Letters, vol. 59, no. 3-4,
pp. 233-240, 2010.

[23] K. Ogata, Discrete-Time Control Systems, Prentice-Hall, Engle-
wood Cliffs, NJ, USA, 1995.



Hindawi Publishing Corporation
Mathematical Problems in Engineering
Volume 2013, Article ID 345601, 10 pages
http://dx.doi.org/10.1155/2013/345601

Research Article

Robust H_, Control of Uncertain T-S Fuzzy Time-Delay System:
A Delay Decomposition Approach

Cheng Gong' and Chunsong Han’

! Harbin Engineering University, Harbin 150001, China

2 Space Control and Inertial Technology Research Center, Harbin Institute of Technology, Harbin 150001, China

Correspondence should be addressed to Chunsong Han; hanchunsong2009@gmail.com

Received 16 January 2013; Accepted 6 March 2013

Academic Editor: Ligang Wu

Copyright © 2013 C. Gong and C. Han. This is an open access article distributed under the Creative Commons Attribution License,
which permits unrestricted use, distribution, and reproduction in any medium, provided the original work is properly cited.

This paper is concerned with the problem of robust H,, control for a class of uncertain time-delay fuzzy systems with norm-
bounded parameter uncertainties. By utilizing the instrumental idea of delay decomposition, the decomposed Lyapunov-Krasovskii
functional is introduced to uncertain T-S fuzzy system, and some delay-dependent conditions for the existence of robust controller
are formulated in the form of linear matrix inequalities (LMIs). When these LMIs are feasible, a controller is presented. A numerical
example is given to demonstrate the effectiveness of the proposed method.

1. Introduction

It is well known that time delay is built-in features in various
nonlinear systems such as tandem mills, remote control
systems, long transmission lines in pneumatic systems, and
chemical system. The time delay is recognized to be a
source of instability and performance deterioration of control
systems. Therefore, stability analysis and controller synthesis
for time-delay system have been one of the most hot research
area in the control community over the past years [1-14].
Fuzzy systems in the form of the Takagi-Sugeno (T-S)
model have attracted rapidly growing interest in recent years.
It has been shown that the T-S model method is a simple and
effective way to represent complex nonlinear systems by a set
of simple local linear dynamic systems with their linguistic
description [12,15-19]. Over the past few years, most work has
been devoted to analysis and synthesis of T-S fuzzy control
systems. See the survey papers [16,17] and the reference citied
therein for the most recent advances on this topic. The appeal
and superiority of T-S fuzzy models is that the analysis and
synthesis of the overall fuzzy systems can be carried out in
the Lyapunov-function-based framework. To mention a few,
by using LMI, Cao and Frank presented controller design
for a class of fuzzy dynamic systems with time delay in both
continuous and discrete cases in [20, 21]. Wu et al. studied the

model approximation problem and L,-L, control problem
for nonlinear time-delay systems in [22, 23]. Moreover, great
attention from researchers has been drawn to the study of
stability analysis and controller design for T-S fuzzy systems
with time delays [24-28]. On the other hand, type-2 fuzzy
mode are considered in [29, 30].

Recently, many scholars studied the stability problem
based on the piecewise Lyapunov-Krasovskii functional [31-
33]. Reference [31] investigated the linear continuous/discrete
systems with time-varying delay and divided the variation
interval of the time delay into several subintervals. based on
this method, [32]addressed the problem of the robust H,
filtering for singular linear parameter varying (LPV). Ref-
erence [33] researched the stability of linear time-invariant
systems and divided the delay interval into N subintervals.
The simulations show these methods can lead to much less
conservative results than those in the existing references.

Motivated by the above observations, in this paper, we will
investigate the problem of robust H,, control of uncertain
T-S fuzzy systems with constant delay. Attention is focused
on the design of robust H,, controllers via the parallel
distributed compensation scheme such that the closed-loop
fuzzy time-delay system is asymptotically stable and the
H_, disturbance attenuation is below a prescribed level.



Based on delay decomposition approach [33], the decom-
posed Lyapunov-Krasovskii functional is introduced, and
some delay-dependent conditions have been obtained. These
conditions are formulated in the form of LMIs, and the
controller design is cast into a convex optimization problem
subject to LMI constraints, which can be readily solved via
standard numerical software. Finally, a numerical example is
provided to show the effectiveness and less conservatism of
the proposed results.

The rest of this paper is organized as follows. In Section 2,
the model description and problem are first formulated. The
main results for delay-dependent robust H,, controller are
presented in Section 3. Illustrative examples are given in
Section 4, and the paper is concluded in Section 5.

Notations. The notations used throughout this paper are fairly
standard. The superscript “T” stands for matrix transpose,
and the notation P > 0 (P > 0) means that matrix P is
real symmetric and positive (or being positive semidefinite).
I and 0 are used to denote appropriate dimensions identity
matrix and zero matrix, respectively. The notation * in
a symmetric always denotes the symmetric block in the
matrix. The parameter diag{---} denotes a block-diagonal
matrix. Matrices, if not explicitly stated, are assumed to have
compatible dimensions for algebraic operations.

2. System Descriptions and Preliminaries

Consider the uncertain nonlinear system with state delay
that is described by the following T-S model with uncertain
parameter matrices.

Plant Rule i. IF s,(t) is F;; and s,(t) is F,
F,, THEN

x@t)=(A;+AA)x(b) +

»and ... and s, (¢) is

(Agi+AA L) x(t-1)

+ (By; + ABy;) u(t) + Byw (1), "
1
z(t) = Cix (1),

x(t)=¢(), i=12,...,1,

where s,(t), s,(t), ..., s,(t) are the premise variables that are
measurable and each F;(j=12,...,n)is fuzzy set. x(t) € R"
is the state vector and u(¢) € R™ is the control input vector.
z(t) is the output vector. w(t) € R? is the disturbance input
vector belongs to L, [0, 00). 7 is the number of IF-THEN rules,
T is the constant delay in the state. ¢() is a vector-valued
initial continuous function.

The matrices AA;, AA,;, and ABy; denote the parameters
uncertainties, which are assumed of the form

[AA;,AA 4, AB;] = MF (1) [E;, By, Eyy] (2)

t €[-1,0],

where M, E,, E;;, and E;; are known constant matrices and
F(t) is an unknown time-varying matrix function satisfying
FI()F(t) < 1.

For simplicity, introduce the following notations:

A=A +AA;  Ay=Ayu+AMAy; B, =B, +AB,
(3)
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By using a center-average defuzzier, product fuzzy infer-
ence, and a singleton fuzzifier, the following global T-S fuzzy
model can be obtained:

x(t) = <Za,. (s@®) [(A; + AA,) x (t)
i=1

+(Agy+AAL) x(t—1)

+(By; + ABy;) u (t) + Byw (t)]>

. -1
x(Z%@ma
i=1

=Y (s®) [(A;+ AA) x (1) + (Ag + AAg) x (t - T)
i=1
+(By; + ABy;) u (1) + By (t)]
2 () = ) p; (s (1)) Cpx (1)
i=1

=C(®)x (1), x(t)

= ¢ tel-10],

(4)

where o;(s(t)) = [T, Fy(s;(0), w (s(0) = oy (s(1))/
Z:zl a;(s(t)), and Fij(sj(t)) is the grade of membership of
S; (t) in Fy, and it is assumed that o;(s(f)) > 0, i =
coT Zl L (s(t)) > 0 for all t. Therefore, y;(s(t)) > 0
and Yo ui(s(t) = 1 forall t.
In this paper, employing the idea of parallel distributed
compensation (PDC), the T-S fuzzy-model-based controller
via the PDC can be constructed as follows.

Controller Rulei.IF s,(t) is F;, and s,(t) is F;; and . ..
is F,, THEN

and s, (t)

u(t) = Kx (1), (5)

where K; (i = 1,2,..
determined.

., 1) are the controller gains of (5) to be

Then, the overall output of the controller rules is given by
u(t) =y (s (1) Kix (). (6)
i=1

Substituting (6) into (4), the closed-loop system can be given
as

X(8) =) ) wi(s(®) p (s ()

i=1j=1

x [(A; + ByK;) x () + Agix (t -

zm—Zm

7) + By (1)),

() Cix (
(7)
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with its compact form

()= (AW +B, OK®)x®) ©
+A;)x(t-1)+B,(H)w (),

z(H) =C(t)x (1), )

where

A)=A@t)+AA() = Y i (s (1) [A; + AA; (D],

i=1

Ag(t)=Ag(O)+ DAL (6) = Y i (s () [Agi + AA 4 ()],

i=1

By (t) = B, (t) + AB, (t) = Y p; (s (1)) [By; + ABy; (1)],

i=1

By(t)= Y i (s()) By,  C) =)y (s(t)C,
i=1 i=1

K () =) p(s(t) K,
i=1
(10)

Before ending this section, we introduce the following
definitions and lemmas, which will be used in the derivation
of our main results.

Definition 1 (H,, performance). Given a scalar y > 0 and
under zero initial condition, the system (1) is said to be
asymptotically stable with y-disturbance attenuation if the
system (4) is asymptotically stable and the output z(t) satisfies

lz®ll; < yllw )l (11)
that is,
ro [ )zt - Yo" B w®)]dt <o, (12)
0
for all nonzero w(t) € L,[0, 00).

Lemma 2 (see [34]). For any constant matrix W €
R™ W =W >0, scalar r > 0, and vector-valued function
x : [-r,0] — R" such that the following integration is well
defined; then

- f &7 (s) P W) % (s) ds

<o e-n) (W) (%)

Lemma 3 (see [35]). Given a symmetric matrix M and
matrices D, F(t), and E of compatible dimensions, then, for
FT(t)F(t) < I, the inequality

(13)

M +DF(t)E+(DF(t)E)" <0 (14)
holds if and only if there exists a scalar € > 0 such that

M +¢DDT + ¢ 'ETE < 0. (15)

3. Main Results

In this section, some delay-dependent sufficient conditions
on the existence of robust H controller for T-S fuzzy system
(7) will be presented. A Lyapunov-Krasovskii functional,
based on the idea of delay decomposition approach, will be
introduced, which can potentially reduce the conservatism of
the results.

To this end, we first consider the following nominal
closed-loop system:

() =(A@)+B (HK(®)x ()
+A;Oxt-1)+B,(H)w(t),
z(t)=C(t)x(t). 17)
Firstly, the sufficient condition of H,, performance anal-

ysis for the unforced case of system (16) is established in
Proposition 4.

Proposition 4. For some prescribed y > 0 and v > 0, the
unforced case of system (16) is asymptotically stable with a
guaranteed H, performance vy, if there exist matrices P > 0,
R, > 0,and Q; > 0 (I =1,2,...,N) such that the following
LMIs hold fori = 1,2,...,r:

2(1) 2(2) 2(3)

=« —1 =W <o, (18)
* * 2(5)
where
. -
s R0 0  PAy
+ 20 R, 0 0
* * 2(313) 0 0
s _ ’
(1)
* * £ e ZNN Ry
(1)
L * * Koo ok ZN+1 N+1 J

s -qQ, -R +ATP+PA, +ClC,
) =Q,-Q -R, -R
22 T X2 1 1 2

1
Z<33) =Q;-Q, - R, —R;,

1
25\1;\7 =Qn —Qn-1 — Ry — Ry

(1) —
ZN+1 N+1 — _QN - RN’



[ PB,,
0
5@ ,
L 0
- . -
hATR, hATR, --- hATRy
5@ _
0 0 - 0
T T T
| hAT,R, hALR, --- hALRy |
(4) T T T
= [nB}R, hByR, --- hByRy],

3% = diag {-R,,~R,,...,~Ry}.
19)

Proof. Choose a Lyapunov-Krasovskii functional candidate
as

V() =V () + V() + V5 (D),

Vi (6) =x" () Px (1),

N t—(-1)h
V, () = ZJ o ©Qxds (20)

=1 7t~
N

(I-1)h
Vi (t) = ZJ L 7 (s) (hR,) & (s) dsdb,

=1

where b = 7/N and N is the partitioning number of time
delay 7.

Taking the derivative of V,(t), for i = 1,2, 3, with respect
to t along the trajectory of unforced case of system (16) yields

V, (1) = &' (t) Px () + x" (t) Px (t)
=(ADxMO+ A O x(E-1)+ B, 0 (®)
x Px (t) + x* () P(A(t) x (t)
+A;(Ox(t—1)+ B, () w (1)),
N

V=Y (x"(t-(1-1)h)

=1

x Qu(t—(-1)h)—x" (t-1h) Qux (t-Ih))
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N

=Yx'(t-(-Dh)Qx(t-(1-1)h)

I=1

N
- Y (-1 Qux (t - 1h),

=1

N
Vi (t) =Y hi' (t) (hR;) % (t)

I=1

t=(I-1)h T
- ZJ . T @ ER)x(s)ds.
I=1 7=

(21)
By using Lemma 2, we obtain that

Vs (2)

Z

< YT () (hR;)  (2)

I=1

M=z

+

T t-a-1h x(t-1n)

(7 Sl

(AOxO) +A (O x(t-1)+B, O w(®)

M=z

1

X (R) (A x(t) + Ay (1) x (t = 7) + B, () w (1))

+

Mz

T@E-0-1Dh T (t-1n)

() (")

=(ABxB+A;Ox(E-D)+B, B 0®)

N
x <Zh2R,) (A x®)+A; () x(E-1)+B, (Hw(t)
1=1

N
s e-a-nm Fe-m) (7 5)CCEm?)

—AT(t)<§th,>At) AT (¢t (Z ) ) AT(t)(

I=1

N N
y Aﬂ(:)(Zhﬁg)At AL (1) (thR

Ayt A% (z)(
1

N N
B (1) (ZhZR )A(t) B, (1) <Zh2R )Ad ® B (t)(

th;> B, (1)

Mz Iz

'R, | B, (t)

hZRI) B, (1)

M=z

=1

1

<

X(*}gz _121)<X(tx(t(l ll)h)>

(22)
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Define the variable 5" (£) = [x"(t), x"(t - h),...,x"(t = (N -
Dh), x*(t — 7)] and by simple manipulation, we have

V)=V, () +V, () + V5 ()

. (23)
<& ()0, + 1L + 1) E@),
where
Hl
(AT (t)P+PA(t) --- PA;(t) PB,(t)]
AL ()P 0 o |
Bl ()P 0 0
HZ
Q 0 0 0
* Q-Q - 0 0
* * v Qn-Qnor 0
* * * —QN
113
-R R, 0 0 0 0
# -R-R, R, 0 0 0
* * —R, — Ry 0 0 0

* * * “Ry-1-Ry Ry 0
% % % * -Ry O
* * * * * 0

E) =@ T
_ DO X
tw=[n"® o]

(24)

First, we prove the asymptotic stability of the system in (16).
To this end, assume w(t) = 0, and thus IT; + II, + I1; in (23)
reads

I, + I, + 105, (25)
where

AT ()P +PA(t) --- PA,(t)
I, = : SUR ¥

5
Q 0 0
— * Qz - Q1 0
2 = : 0 >
* * - Qn—Qnoy
[-R, R, 0 0 0 ]
* —R —R, R, 0 0
_ x+  -R,-R, 0 0
I, =
Ry -Ry 0
L * Ry |
(z(”) (2(5))’1 (zo))T
(26)
From (18), we know that
I, + 10, + 15 < 0, (27)

which guarantees V(t) < 0 for all non-zero #(t). Thus one
can always find a sufficiently small v > 0 such that V(t) <
—v||x(t)|]*. The asymptotic stability of the considered system
is proved.

Next, assuming that w(t) #0 and ¢(¢) = 0, t € [-7,0], we
consider H,, performance of the system in Definition 1.

Considering y;(s(t)) > 0, Y, pi(s(t)) = 1, we obtain
that

2z -y  Ow®) +V () < Y (s@)E (1) PE®),
i=1

(28)
where
T
¥ = [Z:) _Z;)I] - [;E:] PRIE EEZ] )
Applying Schur complement, guarantees ¥ < 0. From (28),
we can get that
2 () z(t) -y ) w(t)+V () <O. (30)

Integrating the preceding inequality from 0 to oo, it is easy to
get that

ro 2z ()dt < JOO Yol ()w(t)dt+V(x))-V(xy).
0 0
(31)

Since V(x,) = 0 and V(x,) > 0, we have
ro 2Tz (@)dt < JOO Yo' (t)w(t)dt. (32)
0 0

Then, according to Definition 1, the H,, performance of the
system in (16) is established. This completes the proof. [



In the following, based on Proposition 4, we design
robust state feedback H,, controller for the system (7).

Theorem 5. For some prescribed y > 0, 7 > 0, § > 0, and
N is a positive integer, if there exist scalar ¢ > 0, matrices
X>0V,>0 (I=23,...,N),andQ; >0 (I =1,2...N),
and appropriate dimension matrices W; (j = 1,2,...,1)
such that the following LMIs simultaneously hold for i,
j=L2,...,r:

0,; <0, (i=1,2...,7),
Q.. +Q
1 1 . .
(]2 ])<0, (1<i<j<r), (33)
VR =1, (i=12,...,N),
where
1) (2) (3) 116
Hij I Hij I
T
Yy eU T « =1 1?0
%=\, oo | Y= ’
* ok —gl * « 1® 0
* * * -1
[H 0 0 O Sj 000
U= * 0 0 0 T = 0 00O
s o« N O’ Y Li 000 ?
L* * * 0 0 000
M 0 0 0
* 0 0 - 0
* % 0 0
H= . >
* ok ok 0
L* % * * 0
EX+E;W; 0 0 --- 0 Eg
* 0O 0 -0 0
* * 0 -+ 0 0
Sij = : ,
* * ok 0 0
* E * 0
I

0 0 e 0
0 0 0
0 0 0
hng hEgi hE;

Mathematical Problems in Engineering

1)
my, 8 0 .. 0 Ay
(1)
© Mg Ry e 0 0
O R I
l] . .
)
* * * HNN Ry
* * * * H(l)
N+1 N+1
MEo0 0 0 0
« M0 0 0
« o« M 0 0
NT = ,
* * * . MT 0
* * * « ML

M{}); = XQu X = 8X + XA] + W/ BJ + A, X + B,;Wj,
n) =Q,-Q, -6P-R

» =Q-Q 2
m=qQ,-Q,-R,-R

3 =Q-Q-Ry—-Rs,

1
Hg\];\; =Qn-Qn-1 ~Ry-1 — Ry

1) _
M N = ~Quv — Ry

(4) _ T T T
I = [hBZi hBy; - hBZi] >
n® = diag {-67' X, ~V,...,-Vy},
[ Bai
0
n® = ,
! .
Lo
[hXA] + hW Bf, hXA] +hW]B;, --- hXA] + hW]B],
0 0 0
n® = ,
ij .
0 0 0
T T T
L nAl hAY, hAY,
[ xcT
mo-| 9
L o

(34)

Then the closed-loop system (16) is asymptotically stable with
the H, performance index y. Moreover, if the above condition
is feasible, the gain matrices of a desired controller in the form
of (6) can be designed by

K; = WjX_l. (35)

Proof. The proof of this theorem is divided into two parts.
First, we design the state-feedback H, controller of the
nominal case of closed-loop system (7).
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According to Proposition 4, it is easy to know that the H_
performance requirement of the nominal case of closed-loop
system (7) implies

2 <0, (36)

where ¥ is a matrix derived from (18) by changing the term
A;jto A; + ByK,.
Introduce the following matrix variables:

X = P_l) Rl = 6P,
(37)

V, =R, Vy=Ry, KX=W,

Combined with Schur complement, and pre- and post-
multiply (36) by diag{X, I, 87" X, V,,..., Vi, I} and its trans-
pose, respectively, we get

Y, < 0. (38)

Next, we investigate robust state feedback H, controller
of the closed-loop system (7).

Replace A;, Ay;, and B; with A; + AA;, Ay + AA;, and
B,; + ABy;, respectively; then we obtain from (2) and (38) that

Y; +UF (t) T;; + T;F () UT <0, (39)

By Lemma 3, we can know (39) holds, if and only if the
following inequality holds:

Y, +eUU" + s*ng T,; <0, (40)

where ¢ is a positive scalar.
Applying Schur complement to (40), we have that

T

Y; eU T

E;; * —el 0
* ok —¢g]

<0. (41)

Noting y;(s(t)) > 0, Y._, u;(s(£)) = 1,

ZZM‘ (s@®) p; (s (1) E;

i=1j=1

= Q4 SO By D (s () (s 0) (B + E).
i= i<j

(42)

Therefore, condition (33) can guarantee that condition (41)
holds. This completes the proof. O

It should be noted that the obtained conditions in
Theorem 5 are not strict LMI conditions due to the existence
of nonlinear term XQ, X in (33). It cannot be directly solved
by standard LMI Toolbox. In the following, we present an
approach to solving the condition in Theorem 5.

Introduce additional matrix variable G > 0 such that

XQ,X <G. (43)

7
By Schur complement, it follows from (43) that
-G X
[ X —Q{1:| <0. (44)

Then, we readily obtain the following theorem.

Theorem 6. For some prescribed y > 0, T > 0,8 > 0, and
N is a positive integer, if there exist scalar € > 0, matrices
G>0,P>0,X>0V,>0 (I =23,...,N),Q; >0,
(I = 1,2...N), and Q, > 0, and appropriate dimension
matrices W; (j = 1,2...,r) such that the following LMIs
simultaneously hold fori, j = 1,2,...,r:

Q; <0, i=1,2,...,7),

~ ~ 45
<Q’]+Q]1> ( )

=<0, (l<i<j<r),

-G X

~ |<o, 46
X 3 (o
QQ =1, PX=I, VR=I (i=12...,N),
(47)

where E)ij is a matrix derived from ; by replacing the term

o

i = XQ X - X + XAT + W/ BJ, + A,X + B,W, (48)

with

=(1)

then the closed-loop system (25) is asymptotically stable with
the H, performance index y. Moreover, if the above condition
is feasible, the gain matrices of a desired controller in the form
of (6) can be designed by

K; = WjX_l. (50)

Remark 7. Note that the obtained conditions in Theorem 6
are not all in LMI form due to equality constraints, which
cannot be solved directly using standard LMI procedures.
However, via the result in [35] which has been widely used
by many scholars [36, 37], we can solve these nonconvex fea-
sibility problems by formulating them into some sequential
optimization problems subject to LMIs constraints.

Now using the approach [35], we suggest the following
minimization problem involving LMI conditions instead of



the original nonconvex feasibility problem formulated in
Theorem 6.

Problem HSFCD (H,, state feedback controller design). Con-
sider the following:

N
Minimize trace <PX +GG + Z R JVJ>

=
. P I
subject to  (45),(46) and [I X] >0, (51)
N
Q I ] - [R- I]
— >0, J > 0.
[ I Q I VJ j=2

When minimize Trace (PX + Q1(_21 + Zj\iz RjV].)
(N + 1)n, then the conditions in Theorem 6 are solvable.

Algorithm 1 in [35] can be easily adapted to solve Problem
HSECD.

4. Numerical Example

In this section, we use an example to show the applicability of
the results proposed in this paper.

Example 8. Consider the truck trailer system borrowed from
[38], which can be represented by the following uncertain
time-delay T-S fuzzy model.

Rule1. If0(t) = x,(t) +a(vt/2L)x, (t) + (1 —a)(vt/2L)x, (t—T)
is about 0, then

x()=(A;+AA ) x () +(Ay +AA,) x(t—1)
+ (B, +AB,y) u(t) + B, w(f), (52)

z(t) = Cyx (t).

Rule 2. If0(t) = x,(t) +a(wt/2L)x,(t)+(1—a)(vt/2L)x,(t- )
is about 77 or -, then

X(t) = (Ay + DA, x (1) + (Agy + DA L) x (t = 7)
+ (B, + AB,,)u(t) + B,w(t) (53)

z(t) =Cyx (1),

Mathematical Problems in Engineering

where
a=0.7, v=-1, t =20, L=55  1=0.5,
05091 0 O 02182 0 0
A, =1-05091 0 0], Ay =1-02182 0 0,
—-0.5091 -4 0 02182 0 0
—1.4286 1
B, = 0 ) B, =101,
0 0
0.5091 0 0
A, =[-0.5091 0 0f,
—-0.8102 -6.3662 0
[ 0.2182 0 0 —1.4286
Ay =1-02182 00|, B,= 0o |,
| 03472 0 0 0
1
Bwl_ 0 >
| 0
[AA;, AA 4, AB;] = MF (t) [E;, Egin Eyi] 5
C,=C,=1[01 0],
M = diag {0.05,0.05,0.05},
05091 0 O 05091 0 O
E, =|-05091 0 0|, E,=|-05091 0 0|,
05091 0 O 0.8107 0 O
[ 0.2182 0 0 0.2182 0 0
E; =|-02182 00|, Eg;=[-021820 0],
| 0.2182 0 0 03472 0 0
[-0.3571 -0.3571
E, = 0 R E,= 0 .
| o 0
(54)

For this example, the prescribed H performance level
is chosen as y = 0.5. In order to design a robust H_, state
feedback controller for the given T-S fuzzy model, choose
6 = 1, N = 4. According to Theorem 5, the gain matrix of
controller is given as

K, = [25.6229 —29.9005 8.0667],
(55)
K, = [23.8882 —31.9243 8.1041].

According to [38], take the membership function as

hy = <1 - ! >
e 1+ exp (=3 (6 (t) - 0.57))

y < 1 > (56)
1+exp(-3(0(t) +0.5m)) )
hy=1-h,.
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FIGURE 1: Controlled output z(¢) and the disturbance input w(t).
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FIGURE 2: Response of the closed-loop system and controller input.

Let disturbance input w(t) = sin(2t)e %" and initial

condition ¢(¢) = [1 1 117, t € [-0.5,0], and simulation
time is 100 s.

Figure 1 shows the controlled output z(¢) and the distur-
bance input w(t). According to Figure 1, the resulting output
energy of the robust H,, controller is Jomo Z2(t)dt = 0.832,

while the input energy is fol o w(t)dt = 5. Simulation result
for the ratio of the output energy to the disturbance energy is
0.1664, and the [,-norm is v0.1664 = 0.41 < y = 0.5 (due to
the fact that the state has been stable for a long time, we can
regard the value 0.41 as the /,-norm).

State response of the closed-loop system and controller
input are shown in Figure 2.

The simulation results show that the algorithm proposed
in this paper is effective for robust H, control problem of the
truck trailer system with time delay.

5. Conclusion

The problem of robust H_, controller design has been
addressed for a class of T-S fuzzy-model-based systems with
constant delay and norm-bounded parameter uncertainty.
Based on the Lyapunov-Krasovskii functional approach, a
sufficient condition for the existence of the robust H,, con-
troller, which robustly stabilizes the T-S fuzzy-model-based
uncertain systems and guarantees a prescribed level on dis-
turbance attenuation, has been obtained in an LMI form.
The given numerical example has shown the effectiveness of
the proposed method. In addition, the filtering problems of
T-S fuzzy delayed systems by using the delay decomposition
approach are also challenging, which could be our further
work.
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This paper considers the problem of H_, output tracking control for discrete-time switched systems with time-varying delay and
external disturbances. The control scheme combining disturbance observer-based control (DOBC) and H,, control is proposed. The
disturbances are assumed to include two parts. One part is generated by an exogenous system, which imposes on system with control
inputs in the same channel. The other part is supposed to have the bounded H, norm. A new disturbance observer is developed
to estimate and reject the first case disturbances for switched system with time-varying delay, and the second case disturbances
are attenuated by H,, control scheme. The stability analysis of the closed-loop system is developed by switched Lyapunov function,
and a solvable delay-dependent sufficient condition is presented in terms of linear matrix inequalities (LMIs) and cone complement
linearization (CCL) methods. A numerical example is given to demonstrate the effectiveness of the proposed composite control

scheme.

1. Introduction

Switched systems are a special class of hybrid control
systems, which are composed of a family of subsystems
described by continuous or discrete time dynamics and a
switched rule among them [1, 2]. Switched systems can be
employed to represent many practical systems, for example,
power electronics, embedded systems, chemical processes,
computer-controlled systems, automotive industries, and so
on. Hence, switched systems have attracted considerable
attention during the last decade, and many meaningful results
have been reported on stability analysis and controller design
for switched systems (see, e.g., [3-14]). By far, there are
a number of methodologies on dealing with the stability
analysis and control synthesis of switched systems, such
as common Lyapunov function [1, 11], multiple Lyapunov
function [3, 12], dwell time and average dwell time method
[7,13], and switched Lyapunov function [4, 14].

On the one hand, time delay always encounters in
various engineering systems, such as long transmission lines
in pneumatic, hydraulic, and chemical processes, economic
and rolling mill systems, to name a few, which usually
leads to instability and poor performance of the closed-
loop system. Recently, many researches have paid more and
more attention to stabilization and performance analysis of
systems or switched systems with delays [15-20]. On the
other hand, disturbances widely exist in systems, which may
degrade the closed-loop system performance. Usually, some
performance indexes, that is, H,, and L, — L, (I, — I ,), are
employed to deal with external disturbances. Many results
have been developed with these performance indexes [10,
13, 18, 19, 21-25]. However, disturbances need to satisfy the
bounded H, norm. In reality, many disturbances do not
satisty this condition, for example, constant disturbances or
harmonics disturbances. To improve the ability of distur-
bance attenuation and rejection, disturbance observer-based



control (DOBC) scheme has been studied from 1980s and
applied in many control fields [26-37], which can be regarded
as an active disturbance rejection method. In this method,
disturbances are estimated by disturbance observer (DOB),
and the disturbance estimation is employed to feedforward
compensation.

The problem of output tracking control is important and
numerous results have been developed for kinds of systems
in the literature [38-40]. Along with the development of
switched system theory, increased attention has been paid
to studying output tracking controller design for switched
systems. In [41-43], the tracking control problems have
been considered for kinds of continuous switched systems.
Exponential [, — I, output tracking control problem has been
solved in [13] for a class of discrete-time switched systems.
However, in [13], disturbances are assumed to be the bounded
H, norm.

In this paper, a composite control scheme is developed
to solve the problem of H_, output tracking control for
discrete-time switched systems with time-varying delay and
external disturbances. Here, external disturbances can be
divided into two parts. One part is generated by exogenous
system, which imposes on system in the same channel
with control inputs. The other part satisfies bounded H,
norm. A new disturbance observer is designed to estimate
and reject the first case disturbances for switched system
with time-varying delay. H, control is employed to analyze
attenuation performance with respect to the second case
disturbances. Hence, a composite control method, consisting
of DOBC and H_, control, is proposed. By resorting to
the switched Lyapunov function approach and inspired by
[44, 45], some delay-dependent conditions for the problem
of H,, output tracking control are presented. In order to
obtain the desired controller and observer gains, a cone
complement linearization (CCL) method is used to trans-
form the nonconvex feasibility problem to some sequential
optimization problem subject to linear matrix inequalities
(LMIs) constraints. Finally, a numerical example is provided
to demonstrate the effectiveness of the main result.

2. Problem Formulation and Preliminaries

Consider the following discrete-time switched systems with
time-varying delays described by

20: X (k + 1) = Ao.(k)x (k) + Ada(k)x (k -7 (k))
+ B, (u (k) + d, (k) + By0d, (),
z (k) = Cypyx (k) + Cyoqyx (k = 7 (k) + Dyt (k)

x(s) =9 (s),

s=-7,...,—1,0,

@

where x(k) € R" is the states, z(k) € R is the signal to
be estimated, and u(k) is the control input. o(k) : Z* —
N = {1,2,...,N} is the switching signal, which specifies
which subsystem will be activated at a certain discrete time
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instant and A;, Ay, B;, By;, C;, Cyy, D;, i € N, are constant
matrices with appropriate dimensions. 7(k) is a time-varying
delay of the system and satisfies

t<t(k)<7T, VkeZ', (2)

where 7, 7, 7(k) are nonnegative integer numbers. ¢(k) is the
initial condition. d,(k) € RP? is the external disturbances,
which is assumed to belong to [0, 00). d, (k) is also the
external disturbances, which is generated by the exogenous
system

wk+1) =W k), d, (k) = Vo (k), (3)

where (W, B;V) is observable.

Remark 1. It is clear that 7(k) is an interval-like time-varying
delay. When 7 = 0, it is reduced to 0 < 7(k) < 7, for all
k € Z*, which was recently discussed in [23]. Therefore, this
note can be viewed as some extensions of their results.

Remark 2. System X contains two kinds of external dis-
turbances: matched external disturbances and mismatched
external disturbances. Two different methods are employed
to deal with these disturbances. First, a disturbance observer
is introduced to estimate matched disturbances; then the
estimation values are used to feedforward compensation.
Then, a performance index, that is, H,, performance index,
is presented to reject and attenuate mismatched disturbances.

Assume that the reference signal z,.(k) is generated by the
following system:

x,(k+1) = A,x, (k) +B,r(k),

(4)
z, (k) = C,x, (k),

where x, (k) is reference states, r(k) € 1,[0,00) is reference
input, and A, is Hurwitz matrix with an appropriate dimen-
sion. Here we are interested in designing a state feedback
controller by the following formula:

u (k) = Kygox (k) = dy (k) + Kypo X, (K) (5)

where d, 1 (k) is the estimation of the disturbances d, (k), which
is obtained by the following disturbance observer:

@ (k) = v (k) - Lx (k),
v(k+1)=W (k) - Lx (k)

(6)
+L (Au(k)x (k) + A gogoyx (k — 7 (k))

+ By (u () + dy (K))),

d, (k) =Va (k). ?)
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Remark 3. In this paper, we assume that the switching signal
o(k) is not known a priori but its instantaneous value is
available in real time [4]. Here we only consider the case of
synchronous switching; that is, the controller switches just as
the system X does.
Defining e (k) = w(k) — @(k) yields
e, (k+1) = (W +LB,wV)e, (k) + Biyody k), (8)
Where Ela(k) = LBld(k)'
Applying controller (5) to system %, and combining (3)
and (7), we obtain
x (k+1) = Ayox (k) + Agogx (k — 7 (k)
+ By (d1 (k) - d, (k)) + Bio(ds (k)
+ Eo‘(k) xr (k)
= Agx (k) + A goox (k — T (k) + B,gye,, (k)

+ By, d, (k) + Eg(k)xr k),

9)
where
Ay (k) = Ay + Bogo Kiogry B,4y = ByV
h (10)
Ba(k) = Ba‘(k)KZO‘(k)’ ew (k) =w (k) - (T) (k) .
Let
e(k) =z (k) -z (k), (11)
then we have the following augmented switched system:
T Ck+1) = A o0 (k) + A g€ (k — 7 (K))
+ {%O.(k)ew (k) + %1U(k)v (k) 5
(12)
ew (k + 1) = (W + LBU(k)V) ew (k) + e%lo.(k)v(k) N
e(k) = ‘ga(kﬁ (k) + (gda(k)( (k=7 (k)),
where
A, B Ao 0
A ot = [ o :X(f)] o Aaey = [ e 0] ,
B, Biyg 0
@a(k) = [ O(k)]> ggm(k) = [ lo(k) Br]’
_ [ x®) m _|dx(k)
cw=[ g emnvw= [
Coy = [Ca(k) + Dy Kioy  DotiyKaoy — Gl
Gaotk) = [Caory 0] Brow) = [Ew(k) 0] .
(13)

3
By defining
— A 0 — B
ol 2] anfir]
o(k) 0 Ar o(k) 0
14
Ko = [Kla(k) KZa(k)] > (14)
%a(k) = [Ca(k) - Cr] >
then we have
500 = D 5y + B Ko
_ (15)
Cotk) = Cotr) + Do Ko
and the controller can be rewritten as
u (k) = K, (k) - d, (k). (16)

In order to prepare for a precise formulation, we intro-
duce the following definition.

Definition 4 (H,, output tracking control problem). Con-
sider system X,. Given a prescribed y > 0, if there
exists composite controller (5) such that the following two
conditions are satisfied:

(R1) system X, is asymptotically stable when v(k) = 0,
forall k > 0;

(R2) under the zero-initial condition, the following
inequality holds:

lle Gl < yllv (Kl 17)

for any nonzero v(k) € [0, 00), then system X, is asymptot-
ically stable with an H_ performance index y.

3. Main Results

3.1. H, Output Tracking Performance Analysis. In this sub-
section, we focus on developing delay-dependent condition
to solve the H output tracking control problem formulated
in previous section.

Theorem 5 (consider system X,). For scalars T > 0, T >
0, y > 0, the error system X, is asymptotically stable with an
H_ performance index, if there exist matrices M;, M,, Ny, N,,
T, T, K, Ky, P,>0,Q, >0,Q,>0,Q; >0, R, >0, R, >
0, S >0, i € N, such that the following inequality holds:
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- T T T
Gy Dy, O 0 M1 _T1 4 i
T T T
Dy 00 M, -T, oy
T
* * =S 0 0 0 %
* * % —yZI 0 0 gf)’fl
* * % * —-Q; 0 0
Q=1 , x % * * —Q 0
2
* * * * * * —Pl_1
* % % * * * *
* * * * * * *
* % % * * * *
* * * * * * *
* * * * * * *
L * k * * * * *
where

Pyi= ~P+Q+Q+(T-1+1)Q
+N; + NIT + “6?‘6,- + ‘6?‘6[1,-,
®12=—N1T+N2+T1T_M1T) ®18i=®19i=(=97i—1)T’
@, = ?N1T> Q= (-1 T1T’
0,5 = (? - I) MlT’
DQppi = Q3 =N, — NzT +T, + TzT -M, - MzT + %gi%di>
Dy10 = N, Q11 =(T-1) T,
D1, =(T-1) My, Qs 5 =(W+ LBiV)T’
Oy =—(TR))", Qg9 =—(T-DR,) ",
D@y,10 = ~7R;,

Dy =— (T-7) (R, +R,), Gy =— (T-1)R,.

(19)

Proof. Choose a Lyapunov-Krasovskii functional candidate
as

V (k) =V, (K) + Vy (K) + Vs (K), 20)
where

Vi (k) = T (k) Py ¢ (k) + €, (k) Se,, (k) ,

k-1 k-1
V(= Y T @Qe®+ Y T (O)QL0)

0=k—1 0=k-7

k-1
+ Y TO)QL0),

O=k-1(k)
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(D18i (D19i (DI,IO ch,ll q)1,12 0
T T
Ay Hgi oo Ppun Dy 0
*%IT %’IT 0 0 0 @55
B BL 0 0 0o B
0 0 0 0 0 0
o 0o o o o o |<O (18)
0 0 0 0 0 0
Dy O 0 0 0 0
* Dy 0 0 0 0
* x D0 0 0 0
* * * Dy 1y 0 0
* * * * DQp, 0
* * * * * -s! ]
-1 k-1 T
Vi)=Y p (O)Rp(6)
i=—T O=k+i
I K
) ) P ORpO)
i=—7+1 O=k+i—1
—T+l k-1
+ Y Y O,
i=—7+2 O=k+i—1
(21)

and p(6) = {(8+ 1) - {(6).

Without loss of generality, we assume that o(k + 1) =
I, o(k) =i, foralli, I € /. Then taking the forward difference
yields

AV, (K) = V; (k+1) - V; (K)

=T (k+ 1) PL (k+1) - " (k) PL (k)

+el (k+1)Se, (k+1)—el (k) Se, (k) (22)
=& (k) ] Pt E (k) - (k) PL (k)
+ & (k) BT SBE (k) — el (k) Se,, (k)
where
E (k) =[¢" k) (k-1 (k) el (k) v" (k)]
A, =d; Ay B; B, (23)

B, =[0 0 (W+LBYV) B,].
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Direct computation gives

k k-1
AV, (k)= Y TO)QL®) - Y {T(0)QL®)

O=k+1-7 O=k-1

k k-1
+ Y TOQIO) - Y T O)QL®)

O=k+1-7 0=k-7

k

>

O=k+1-7(k+1)

" (0) QL (0)

k-1
- Y TO)QL0)

O=k-1(k)
=) (Q +Q + Q) { (k)
- (k-1) Q¢ (k- 1)
k- QL(k-7)
= ¢ (k=7 (k) Q3¢ (k=7 (K))

k-1

o)

O=k+1-7(k+1)

" (0) Q3¢ (0)

k-1
- Y TOQ0).
O=k+1-7(k)
(24)

Note that

k-1

YO0

O=k+1-7(k+1)

k-t

Y OO

O=k+1-1(k+1)

k-1
= Y {FOQLO)+

O=k+1-1

k-1 k-
< Y OO+ Y {T0)QL0).
O=k+1-7(k) O=k+1-T
(25)
Hence we obtain
AV, (k) < {7 (k) (Q) + Q, +Q3) L ()
~{"(k-1)Q (k-1)
p— T p— =) p— =)
(k-7 QL k-7 06

— T (k-7 (k) Qs (k — 7 (K))

k-t
+ Y 0)Q0).

O=k+1-7

After some manipulations, the following inequality is satis-

fied:

-1 k

AV, ()= Y p @R

i=—T O=k+1+i

-1 k-1

- Y P O)Rp O

i=—T O=k+i

-z k
+ ) Y P O)Rp0)

i=—T+1 O=k+i

-z

k-1
- ) Y P ORp®O

i=—T+1 O=k+i-1

—tHl &

+ Y Y TOQL®)

i=—T+2 O=k+i

—-T+1

k-1
- Y TO®QL®

i=—T+2 O=k+i-1

k-1
=7p (K Rp(k)— Y p" (O)Ryp(6)
0=k-7

k-1-1
+(7-1)p (K Rp (k)= > p" (0) Ryp (6)
0=k-T

k-t
+@-D QLR - )Y {TO)QL®).
O=k+1-7
(27)

Observe that the following equalities hold naturally:

2(¢"R)NT +¢T (k- (k) N;)

k-1
X (uk)—uk—r(k))— D p(9)> =0,

O=k—7(k)

2(" )T+ (k- d; (k) T;)

O=k—7

k—-1-(k) (28)
X (C(k—r(k))—C(k—?) - ) p(0)> =0,

2(¢" Ry MY + T (k-1 (k) M;)

k-1-1

D p(0)> = 0.

0=k—1(k)

X(C(k—z)—f(k—f(k))—
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Then
k-1 k-z-1
= Y P ORPpO - Y p (O Rp ()
0=k-7 0=k-7
k-1(k)-1
== Y PO (R +R,)p(6)
0=k-7
k-1 k-1-1
= Y PTORPO - > IO R (6)
O=k—1(k) O=k—1(k)

+2(¢" (k) NY + " (k-7 (k)N )

k-1
X<¢(k)—é(k—r(k))— > p<9>>

0=k-(k)

+2({T T+ (k-1 (k) T

k—1-7(k)
(((k (k) -C(k-) - p(0)>

0=k-7T

+2(¢T M+ (k-1 (k) M,)

k-1-1
x(é(k—z)—z(k—r(k»— Y p(e)>

O=k—7(k)
=2(¢" N+ (k- (k) N;)
X (¢ (k) = ¢ (k=7 (k)
+2({" T + T (k-1 (k) T)
x (¢ (k-7 (k) - ¢ (k-71)
+2(¢" M + " (k-1 (k) M, )
x ({(k-1) = (k-1 (k)
2T W T+ (k-T (k) T,)

k-1-t(k k—-t(k)-1
x ) p(6> Y PO (R +R,)p(6)
O=k-T 0=k-7

—2({" RN} + " (k-7 () N;)

k-1 k-1
Y p®- )Y p O)Rp(O)

O=k-1(k) O=k~-t(k)

2" Ry M+ (k-7 (k) M)

—1— k-1-1

Z PO~ Y P O)Rp(6)

O=k-1(k) O=k~-t(k)
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=2(¢"(k)NY +" (k=T ()N, )

X (¢ (k) = & (k=7 (K))
+2(T W T+ (k-T (k) T)
x (¢ (k=7 (k) = (k=7))
+2(¢" oMY+ (k-7 (k) M;)
x (¢ (k=1) = ¢ (k=7 (K)))
+7(k) ({" ) N{ + " (k-7 (k)N )R,
x (N (k) + Ny (k = 7 (k)
+@-1(R) (TR T] +{ (k-1 (K)T;)
X (Ry + Ry) ™ (T1¢ () + Tyl (k - 7 (K)))
+(t(k)-7) (¢" Gy MY + T (k=7 (k)) M ) Ry

x (M€ (k) + My{ (k — 7 (k)))

k-1
- Y 7" N"R;'Nn (k)
O=k—1(k)

k—1-7(k)
- Y TR, +Ry) ' Tn (k)
O=k-T

Z (k) M"R; My (k)

<2({"N] +¢" (k-1 (K)N;)
x (¢ (k) = ¢ (k-7 (k)))
+2(T R T+ (k-T (k) T)

x (C(k—-71(k)-C(k-71))
+2(¢T M+ (k-1 (k) M;)

x (((k=1) = ¢ (k=7 (k)
+7({" RN+ (k-7 (k) NI R}
x (N (k) + Ny (k = 7 (k)
+(T-1) (W1 +{ (k-1 (R)T;)
X (Ry + R,) ™ (Ty¢ (k) + Tl (ke = 7 (K)))
+(@-1) (¢ MY+ (k=7 (k) My ) RS

x (M, (k) + My{ (k- 7 (k))),
(29)
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where

n' (k) =[{" k) (k-1 (k) p"O)],
N=[N, N, R, (30)
M=[M; M, R,)], T=[T, T, R, +R,].

From (22)-(29), and by some manipulations, we obtain

AV (k) < AT (k) @A (k) + ET (k) @€ (k) + 7" (k) @477 (K)

T
‘ [€; Gul7(k),

®
__T !
n (k) [%ﬂg

(31)
where

AT ()
[T T k-1 ) R VR T (k-1) T (k-T)],
7 (=[S k-7 K],
Oy = (AP, + BTSB, + d, (TR, + (T—1)R,) ]
d;=|o,-1], T=[100 0],
O, =7[N, N'R'[N, Ny]+(F-1) [T, To)"

x (R, +Ry) ™' [T} T,]

_ T -
+(T-1)[M; M,] Rz1 (M, M,],
— T T
(Dlli q)lz 0 0 M1 _Tl
« @, 0 0 Ml -Tf
O, = * * =S 0 0 0
* * * —yZI 0 0
* * % * —-Q 0
L * * * * % _Qz-

(32)

Now, we develop the conclusion from two aspects. We first
establish the asymptotic stability of system X, under the
condition of zero disturbances. In fact, when v(k) = 0, it is
verified that

AV (k) < AT (k) DA (k) + ET (k) B, (k)

o (33)
+ Y71 (k) @7 (k) = ¢ (k) € 6L (K),
j=1

7
where
AT (k)
=[{" (k) k-1 (k) ehk) ("(k-1) T (k-7)],
O, = (TP, + BISAB, + AT (TR, + (T- 1) R,) A, »
&=, Ay B, - [d-1. T=[100],
% =[00 W+LBV],
(Dlli (D12 0 M1T _TIT
— * (Dzy 0 MzT _TzT
Oy = * * =S 0 0
* * * —Q 0
* * % x —Q,
(34)

Applying Schur complement formula, we obtain AV (k) < 0 if
(18) is true. Therefore, it is easy to see that the error system %,
is asymptotically stable by the Lyapunov-Krasovskii stability
theorem.

Next, we will present that under the zero-initial condi-
tion, the time-delay system X, satisfies (17) for all nonzero
v(k) € 1,[0, 00). To this end, we introduce

N
In=3 ("R e~y () vk + AV (K) -V (N +1).
k=0
(35)

Then, by the Schur complement formula, it easily follows
from (18) and (31) that

In < Y (" (kyelk) - y*v! (k) v (k) + AV (k) <0, (36)
k=0

which implies that [le(k)[l, < yllv(k)|, holds under the zero-
initial condition. This completes the proof. O

Remark 6. It is obvious that the condition in (18) is not an
LMI with respect to the parameters P,, ..., Py, R;, R,, S. In
order to solve the controller in the form of (5), we will cast the
H_, output tracking control problem into an LMI framework.

3.2. H,, Output Tracking Controller Design. In this subsec-
tion, we try to obtain a solvable condition for the problem of
H_, output tracking controller design using CCL method.
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Define N, = X;N,X;, T,=XT,X
X;=P', R =R/, R,=R), T, = XT,X;
R =KX, I-SL T = diag{X,, X,,I,1,X;, X, I, 1, X,, X, X;, S} .
(37)
Qi = X, Q1 X, Qy=XQX Qs = X,Q5X T
- - . Pre- and postmultiplying I and I on (18), and using Schur
M, = XM X;, M,=XM,X;, N;=XNIX, complement formula, we obtain
- _ J— —_T _ _ _ _ _ _ _ ~
Q; @ 0 0 M, Ty D D Dy Py Py Py 00 Dy
—T =T T T T = = = =
* Dy 00 » Ty, Xdy Xidy Xidly ®yh0 P Pop 00 Dy
« + =S 0 0 0 B B B 0 0 0 @y O
« o+ o« =1 0 0 @B B, B, 0 0 0 @45 O
x x k% —Q; 0 0 0 0 0 0 0 0 0
;= * x * % % -Qu 0 0 0 0 0 0 0 0 |<0, (38
* * % * * * -X 0 0 0 0 0 0 0
* * * * * * * 688 0 0 0 0 0 0
* * % * * * * * 599 0 0 0 0 0
* * * * * * * * * 610’101. 0 0 0 0
* * % * * * * * * * 611,111 0 0 0
* * % * * * * * * * * 612 1w 0 0
* * * * * * * * * * * * -S 0
L = * * * * % * * * * * * * -1 |
where @i = - (T-1) X; (R +Ry) X,
— — — _ — — T — —
O =-X;+Qu; +Qyu+(T-7+1)Qy; + N, + N, @, =—(T-1) X;R, X
(39)
_ — _ T
B, =-N, + N, +T, - M,,
Theorem 7 (consider the system X,). For scalars T >
[} XdT+K 93T 0,7 > 0,y > 0, the error system X, is asymptoticall
17i = 4 2% ymp Ly
_ stable with an H, performance index, if there exist matrices
Dy = Dy = Dyyy — X, M,, My, N, N, Ty, T5, Ky, Ky, X; > 0,Q; > 0,Q, >
_ T . T 0,Q; >0,R, >0,R, >0,R, >0, R, >0,S>0,i €W,
D0 = 7Ny, Dy =(T-0)T), such that inequality (38) holds.
— _ —T — ST, =1
Q,,,=(T-1)M,, D)y = X, @] +K, D}, It is clear that (38) is a nonlinear matrix inequality due

-~ — —T — =T —  —T
@y =—Q3i— N, - N, + T, + T, - M, - M,,

— B T — B T
D, 14 = X;C @, 10 =7TN,,

— _ —T — _ —T
Dy = (T_I) T,, Dy; = (T_I)Mz’

@, 15 = WIS+ (IBY),
_ 1 — 1
Ogg = ——, 9= T = =
TR, (T-1)R,
— _ — =T
®@yg10i = TX; R X, Dy 13 = B,S,

to the existence of terms R, R,, X;R,X; and X;R,X;. In
the sequel, the CCL method is resorted to solve the desired
controller gains and observer gain.

Introduce two new variables S;; and S,; such that
X;R, X; = §y; and X;R, X; > S,;, then we obtain the following
results.

Theorem 8 (Consider system X,). For scalars T > 0,7 >
0,y > 0, the error system X, is asymptotically stable
with an H,, performance mdex if there exist matrices

M,, M,, NI,NZ, T, Ty Kip Ky X; > 0,Q > 0,Q, >
0,Q, > O,R, > O,R, > O,R, > O,R, > 0,8 >
0, S1i> Sy;» 1 € N, such that the following inequalities hold
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_ —r 1 _ _ _ _ _ _ L
Oy @, 00 M, T, D O Dy Dy Py Oy 0 Dy
Vi T T T T & 5 5 =
* Dy 00 M, -T, Xpdy Xidy Xidy Oy Py P 00 Qg
« x =S 0 0 o0 @B B B 0 0 0 @5 O
« o+ o« L 0 0 @B B BL 0 0 0 @5 O
o+ % % -Q 0 0 0 0 0 0 0 0 0
O, =| * * x= x x -Q 0 0 0 0 0 0 0 0 |[<o0, (40
* ® ok % * * -X; 0 0 0 0 0 0 0
* * * * * * * Dy 0 0 0 0 0 0
* * * * * * * * 699 0 0 0 0 0
* * * * * * * * * Dy 10i 0 0 0 0
* x % % * * * * * * 611,111- 0 0 0
* * % % * * * % * * * 612,121- 0 0
* * * * * * * * * * * * -S 0
| * % % % % % % % * % % * * -1 |
XiR X; = Sy (41)
XiRyX; = Sy, (42)
w(here cT;m)mi = =TSy, @yyqy; = ~T = D)(Sy; +S5), Pppp = 4. A Numerical Example
—(T-1)$5.

From (41) and (42), we know that the conditions in
Theorem 8 are not strict linear matrix inequalities. By the
assistance of the CCL method [46], the nonconvex feasibility
problem formulated by (40)-(42) can be transformed into the
following nonlinear minimization problem:

N
Minimize Tr (Z (X;H, + Sy, + Syly) + RiG, + §2G2>

i=1

Subject to  (40) and
Aoz [l
Y olze [T
HEN AR

(43)

If the solution of the above minimization problem is (6N +
4)m, then system X, is asymptotically stable with an H,
performance index via controller (5) and observer (6) with
gains K; = KX;I and L = S7'L, respectively.

Now, we provide an example to show the effectiveness of the
main result in this paper.

Consider discrete-time switched system with parameters
as follows:

02 0 0.02 0
A= [ 0 —0.035]’ Aa = [0.01 —0.03]’
8
w-[3]
~0.03
311=[0.05], C,=[1208],
Cp=[1-06], D, =16
03 0 0.01 -0.01
Ay = [0.01 —0.015]’ An = [o.oz —0.05]’
10 -0.01
Bz_[w], B12=[0.07], C,=[06 16],
Cnp=[08 —04], D,=14.

(44)
The reference model is given by the following parameters:

05 -1 0.2
S S R

r~ 103 -0.035 (45)
C,=[0505].
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The disturbance model is presented by the following param-
eters:

| 0.8776 0.4794

W= —-0.4794 0.8776]°

vV =[10 0]. (46)

Set 7 = 1and T = 4. Here, we suppose the disturbance
attenuation level y = 0.8. Then, using Matlab Control
Toolbox to solve Theorem 8, we obtain controller gains and
observer gain as follows:

K,, = [-0.0477 —0.0308], K, = [-0.0011 0.0432],

—-0.0012 -0.0004

L=10.0005 00002 |’

K,, = [-0.0159 —0.0103],  K,, = [-0.0004 0.0144].
(47)

Suppose the switching sequence as 121212---. The initial

value of the states is chosen as ¢(s) = [-0.2¢° O.le_s]T,
and the reference model of initial condition is selected as
x, = [0.1-0.2]". In the sequel, two kinds of reference inputs,
that is, step reference input and sinusoidal reference input, are
considered to demonstrate the effectiveness of the proposed
method.

Case I (step reference input). Let

10, 80 <k < 150,
k) =
r k) {0, else k,
i 80 <k <150 )
d,y(k)=1k+1 - ’
0, else k.

Curves of z; and z, are depicted in Figure 1 under input signal
(48). From Figure 1, we can see that the system output can
effectively track the reference model output in presence of
matched disturbances and mismatched disturbances, which
demonstrates the effectiveness of the proposed method. In
order to evaluate the effectiveness of the DOB, curves of dis-
turbances and disturbances estimation are shown in Figure 2.
It illustrates that DOB can effectively estimate disturbances.

Case 2 (sinusoidal reference input). Let

ro - [10sn @), 80<k<150,
~ o, else k,
(49)
30
—, 80 < k<150,
dy(k)=1k+1 =FS
0, else k.

Figure 3 presents the curves of z; and z, under input signal
(49), which demonstrates that the proposed method obtains
good tracking performance in spite of matched disturbances
and mismatched disturbances. Figure 4 shows the distur-
bances estimation results, which depicts that the DOB can
effectively estimate disturbances.
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30 T T T T T T T T

20

zand z,

~30 1 1 1 1 1 1 1 1
0 20 40 60 80 100 120 140 160 180

Time (k)

— Z
-—- 2z,

F1GURE 1: Curves of z(k) and z, (k) under Case 1.

_4 1 1 1 1 1 1 1 1
0 20 40 60 80 100 120 140 160 180
Time (k)
- f{l(k)
- A

FIGURE 2: Curves of disturbances and disturbances estimation under
Case 1.

Remark 9. In this paper, a composite tracking controller is
designed for a class of discrete-time switched systems with
time-varying delay. In reality, many physical systems can
be modelled as switched system, for example, flight control
systems [47, 48] and inverted-pendulum system [49]. Take
flight control system; for example, the flight control system
can be modelled as switched system corresponding to finite
operating points within the flight envelope, where d,(t) is
denoted as wind gust and d,(f) is regarded as unknown
harmonic disturbances. In order to better serve engineering,
we will pay attention to studying a tracking controller design
for a practical system based on our method in future.

5. Conclusions

The problem of H_, output tracking control for discrete-
time switched systems subject to time-varying delay and
disturbances has been studied. H,, control has achieved
the attenuation performance with respect to norm bounded
disturbances. DOBC has been employed to reject the dis-
turbances with some known information. In this paper, a
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30 T T T T T T T T

20 |

10 H

0

zand z,

—-10 +

=20 +

30 1 1 1 1 1 1 1 1
0 20 40 60 80 100 120 140 160 180

Time (k)

— Z
--- z,

FIGURE 3: Curves of z(k) and z,(k) under Case 2.

d, (k) and d, (k)

2t 1 ]
\
vV

4} ]
_6 1 1 1 1 1 1 1 1

0 20 40 60 80 100 120 140 160 180

Time (k)
— di(k)
- dy(k)

FIGURE 4: Curves of disturbances and disturbances estimation under
Case 2.

composite control scheme, that is, consisting of H_, control
method and DOBC technique, has been proposed, which can
effectively attenuate and reject the external disturbances. A
numerical example has been provided to show the effective-
ness of the proposed algorithm.
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This paper is concerned with the H, control issue for a class of networked control systems (NCSs) with packet dropouts and
time-varying delays. Firstly, the addressed NCS is modeled as a Markovian discrete-time switched system with two subsystems; by
using the average dwell time method, a sufficient condition is obtained for the mean square exponential stability of the closed-loop
NCS with a desired H, disturbance attenuation level. Then, the desired H_ controller is obtained by solving a set of linear matrix
inequalities (LMIs). Finally, a numerical example is given to illustrate the effectiveness of the proposed method.

1. Introduction

Networked control systems (NCSs) are distributed systems
in which communication between sensors, actuators, and
controllers is supported by a shared real-time network.
Compared with conventional point-to-point system connec-
tion, this new network-based control scheme reduces system
wiring and has low cost, high reliability, information sharing,
and remote control [1, 2]. Nevertheless, the introduction of
communication networks also brings some new problems
and challenges, such as time-delay, packet dropout, quanti-
zation, and band-limited channel [3-8], which all might be
potential sources of poor performance, even of instability.
Random delay and packet dropout in NCS are two
major causes for the deterioration of system stability; various
approaches have been developed for the NCS with random
communication delays and packet dropout in [9-17]. The
time delay occurs in various physical, industrial, and engi-
neering systems and is a source of poor performance and
instability of systems. In [9, 10], the uncertainties of the delays
are transformed into those of the system models with uncer-
tain parameters. The delay is limited to take finite values dur-
ing a sampling period, and the NCS is ultimately modeled as
a discrete-time switched system with a finite number of sub-
systems [11, 12]. In [13-15], the delay is assumed to be random

and follows some specific distribution laws, which may not
be exactly known prior in practice. And in some literature the
delay is separated into a nominal part and an uncertain part;
in this way, the NCS is represented as an uncertain system
with norm-bounded uncertainties or polytopic uncertainties.
Another important issue in NCS control problem is packet
dropout; most of the NCS models are presented by using the
Bernoulli random binary distributed sequence methods or
the Markov chain. For NCSs, let the binary-valued function
denote the data transmission status from sensor to controller
and controller to actuator, respectively, where 1 means suc-
cessful packet communication and 0 is the case of packet
dropout [16]. Reference [17] proposes an iterative method to
model NCSs with bounded packet dropout as MJLSs with
partly unknown transition probabilities.

On the other hand, in view of abrupt variation in the
structures, such as component failures, sudden environmen-
tal disturbance, and abrupt variations of the operating points
of NCSs, it is more appropriate to model such class of systems
as a special class of stochastic hybrid systems with finite
operation modes. And packet dropout (time-delay) of the
next sampling moment may have a close relation to the
previous moment, so it is reasonable to model NCS as the
Markov switched system. The mean square stabilization of a
class of Markovian NCS is studied in [18], and the average



dwell time (ADT) approach is applied to investigate the
stability of the NCS in [19]. However, to the best of our
knowledge, the problems of mean square exponential stability
and control for the NCS have not been fully investigated to
date. This motivates the present study.

With the motivation of the above reasons, we consider
the mean square exponential H, performance for NCS with
random delay and packet dropout The main contribution can
be summarized as follows: (i) an NCS model with random
delay and packet dropout is proposed firstly; the packet
dropout process is modeled as a finite state Markov chain and
the resulting closed-loop system is a Markovian switching
system; (ii) the parameter-dependent Lyapunov function is
applied for stability analysis and control synthesis, and suf-
ficient conditions for the robustly mean square exponential
stability of the closed-loop system are given by using the ADT
method [20], where the convergence of the Markov chain is
utilized; and (iii) a state feedback controller is designed by
using a cone complementary linearization approach to ensure
that the closed-loop system is mean square exponentially
stable and achieves the disturbance attenuation level.

The paper is organized as follows. In Section 2, the NCS
with packet dropouts and time-varying delays is modeled as
a class of the Markovian discrete-time switched system with
two subsystems. The mean square exponential stability of
the closed-loop NCS with a desired H, disturbance atten-
uation level is developed in Section 3 and the desired H,
controller is formulated in a set of LMIs. A numerical example
is provided in Section 4. Finally, Section 5 concludes this

paper.

Notation 1. Throughout the paper, the superscript “—1” and
“T” stand for the inverse and transpose of a matrix, respec-
tively; R” denotes the n-dimensional Euclidean space and the
notation P > 0 means that P is a real symmetric positive
definite matrix. E{x} is the expectation of the stochastic
variable x. I and 0 represent identity matrix and zero matrix
with appropriate dimensions in different places. In symmetric
block matrices or complex matrix expressions, we use an
asterisk * to represent a term that is induced by symmetry
and diag{- - -} stands for a block diagonal matrix. || - || refers
to the Euclidean norm for vectors and induced 2-norm for
matrix. L,[k,, 0co) stands for the space of square integrable
functions on [k, 00).

2. Model of Networked Control System

Consider the following system:

x(t) = Apx (t) + Bou @)+ f(x1t)+ Hyw ®),

(1
Z(t) = Cx (1),

where x(t) € R", u(t) € R™ and z(t) € R are the state
vector, control input vector, and controlled output vector,

respectively, and w(t) € R is the exogenous disturbance
signal belonging to L,[0, co). Ap, Bp, Hp, and C are known
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real matrices with appropriate dimensions. f : Qx[t;,00) —
R"(Q ¢ R") is the nonlinear function vector, and f(0,,) = 0
f satisfies the local Lipschitz condition, that is,

If (xit) = f (2 8)]|, < x|y = x5

Vxp,x, € Q CR", Vt € [ty,0),

2)

where « > 0 is a known constant.

In the considered NCS, time delays exist in both channels
from sensor to controller and from controller to actuator.
Sensor-to-controller delay and controller-to-actuator delay
are denoted by 7°¢ and 7, respectively. The assumptions in
the above NCS are as follows:

(1) the discrete-time state-feedback controller and the
actuator are event driven; the sensor is time-driven
with sampling period T,

(2) the network induced delay 7, £ 7;° + 7" satisfies 0 <

Tmin = Tk ax < T

(3) the Zero—order hold device does not update the output
value until the new value arrives.

The output value of the discrete-time state-feedback
controller corresponding to x(k) is denoted by

u(k) = Kx (k). (3)

Consider the plant input:

u (k)
it i (k) or x (k) islost during transmission.

_a)
" uk-1)
(4)

Discretizing system (1) in one period, we can obtain the
discrete state equation of the NCS:

if 71 (k) and x (k) is successfully transmitted,

x(k+1)= Ax (k) + B, (1) u (k)
_ (5)
+ B (t)u(k—1)+ f (x,k) + Hw (k),
where A = &7, By(r,) = [/ "e*r'dsB,, B,(z) =

SclsHp, and j?(x, k)

T A,s T A
P = P
-[T—Tk e dSBp, H .[0 e

[ Aredsf(x, k).
By using the Jordan form of the matrix A »» Bo(Ti) i
rewritten as [21]

»

By (7) = Fy + Z’?i () F; (6)
izl

with v < n, where F, and F,; are constant matrices, #;(1;) =
T cos(b(T - 7;.)) and the eigenvalue of Ais A = a + ib.
Then, {By(7;) | k € N} is a subset of co(F) with

:{FO+Z;11 |’71 ’11’ ’1_12 }

= {Eli=12...,2"},

7)
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where 77, = max #;(1;.), 1. = min #;(1}.), F is the set of vertices,
—i
and co(-) denotes the convex hull. Thus we obtain

»
By (1) = Y & (k) F, (8)
i=1

with 32, &(k) = 1, £ (k) € [0,1].

Defining an  augmented

x(k) =
[xT (k) ul (k- 1)]T, during each sampling period, two
cases may arise, which can be listed as follows.

S;: no packet dropout happens; (5) can be written as

vector

X(k+1)=A, (k)X (k) + f (x,k) + Hw (k),
€
z(k) = Cx (k),
where
A, (k) = [A + By (1,) K B, (()Tk)]
_|A B- B (1) By (7)
= o Tl
T
B= J e’*dsB,, B, (r,)=B-By(1),
0
7 (k) = [f(’é’k)], H-= [1(—)1] c=1[cC 0.
(10)
Substituting (8) into (9) gives rise to
»
A, (k) = Y& (k) A, (11)
i=1
where
A;,=A;+B;[K 0] = A, +BK,
i 7 (12)
- _[AB-E = _[E = _
A,:[O 0 ] B,._[I], K=[K 0].
S,: packet dropout happens; (5) can be written as
X(k+1)= A, (k)x (k) + f (x, k) + Hw (k),
(13)
z (k) = Cx (k),
where A, = [ 4 B].
From (2)-(9), the nonlinear uncertainty 7(x, k) satisfies
FrehF ek = 77 k) F k) < 3 R UTUR (),
(14)

where U is a known constant positive-definite matrix.

By the above analysis and assumptions, we can see that
networked control system can be described by the following
switched system with two modes:

x(k+1)= G(k) (k) x (k) + f (x,k) + Hw (k) , )
z(k) = Cx (k),

where o(k) is called a switching signal. (k) = 1 represents no
packet dropout, while o(k) = 2 implies packet dropout. The
switching characteristics between the two modes are often
assumed as the Markov chain, and 77, is transition probability
from mode r to I, r,] = 1,2; therefore, o(k) of the Markov
chain has ergodicity and satisfied the following condition:

lim 7 =/, rl=12, (16)

n— 00

where 7, is the limitation of state I. So {1, 71, } is the stationary
distribution of the Markov chain.

For an arbitrary switching sequence o(k) and any given
integer k > 0, let k, imply the initial time, and k;, < k; <
ky < +-+ky < -+ <k, q > 1represent the switching instants.

Denote T [k,, k) as the all sequence of the time period in
which subsystem 1 is active during the time interval [k, k).
Similarly, T?[k,, k) represents the all period sequence that
subsystem 2 is active during the time interval [k, k).

Lemma 1 (Schur complement [22]). For a given matrix S =

Sll SIZ
[ STZ SZZ
conditions are equivalent:

], where Sy, S,, are square matrices, the following

1) S<0;
(2) S11 <0, Sy =SS 81, < 0;
(3) S5, <0, S;; = 81,5,,81, < 0.

Lemma 2 (see [23]). The stochastic stability in discrete time
implies the stochastic stability in continuous time.

Definition 3 (see [24]). The closed-loop system (15) is mean
square exponentially stable with w(k) = 0, if there exists § >
0,0 < 8 < 1, such that

E{IZ ()I’} < 8 E{|% (k,)[} 17)
for all initial condition (x(k,), o(k,)).
Definition 4 (see [25]). For any k > k, > 0, let N_[k, k)
denote the total number of the switching of o(k) during the
interval [k, k). If

—k
N, [ko, k) < N, + 0

(18)

a

holds for a given N, > 0, T, > 0, then the constant T, is
called the average dwell time and N, is the chatter bound. For
simplicity, we choose N, = 0 without loss of generality.

Definition 5 (see [20]). Givenscalarsy > 0and0 < A < 1, the
closed-loop system (15) is robustly exponentially stable with
an exponential H, performance y if the following conditions
are satisfied:

(a) the closed-loop system (15) with w(k) = 0 is
exponentially stable;



4
(b) under the zero-initial condition, it holds that
Y E{NZ" (k) z (k)}
k=k,
<V Y Efw" (wk)}, Yw(k) €L, [kyo0).
k=k,
(19)
3. Main Results

The following theorems present a sufficient condition for the
mean square stability of the considered system and the H_,
controller design method.

3.1. Stability Analysis. In this subsection, sufficient conditions
for the existence of mean square exponential stability of
system (15) with w(k) = 0 are given in the following theorem.

Theorem 6. System (15) is mean square exponentially stable
with a decay rate A\, if there exist positive definite matrices P,
Q, scalars yp > 1, A, and A,, such that

[AIT (m Pj+mp,Q) A, = M P+UTU AT (n”Pj+ﬂ12Q)]
x (my Pj+mpQ) - 1

<0,
(20)

A, (1) P4myQ) A, - ,Q+UTU A, (1, P+ mQ) ]
* (n21Pj+n22Q) -1

<0 i,j=123,...,2"

(21)

1
—Q< P <pQ, (22)

U
0<A<l, (23)

InA
max {rr},, 7y, } < “hng (24)
where A = /\71721/("12*"21)/\72712/(”12+"21)’ p= 1+ maX{Tl'lz,TEZI} .
(Inp/InA).

Proof. For the system (15), define the following Lyapunov
function:

Vo (X (k) , (k) = X" (k) B, x (K), (25)

where

»
Py = Y& (k) P, foro(k)=1,
© z; (26)

PO'(]() = Q, for O‘(k) =2.
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For subsystem 1, it follows from (15) that

AV, [% (k + 1)]
=E[V; & (k+1),§(k+1)] -1,V (X (k),& (k)

,
=x (k+1) <nHZEj (k+1)P;+ nle>z(k +1)

=

2‘/
- 1% (k) <Z«s,- (k)P,-)ﬂk)
i=1

T

.
< (Z& (k) A% (k) + f (x, k))
i=1

o
X <nnzfj (k+1)P; + n12Q>

Jj=1

,
: (Z&- (k) A% (k) +7<x,k>>

i=1

.
-1 x (k) <Z«s,- (k)P,-)ﬂk)

i=1
T T RUTURR) - F (k) F (x.k)
IR RN
=250 28 kD [7 (x, k)] [7(x, k)] ’

=1
(27)

where

© - [A,T (myP;+m,Q) A~ AP+ U'U AT (m,,P; + m,Q)
* P+ nle) -1
(28)

From inequality (20), one obtains
E[Vix(k+1),E(k+1)] <AV, (x(k),EK). (29)
In the same way, for subsystem 2, we obtain

AV, [% (k + 1)]
=E[V, X (k+1),&(k+1))] = A,V, (x(k), & (k)
.
=% (k+1) <7121ij (k+1)P; + n22Q>x(k +1)
j=1

~ 1,%" (k) Qx (k)
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_ — T
< (A% (k) + f (x,K))

5
X (TEZIZE]' (k+1)P; + n22Q>

j=1
(AE (k) + f (x,K)) = A, (k) Qx (k)
(R UTUR(R) - T (5 k) T (6,6

(30)
then
E[V, ®(k+1),E(k+1)] <L,V, (x(k),E(K).  (3)
Considering the condition (22), we get that
Vi & (), € (k) < uV, (% (k7)€ (K)),
V, (X (k), & (k) < uvy (X (k7). & (k7).
Then for k, < k < k

(32)

g+1> We get

E [V, (x (k) & (k)]

<E [M(k(kk) b (% (kq),E(kq))]

(=ky) 5 (ky—ky-0)

B[S AV (3 (k) (k)]

<E [#Ng[ko,kuf Uky) ) T° Vo (F (ko) - € (ko))] :
(33)

Note that the Markov chain is stationary (16); then
E [Tl [ko’k)] =m (k-k),
, (34)
E[T? [ky k)] = m, (k= ky) .
Therefore, we can obtain that
E [V, (x (k), & (k)]
< E[pNo ooy nlcoly (% (k) 5 € (ko))
=E [MNu[ko:k)A(lﬂzl/(”u"'”zl))(k_ko)
/\("12/("12*"21) ) (k= kO)Va(kO) (x (kO) ’5 (kO))]
-E [#Ng[ko,k)A(k—ko)Va(ku) (E (ko) & (ko))]

= B[RO, (5 (k) & (k)

-E [(AH(NU[ko,k)/(k—ko))-(ln p/1n ) )(k*ko) ]

X E [V, (% (ko) € (Ko))] -
(35)

5
From Definition 4 we have that
k - ko
— 2T, (36)
Na [k0> k)

And from [24], we can get 1/E(T,) < max{m,,, 7, }; then
combining (23) and (24), we can know that
0 < AL WNolkok)/(k—ko))-(npe/InY) _ ¢ (37)

which ensure the convergence of E[V, (x(k), §(k))].
In this case,

E [V, (x (k), & (k)]

<E [(A1+(1/T.,>-<lnu/1nA>)<k-ko>]

X E [Vygo) (% (ko) . & (Ko))]

=\ (k-ko)[1+(1/E(T,) lny/ln/\)]E[ (k)(x(ko) f(ko))]

< (W) VB [Vy, ® (ko) € (ko)) -
(38)
Furthermore
E[al% (k)I*] < E [V, & (), € (K))]
(39)

< (W) ()% (k)] -

Then
E[FMIF] < 200 B[R ()] @0)

Therefore, by Definition 3, system (15) is mean square expo-
nentially stable. U

Remark 7. From Lemma 2, we know that system (1) is also
mean square exponentially stable.

3.2. H, Performance Analysis and Controller Design. In this
subsection, we are in the position to prove the main result.
The H,, controller design method is given in the following
theorem.

Theorem 8. For given scalars Ay, A, y, and y > 1, if there exist

positive definite matrices P, X;, S, Q, and matrix K = [K 0]
of appropriate dimensions, i, j = 1,2,3,...,2", such that (22)-
(24) and the following inequalities:
- T o
-MP 0 0 Iy s, C U
* =1 0 ol m,l 0 0
« o« I ymH yERH 00
&% -X| 0 0 0 | <0 (4)
* * % * -S 0 O
* I | * * -1 0
| * * * * * =1 |




where F14 = I AT + «/n“ETB“iT, [s = ARAL +
VoK B,
—T —T T 7
[-1,Q 0 0 yinA, JaaA, C UT
* -1 0 gl o Al 000
—T -y
x o+ =y yoi,,H a,H 0 0
ok x -X, 0 0o o0 |<0
* * * =S 0 0 (42)
* * * * -1 0
| = * * * * * =T |
XP=1, SQ=1I, ij=123,...,2"

hold, then system (15) with the controller gain matrix K
has robustly mean square exponential stability with H,
disturbance attenuation level y.

Proof. It is easy to obtain that (20) and (21) can be deduced
from (41) and (42), respectively. Then from Theorem 6, it
can be verified that closed-loop system (15) is mean square
exponentially stable with w(k) =

For the nonzero w(k), using the same Lyapunov function
candidates as in Theorem 6, the following relations can be
obtained:

AV, [x (k + 1)]
=E[V, x(k+1),E(k+1)] -\, V, x(k), (k)
T

»
< (in (k) A;X (k) + f (x,k) + Hw (k)>
i=1

»
X <”1lzf]’ (k+1)P; + 7712Q>

Jj=1

i=1

”
: (ZE,- (k) A% (k) + f (x,k) + Hw (k))

.
- L% (k) (Z& (k)ﬂ)ﬂk)

i X (43)
+X (UUR (k) - f (x.k) f (x,K),
AV, [% (k +1)]
=E[V,(x(k+1),&(k+1)] - A,V, (x (k), & (k)
< (Ax(0) + f (x, k) + Hw (k)
.
X <”le£j (k+1)P; + n22Q>
j=1
(Ax (k) + f (x,k) + Hw (k))
- L% (k) Qx (k) +x" (k)UTUZ (k)

~F k) F k).
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From inequalities (43), we have
AV, [X (k+ D] +2" (k) z (k) - y*w" (k) w (k)
(44)
< Zz (k) Zf (k+1)n" (k)87 (k),

i=1

AV, [% (k+ 1] +z" (k) z (k) - y*w" (k) w (k)

l\)

(45)

ZE (k+1) 7' (k) Eyn k),
=

where

Nk =[x k) T (ok) w' (k)]T’

[y, A (7‘[11P + nle) (ﬂup + 7T12Q)ﬁ
B =« nuP +m,Q -1 (7T11P +”12Q) ’
| * * P _
- ‘/’2 (7721P + ”22Q) (T[ZIPJ' + ﬂZZQ)_ﬁ-
P27 % P+ my,Q -1 (7721Pj + HZZQ) B
| * (7] .

yy = AT (7, P+ 7,Q) A, - L, P+ C C+ U,

v, = ZT (7T21P + ”22Q)

-A Q+C c+U'y,

H' (my, P, +m,Q) H-yL,

P =
—_T — 5
¢, =H (myP; +m,Q) H—y'L.
(46)
In terms of the Schur complement, we obtain
AMP+CC+U T 0 0 ~agA" Al
- 0 gl L
- « 1y H WH <0,
* * * —P7
* * * * —Q7
(47)
where A; = A, + BK,
—T— —T— —T —T
-,Q+C C+UU 0 0 mA, IpA,
. IOyl
—T
* * —yI 1/712H VinH | <0.
* * * _P]_ 0
% % * % —Q_1
(48)

In light of Lemma 1, if equalities (47) and (48) hold, then
combining (44) and (45), we have that

E[V,&(k+1),&(k+1)] <MV, (x(k),&K) -] k),
E[V,(x(k+1),8(k+1)] <AV, (x (k),E (k) - T (k),
(49)

where J(k) = 2T (k)z(k) - ysz(k)w(k).
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Combining (22) and (49), it can be seen that

E[V,q (X (k), & (k)]

k-1
<l ) - S0

kk
<E<l (k)

k-1
Z (;( )1](5)

s=k,

N Vot (Ko

- Z AI:;(kS l)] (S)}
-k -t

$=Kg1

N, [kgok) y T Tkgk) 4 T [ko k)
< E |:‘[/i 0 Al 0 AZ 0 VU(kU) (kO)

k-1
2
_ Z MNU [S)k)/\fl [S’k_l)lg [S)k—l)] () |.
s=ky

(50)

Since V() > 0 and the zero-initial state assumption, it can be
seen that

k-1
E [ Y YT Iy Tk ](s)} <0. (51)

s=ky

From (34), (51) can be written as

s=k,

k-1
E [ DRy (s)] <0. (52)

Multiplying both sides of inequality (52) by —N, [0, k), we can
obtain

k-1
E |:”NU[0J<) Z ‘MNU[s,k)/\(kfl—S)zT (S) z (S)]

s=k,
(53)
k-1
<E |:#—N0[0,k) Z e [s.k) A(k—l—s)waT () w(s)
s=k,y
which is equivalent to
k-1
B ZM—NU[O,S AE19T (6) 2 (s)
s=k,
(54)

k-1
<E |: ZM—NU[O,S) (k—1-s) 2w (S)LU(S)]

s=ky

Then, from Definition 4 and (24)

s InA
N, [0,s) < T < s max {my,, 7y} < s- <—@>, (55)

a

we have

k-1
E |: Z ‘quJ[O,s)A(kflfs)zT (S) z (S)]
s=k,

[ k-1
S E Z‘us-ln){/lny/\k 1-s) T(S)Z(S)}
s=k,

[ k-1
=E| Y A4V (5)2 (s)] , (56)

i s=k,

s=k,

k-1
E |: Z ‘u—NU[O,s)/X(k—l—s)y2wT (S) w (S)jl

s=k,

k-1
<E [ z/\(k_l_s)ysz (s)w (s):l )

Therefore

k-1
E[ZA’”’ T(s)z(s)]

s=ky
(57)

k-1
<E{Z/\k 920" (s)w (s )]

s=k,

which implies that

E |: izT () z (s) i /\(k_l)]

s=ky k=s+1

(58)

s=ky k=s+1

<E |: iysz (s)w(s) i A(k_l_s):l

Then

E[iASzT(s)z(s)] <E[§y2wT(s)w(s)

s=k, s=ky

(59)

By Definition 5, system (15) has an exponential H_, perfor-
mance y. This completes the proof. O

Remark 9. It should be pointed out that the conditions
proposed in Theorem 8 are not standard LMIs. In this paper,
it is suggested to use the cone complementarity linearization
(CCL) algorithm to solve this problem [26]; a nonlinear
constraint can be converted to a linear optimization problem
with a rank constraint.



Remark 10. In this paper, the mean square exponential
H_, performance of the system (15) can be guaranteed,
which means the noise attenuation performance is different
when the decay degree of the system is different, and the
decay degree has a close relation with the elements of the
transition probabilities. Note that the scalar A in the sequel
symbolizes the decreasing rate of the Lyapunov function to
be constructed for each subsystem from Theorem 6. Then, if
A — 1, the evaluated performance index will approach the
normal H,, performance for the whole time domain.

4. Numerical Example

In this section, we present an example to illustrate the effec-
tiveness of the proposed approach. Consider the following
system:

x(t) = [_01 —é.l]x(t)+[0(.)l]u(t)

0.06x, sin x; + 0.05 )
0.01x,cosx, |~ [0.01] %)

z(t)=[0.1 0.5]x(t).

(60)

Let the sampling period be T' = 0.3s,and 0 < ;. < 0.1s.
Assume that the transition probability matrix of stochastic
switching signals is given as P = [ 3 2 |; the corresponding
matrices are given by
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0.8

T ==

0.6
0.4

0.2 4

|
|
|
|
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|
|
o I-—
-0.2 '”_Ir

-0.4
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(=]

-0.6

-0.8

Time (s)

- X1
- x,

FIGURE 1: State trajectories of the closed-loop system.

For subsystem 2 without state feedback, A, is an unstable
matrix, and A, > 1. By Theorem 6, we can get 0 < A, < 1.
Take A, = 0.45, A, = 2;then A = 0.6533 < 1, which satisfies
the condition (16). It is assumed that y = 2; solving LMIs (41)
and (42) in Theorem 8, we get the following solutions:

2.3889 —0.1809 0.9960
05488 02219 0 X, = [ -0.1809 0.0703 -0.8737 |,
A, =| o 09704 0], 0.9960 —0.8737 40.8886
o 00 64614 —0.1005 —31.2945
 [05488 02219 01 X, = | —0.1005 0.0663 -1.2282 |,
Z,-| o o974 0|, ~31.2945 —1.2282 275.1873
0 0 0 7.8714 -0.3703 43.1660
A, = 0 0.9704 0.0098 |, 43.1660 -1.6709 343.6616
o 0 0 24000 -0.1227  4.0524
Z,=| o 09704 00098 |, 40524 —11.7220 145.1491
0 0 0 9.7289 -2.4859 9.0787
_ [0.5488 0.2219 0.0037 ~ [0.0037 §=-24859 07924 -4.3508
A,=| 0 09704 0.029 |, B, =002 |, 9.0787 -4.3508 85.3273
0 0 1 1
Then the controller gain can be obtained:
_ [-0.0963] _[o.1017
B, = 0.029% |, B, =0.0198], K = [-0.8405 -14.2332]. (63)
1 1
) The state trajectories of the NCS and the corresponding
B 0.1017 __ |o.0l16 switching signal are shown in Figures 1 and 2, respectively,
B, =10.0198 |, H =0.0030 |, where the initial condition x, = [-1 l]T and w(k) =
1] 0 0.05 exp(—0.01k).
_di C-101 05 0 From simulation results, it can be seen that the NCS
U = diag{0.2,0.2,0}, C=[o1 05 0]. (61) is robustly mean square exponentially stable and the H,

disturbance attenuation level y = 2.
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25 ¢ 1

Mode
&

0.5t 1

0 1 1 1 1 1
0 5 10 15 20 25 30

Time (s)

FIGURE 2: The stochastic switching signal.

5. Conclusions

In this paper, a discrete-time switched system with two
subsystems has been presented to model the NCS with time
delay and packet dropout. A new approach by using the
average dwell time method is proposed to study the robust
stabilization and H, control of the addressed NCS. Finally,
a numerical example has been given to demonstrate the
effectiveness of the proposed method.
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This paper is concerned with disturbance-observer-based control (DOBC) for a class of time-delay systems with uncertain
sinusoidal disturbances. The disturbances are decomposed as precise and uncertain parts using nonlinear disturbance observer
(DO) after appropriate coordinate transformation. And then the two parts can be compensated by corresponding controller,
respectively, such that the classic DOBC method is extended to uncertain disturbance rejection. One novel feature of the proposed
method is that even if the precise disturbance parameters are inaccessible, the merits of DOBC can be inherited. By integrating
the disturbance observers with feedback control laws with time delay, the disturbances can be rejected and the desired dynamic
performances can be guaranteed. Finally, simulations for a flight control system are given to demonstrate the effectiveness of the

results.

1. Introduction

Dynamical systems with time delays [1-3] widely exist in
many systems, such as hydraulic processes, chemical systems,
and temperature processes. In addition, the presence of
exogenous disturbances is inevitable in engineering control
systems; a complex system may suffer various of disturbances
due to inherent physical property including sensor measure-
ment noise, control error, and structural vibrations. As the
phenomenons mentioned above are often primary sources
of instability and performance degradation, it is an impen-
dence thing to design control strategy for time-delay sys-
tems characteristic with antidisturbance performance. Some
researchers [4-6] have contributed on this subject recently, in
[4, 5] the H, control is adopted to attenuate the influences
from disturbances to a desired level, for systems with the
bounded disturbances. In [6] a reduced-order observer is
structured for the estimation of the modeled disturbance;
simultaneously, H,, scheme can attenuate norm bounded
signals. Due to the increasing complexity of the controlled
plants and environment, it makes the higher demand for
system accuracy, reliability, and real-time performance.

Disturbance-observer-based control (DOBC) is a preva-
lent anti-disturbance control strategy, which has a simple

structure and is easily implemental in engineering (see sur-
veys [7] and references therein). If the priori characteristics
of disturbance to be estimated can be obtained, DOBC can be
implemented where the disturbance compensation dynamic
property within a composite system can be analyzed [8-
11]. Originating from [9], a hierarchical control strategy is
established in [6, 10, 11] aiming at multiple disturbances
in multiinput multioutput (MIMO) nonlinear system; the
outcome shows that the strategy has high precision together
with strong robustness. The literature mentioned above shows
that the DOBC is feasible for more complex structure and
can avoid heavy computation, such as resolve of partial dif-
ferential equations (PDEs) compared with output regulation
theory. However, the main limitation of the classical DOBC s
that the precise characteristic parameters of disturbance must
be available. Moreover, failure in modeling for disturbance
accurately may lead to severe deterioration of closed loop
system performance, even to instability. It has not been
reported that DOBC is presented for time-delay systems
subject to uncertain disturbances.

In DOBC [9-11, 13], the disturbance is seen as extended
state, correspondingly an extended state observer; that is,
disturbance observer (DO) can be constructed to estimate
the disturbance. Once we have no access of the precise



disturbance model, no effective observer can be constructed
directly to estimate the disturbance as the matching condition
[12] is not satisfied. It still remains challenging work to extend
the DOBC to the general case, in which the disturbance
dynamic model has parametric uncertainty The aim of this
paper is to provide a novel approach to estimate and reject
the uncertain disturbances, such that the merits of DOBC
can be inherited. We first construct an auxiliary observer
and then decompose the disturbances into a known precise
function, an uncertain nonlinear function, and a decaying
vector defined by the auxiliary observer. Corresponding
disturbance rejection strategy can be implemented to deal
with the uncertain disturbance after the sophisticated design
with lower conservativeness compared with the literature
mentioned above.

The organization of the problem is given below. Section 2
gives the problem formulation. In Section 3, the formulation
for the uncertain disturbance estimation with time delay is
introduced. In Section 4, by using the auxiliary vector, DOBC
combined with adaptive controller is designed to reject the
disturbance and globally stabilize the closed-loop systems. In
Section 5, the proposed method is applied to an A4D aircraft
model; simulations show the effectiveness of the proposed
approaches. Section 6 provides conclusions.

2. Formulation of the Problem

The following continuous time-delay system with uncertain
perturbation is considered:

X(t) = Ax (t) + Ff (x(£) ,£) + Agx (t—7) + B[u(t) + d (1)],
(1)

where x(t) € R", u(t) € R™ are the state and the control
input, respectively. A € R™, B € R™", and A; € R™
are the coefficient matrices, satisfying rank(B) = m. F is
the corresponding weighting matrix, f(x(¢),t) is nonlinear
function which is supposed to satisfy bounded conditions
described as Assumption 1. d(t) is a vector of sinusoidal
disturbance and 7 is the delay time. Such a model can also
represent a wider class of time-delay system compared with
papers [6, 9, 14].

Assumption 1. For any x;(t) € R", j = 1,2 nonlinear
functions f(x, t) satisfy

f(0,t) =0,

2)
1f Ger (0),8) = £ (2 (0, )] < U (3, (6) = %, )]
where U is the given constant weighting matrix.

Similar to the output regulation theory, DOBC strat-
egy [9, 15], each unknown external disturbance d; (i =
1,2,...,m) is supposed to be generated by an exogenous
system described by

w; = Lw;, 3)
d; = Vw,
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where (I},V;) is uniformly observable. To show the main
ideology of our paper, suppose w; € R and the linear
uncertain matrix I, € R¥?, For sake of simplicity, (I;, V;) has
observable canonical form, which can be expressed as follows:

0 1

ri:[—wi 0], Vi=[1 0], i=1...,m (4

where W, is parameter characteristics related to disturbance
frequency; different from the present work, we consider W; to
be uncertain constant values, for the sake of simplicity, denote
that

Wl ®1 E‘1
w=|:|,
W,

n n

where ©; and E; represent precise and unknown part of W,
respectively, that is, W; = ©; + E,. In application, many
kinds of disturbances in engineering can be described by
this model, for example, the control of aircraft control [9],
magnetic bearing control [16], robotic systems [14], and so
forth.

In the conventional DOBC strategy [8, 9, 11, 14, 17], the
[; in disturbance must be known in advance. This condition
is so strict for reason that the disturbances acting on a
system are difficult to be modeled precisely in general. Up
to now, there is no related method discussing the uncertain
disturbances estimation problem subject to time delay. This
is the major hurdle that mostly impedes the further research
and application in DOBC and other disturbance rejection
research.

In this paper, we will derive the relation between the
uncertain parameters I' and d(t), according to which the
exogenous disturbance may be expressed as nonlinear func-
tions including precise part and uncertain part. The control
problem considered will be solved by means of DOBC
combined with adaptive control (DOBC + adaptive) such that
the proposed controller can achieve arbitrary disturbance
attenuation.

3. Nonlinear Disturbance Observer

The disturbance parameters are inaccessible in this state time-
delay system (1), so it is difficult to construct the disturbance
observer with traditional ways directly as in [9, 14]. In this
section, we first design the auxiliary observer for nonlinear
vector & with time delay. After an appropriate coordinate
transformation, the disturbance d may be formulated as a
parametric uncertain function. According to (2), d in (1) can
be expressed as follows:

w = T'w,
(6)
d=Vuw,
where w € R¥™, T € R*™" and
T, 00 V, 0 0
r=|{o - of, v=|o0 " o @)
0 0 T, 00V,



Mathematical Problems in Engineering

In this section, we suppose that f(x(t),t) is given and
Assumption 1 holds. When all states of the system are
available, it is unnecessary to estimate the states, then only
the estimation of the disturbance need to be concerned.
Construct an auxiliary MIMO nonlinear system as follows:

E=v(®)+vy,
v=G((v(t)+y)
. (8)
—LB(Ax + Ff (x(t),t) + Agx (t — 1) + Bu(t)),
v =LBx(t),
where
?
2 .
S ©)
N i2
3
G and L are given constant matrices in form of
G, 0 0 L, 0 0
G=|0 . 0of|, L=|0 " 0of, @0
0 0 G, 0 0 L,
where
0 0 1
L= , G; = , 1
' [1] [_gil _giz] )

G; is Hurwitz by selection of g; and g;. Considering

rank(B) = m, there exists pseudoinverse B such that BB =1,
so system (8) can be transformed as

£§=GE+Ld. (12)

Comparing (6) with (12) yields

£] _[G LV][¢&
[w “lo 1 ||w| 13)
Lemma 2. For system (6), if G; and L; have form of (11) and
guarantee

(g — W)’ + guW; #0 (14)

in global region of W,, then there exists an invertible constant
matrix I1; such that

&+, = G, (& + ). (15

Proof. Considering an invertible matrix

_ IZ><2 II.
b, = [ 0 szlz] > (16)
where
[ *(.‘Jn*Wi) iz ]
“Wigo  ~(91-W) 17)

i

= 2 5
(g0 —W;)" + gizzWi

it is obvious that if (14) is satisfied, then II; is invertible in
global region of W;; furthermore it can be derived that

_ —a.+ W,  —a.
H.l = [ gin + Wi Iin ] ) 18
! Wign —g91+W; 18)

According to (13), notice that

éi _ |G ViLi| [ &
we can define the following coordinate transformation
gi _pl Ei
[Ei Mk (20)
Combining (16) with (20) yields
gi _ pl Gi Vvle Ei
After calculation, it can be verified that
-1G; LV; _ G 0
LA P R
Thus (15) can be got directly following (21) and (22). O

Based on Lemma 2, we can give another form of d; as

d;(t) =Vaw, () = -V, +V, 0 &),  (23)
where

w; (1) = -1, & () + 1 'E, (1), V, = VII;

B (24)
& =&+,
and satisfy
Zi = G,Ei- (25)
Similarly, d can be rewritten as
d=VE+VE, (26)
where
vt o o R
V = 0 . . 0 > E = . > (27)
0 0 V,IL' 3
according to (10) and (25), z satisfies
e (28)

From Lemma 2, we have given another form of d through
auxiliary observer &, and can construct observer of d as

d=VE, (29)



thus the proposed method will exhibit classic DOBC prop-
erty.

Notice that V in observer d cannot be implemented
directly as the W; is uncertain. To show it clearly, we divide
d into two parts. One part is a precise value that can be
predicted and the other is uncertain constant parameter
multiplied by a known nonlinear term. For the sake of
simplicity, denote

1177,
[V, 0 0 O
VeE=|o - o] L&
| 0 0V,
_H;IEn
[ (=91 +0,) &, + (01, - 912) €1 (30)
-(_gml + ®m1) fml + (®m2 - ng) Enz

& =1
+ :
Eml =

n

A notable property of (29) is that uncertain sinusoidal d
can be expressed in form of parametric uncertainty. So, we
need not estimate the upper bounds of d as in [18-21].

4. DOBC with Stability Analysis
After substituting (26) into system (1), we have

x(t)=Ax(t)+ Ff (x(t),t) + Agx(t— 1)
_ (31)
+Blu(t) +VE+VE|.

For the plants with known nonlinearity, the DOBC +adaptive
strategy can be designed by using the separation principle as
follows:

u=Kx+u,+ug, (32)

where K is the conventional control gain for stabilization,
u, and u, are used to reject and attenuate the disturbances
known and uncertain parts, respectively, and according to
(30) we select

(=91 +011) &, + (01, - 912) €12
u, =— . (33)
(_gml + ®ml) m1 T (®m2 - ng) £m2

Similar to [22], adaptive controller u, is used to compen-
sate unknown part of disturbance d which satisfies

u, =—-0&2 (34)

3" ]
35)
Enl

where
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and E is estimation of E. At last the dynamic system (31) may
be rewritten as follows:

% (1) = Ax (t) + Ff (x (t) ,1) + Ayx (t — d)
_ N (36)
+B[Kx+©(E-E)+VE|.

At this stage, our objective is to find K such that the
closed-loop system (31) with u = Kx is asymptotically
stable. For the sake of simplifying descriptions, we denote
sym(M) =M + MT and

N, =P, (A+BK)+(A+BK)'P,. (37)

Theorem 3. For given A > 0, if (14) can be guaranteed and
there exist Q, > 0, P, >0, E=S"' > 0 and R, satisfying

-

[Sym (AQ, +BR,) A,E F, Q UQ,
* -E 0 0 0
1
-—=I 0 0
0= * e <0,
* * x* —E 0
! I
* * % % ok — —
! A
(38)
then under DOBC law (32) and adaptive dynamic
E=1,0 B'Px, (y,>0) (39)

the closed-loop system (36) with gain K = R,Q;" is asymptot-
ically stable.

Proof. Denote V (x(t), E@t),E(t),t) = Vi(x(t),t) + VZ(E(t), t)+
V3(§(t), t), where

V, (x (£),1) = x(t) Px (t)
1 t
+ 5 | (Ux@P - 1f (@), o)) do

+ r x! (0) Sx (0) do,
t

-7

Vo (E@),t) =p,8® PE®),  (1,>0)

=

Vi (E(t),t) =y, 'E
(40)
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Along with the trajectories of (36) and (39), firstly it can be
verified that

Vi (x(),0)+V; (Eot)
= x(t)"Px (t) + x() T Px (t)
+ 55 (10x OF - [ £ e 0).0[)
+x7 () Sx (£) = x* (t —7) Sx (t — T) + 2x" (t) PBVE
< (Ax(t)+ Ff (x(t),£) + Ayx (t - 1)) Px (¢)

+xT (£) P(Ax (t) + Ff (x (), 1) + Ayx (t — 7))
+ %xT U Ux () - % Frx@,t) fx@),t)

+xT () Sx (t) - x* (t — 1) Sx (t — ) + 2x PBVE

T

x () x (t) _
=| xtt-1) | Q| x(t-71) |+2x"PBVE,
fx@),1) fx@),t)
(41)
where
N1+S+ALZIU1TU1 PA, PF,
O, = x S 0 |. (42
1
* * _A_ZI

Premultiplied and postmultiplied simultaneously by diag
{Q LI}, Q, < 0isequivalent to Q, < 0, where

1
Sym (AQ1 + BRI) +Q;8Q; + /\—ZQlUlTUlQ1 A; F
QZ = * ! =S 0
* *  ——1
M
(43)

Based on Schur complement, it can be seen that Q, < 0 is
equivalent to Q; < 0 and

_Sym (AQ1 + BRl) AsE F) Q, U,Q, ]
* =S 0 0 0
1
* * ——1 0 0
Q; = M
* * * 5! 0
! 1
* * * * % — —
i A
(44)

Premultiplied and postmultiplied simultaneously by diag
{I,E,I,I,1}, Q; < 0 is equivalent to QO < 0. That is to say

5
that if (38) upholds, there exists constant «; > 0 such that
_ x0 I _
Vi(x(®),0)+ V3 (Et) <~y ||| x(t-1) +2x" PBVE.
f&x@),1)
(45)

Together with the definition of G in (10), we can find that «, >
0 satisfies

G'P, + P,G+a, < 0. (46)

Furthermore, there exists y; > 0 depending on P; such that
for any x and &

2x" PLBVE <y, |xI ¢] - (47)

After substituting (45), (46), and (49), derivative along
Lyapunov function candidate is given by

x (t)
|: x(t-1) jl
f(x(0),1)

< —a|lx O + v, <l [E] - 1€

2

s el [ - o B

V(x,E,E) < -

The right part of the above inequality can be regarded as a
polynomial with respect to two variables |lx| and [|||. Thus

for all || x| and IIEII, Vix, E, ) < 0 holds if there exists a group
of parameters y; (i = 2, 3) satistying

2+Jo 0y, = s (49)
O

The disturbance-observer-based control design proce-
dure can be summarized as follows.

Step 1. Select weighting matrices G and L with form of (10)
and (11), apply G and L into (8) to calculate auxiliary vector.

Step 2. According to (26), give another form of disturbance
represented by auxiliary vector.

Step 3. Design time-delay feedback controller KX based on
Theorem 3, apply controller into (32), then DOBC + adaptive
control can be realized.

5. Simulation

To show the efficiency of the proposed scheme, let us con-
sider the continuous time-delay models under the proposed
DOBC + adaptive scheme. The longitudinal dynamics of A4D
aircraft at a flight condition of 15000 ft altitude and 0.9 Mach
can be given by (I). The meaning and significance of the
parameters are the same asin [6, 9], where x, (¢) is the forward
velocity (ft/s), x,(t) is the angle of attack (rad), x;(t) is the
pitching velocity (rad/s), x,(t) is the pitching angle (rad), and



u(t) is elevator deflection (deg) and coeflicient matrices:

-0.0605 32.37 0 32.2

A= —-0.00014 -1.475 1 0 )

-0.0111 -34.72 -2.793 0
0 0 1 0
0
-1.1064
B= -338 |’
0
(50)
0.09 0.03 0.03 1.03
A= 0.002 0.04 0.07 -0.0034
471 -0.004 -0.04 003 -0.001 |’
—-0.0004 -0.014 0.008 0.03
0
0
F= 50
0

Similar to [9], it is supposed that nonlinearity and/or uncer-
tainty f(x(t),t) = sin(275t)x,(t), state delay time 7 = 2, and
set U = diag{0100} guarantee || f(x(t), )| < IUf(x(t),t)ll.
Paper [9, 14] pointed out that if the frequency is perturbed,
the pure DOBC approach will be unavailable because the
disturbances cannot be rejected accurately. In order to inves-
tigate further, it has been considered that uncertainties exist
in such an exogenous model for the disturbance in (3). That
is,

d =25[sin((1+8)1)], (51)

where frequency perturbations &;; = E,; = 4. Set

0 1
o= 5 4l
It is noted that the selection of A is tradeoff and we select A =
0.8, and the initial value of the disturbance is 0. When the full
states can be measured, applying the approach in Theorem 3,

when DOBC law is applied in system (31), the corresponding
parameter in (32) can be gotten that

71 = 10000. (52)

K =[9.9316 530.5033 1.7402 552.7417]. (53)

Figure 1 plots the estimation error of the uncertain dis-
turbances with traditional DO [9, 11, 14]. The results show
that if system suffers uncertain disturbance, it may bring large
disturbance estimation error, and the control performance
is deteriorated (Figure 2). Figures 3 and 4 demonstrate the
system performance using the proposed DOBC + adaptive
schemes, obviously the system output converges to zero with
sufficiently small steady error. The results show that although
there exists uncertainty in the disturbance parameters, the
disturbance rejection performance is improved and enhanced
system responses can be achieved.

6. Conclusion

The DOBC strategy is extended to the uncertain disturbance
rejection problem by combining with adaptive control. We
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FIGURE 1: Estimation error using traditional DO.
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FIGURE 2: System output using traditional DOBC.

first construct the auxiliary observer for d(t) with uncertain
parameters, and then the exogenous disturbance may be
divided into two parts. One part is a precise term which
can be compensated by a feed-forward controller, and the
other can be expressed as uncertain constant parameter
multiplied by a known nonlinear term; an adaptive controller
is adopted to compensate the effect of the second part.
Simulations on an aircraft model demonstrate the advantages
of the proposed scheme. However, if there exist multiple
disturbances and unmodeled dynamics in the system as in
(10, 11], the situation turns to be more complicated, and
further research is required in the future.
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FIGURE 4: System output using DOBC + adaptive.
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This paper is concerned with a state observer-based sliding mode control design methodology for a class of continuous-time state-
delayed switched systems with unmeasurable states and nonlinear uncertainties. The advantages of the proposed scheme mainly lie
in which it eliminates the need for state variables to be full accessible and parameter uncertainties to be satisfied with the matching
condition. Firstly, a state observer is constructed, and a sliding surface is designed. By matrix transformation techniques, combined
with Lyapunov function and sliding surface function, a sufficient condition is given to ensure asymptotic stability of the overall
closed-loop systems composed of the observer dynamics and the estimation error dynamics. Then, reachability of sliding surface
is investigated. At last, an illustrative numerical example is presented to prove feasibility of the proposed approaches.

1. Introduction

A switched system consists of a finite number of subsystems
described by a class of differential or difference equations and
a logical law that is used to orchestrate switching between
these subsystems [1]. As increasing demand, this theory is
widely developed, which means that many working systems
can be modeled as switched systems, such as automated
highway systems [2].

It is well known that different switching strategies pro-
duce different systems stability and performance, and the
systems states cannot be directly measured. Accordingly,
choosing a suitable switching law that stabilizes switched
systems and designing an observer become an important
problem [3]. Various methods of observer design have been
successfully proposed, such as algebraic transfer function
and singular-value decomposition. However, designing state
observer turns out to be much more difficult when the system
is nonlinear [4] and uncertain [5]. In [6], this problem of
state observer is considered for discrete time delay switched
systems with Lipschitz’s nonlinearity and random switching
law.

Since 1916, sliding mode control (SMC) has been proven
to be an effective robust control strategy for hybrid or
uncertain systems [7]. SMC belongs to variable structure

control (VSC), which utilizes a discontinuous control to force
the state trajectories of the system to some specific sliding
surfaces on which the system acquires desired properties
such as decay speed, disturbance rejection capability, and
robustness. Developments on SMC involve uncertain systems
[8, 9], time-delay systems [10, 11], fuzzy systems [12, 13], and
Markovian jump systems [14-18].

Full state feedback is not always available and measurable
in many practical systems. In Wu’'s work [19] a new robust
stability condition based on observer is proposed for a class
of uncertain nonlinear neutral delay systems by using the
sliding mode control theory combined with reaching law
technique. In He’s paper [20], a sliding mode control strategy
of uncertain switched linear systems based on observer is
presented. The average dwell time is introduced and the
matching condition of parameter uncertainties needs not
to be satisfied. As the paper [19, 20] improved, this paper
presents a new observer design for a class of uncertain
nonlinear state-delayed switched systems by using the sliding
mode control theory.

In the present paper, the motivation of our work is to
introduce an SMC scheme based on observer for a class of
switched systems that are uncertain nonlinear state-delayed
systems with unmeasurable state, unknown nonlinear func-
tion, and mismatching parameter uncertainties. This is a new



problem in SMC and switched systems research areas. In
this work, the sliding mode observer for each subsystem
is designed to estimate full state. By matrix transformation
techniques, a sufficient condition is proposed to ensure Lya-
punov asymptotic stability of the overall closed-loop switched
system. In addition, the derived SMC law is provided to
guarantee reachability of the designed sliding surface. Finally,
an example is given to prove the feasibility of the proposed
approaches.

2. Problem Formulation and Preliminaries

2.1. Switched Uncertain Nonlinear State-Delayed Systems. In
this work, consider the following uncertain nonlinear state-
delayed switched systems:

%) = [Ayp + DAy (O] x (@)

+ [A oy + DA gon (O] x (t = d)

+B [ua(t) (t) + f(r(t) (x (t) > t)] 5 (1)
y(£) =Cx (1),
x(t)=¢(), te[-d0],

where x(t) € R" denotes the vector of continuous-time state
variables; u,(t) € R™ denotes the vector of control inputs;
y(t) € RP denotes the system outputs; fow(x(®),t) € R™
denotes an unknown nonlinearity; A (), A 45()» B, and C are
known real constant matrixes of corresponding dimension
and the matrix B is of full column rank for arbitrary i € I;
AA 4 (t) and AA 4, (t) are unknown time-varying system
parameter uncertainties; o(t) : [0,00) — I{l,...,N}is
switching signal which is assumed to be a piecewise constant
function of time t; k denotes the total number of switching
modes. In this paper, the notations f; ;, and ¢; ,, are used
to denote the time at which, for the rth, the ith subsystem is
switched in and out, respectively, that is, a(t:in) = U(ti:out) =
i. With these notations, i is used to replace o(t) for t; ;, <
t < t; out- 4 is a known constant delay; ¢(t) denotes a differ-
entiable vector-valued initial function on [-d,0].

The following assumptions are useful for the development

of our work.

Assumption 1. Each of the subsystems is completely observ-
able.

Assumption 2. The uncertain parameters are of the form
(AA; (1) AA4; (1) = EF, () (H; Hy). 2

AA,(t) and AA 4(t) are composed by E;, H;, H;;, and F;(t),
where E;, H;, and H; are constant matrices and F;(¢) is a time-
varying matrix function satisfying

F' (t)F, (t) < I. 3)

Remark 1. Obviously, by comparison with Assumption 2,
the matching condition that the following function must be
satisfied is a stronger condition:

(AA; (1) AAy (1) =B(M;(t) My (1)). (4)
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Assumption 3. There exists a known scalar function p(t, y)
such that the nonlinearities f;(x(t),t), for arbitrary i € I,
satisty

IIfi e ), 0] < p; (£, p). (5)

2.2. Sliding Mode Control. According to the sliding mode
control theory, a sliding mode function is chosen as follows:

S(x,t) =B ' Xx (1), (6)

where X € R™” is a positive definite matrix that will be
designed.

We know that an ideal sliding mode within the state-
estimate space exists if there exists a finite time ¢, such that

St =0, S@® =0 t>t. or SS@H)<0. (7

N

The second function of (7) will be used to prove the
accessibility condition. And in a conventional SMC design, a
class of equivalent control laws and some switching control
terms can be chosen to undertake that the accessibility
condition ST§ < 0 is satisfied.

Then, from

0S ox

g 9S0x _ pros
S= %ot x(1)

= BTX{[A; +AA; ()] x (t) + [Ay + AA 4 ()] x (t - d)

+Bu; () + fi (x (®), )]}
(8)

we get
B'X{[A; + AA; ()] x (t) + [Ay + Ay ()] x (t — d)
+B[u; (t) + f; (x (1), 1)]} = 0.

The solution u,(t) of (7), namely, sliding mode control
law, can be broken down into two parts: equivalent control
law u;(t) and switching control term u;(t), where the equiv-
alent control u,;(t) is designed for a class of certain systems
without nonlinear disturbance and the switching control
u,;(t) is robust control of nonlinear uncertain systems.

S0, tq;(t) and u;(t) are designed as the following func-
tions (10) and (11), respectively:

)

e () = —(BTXB) ' BYX (Ax (1) + Agx (t = ), (10)

u (t) = = [(p; (£ ¥) + y1;) + ] sgn (S (1)), (1)

where, y;;, ,; are real positive scalars to be specified and
function (10) is the solution of the following equation:

B'X [Apx (t) + Agix (t—d) + Bu; (0] =0.  (12)

Remark 2. Tt should be noticed that the sliding surface
function defined in (6) does not switch with switching single
(so B not B; and X not X; are designed). It means that
there is a unique nonswitched sliding surface in order to
avoid repetitive jumps of the state trajectories between sliding
surfaces leading to instability and chattering.



Mathematical Problems in Engineering

2.3. Some Lemmas. For further analysis, some lemmas are
given that are useful for stability analysis of the sliding mode
dynamics and the development of other theorems.

Lemma 3 (see [21]). Let E, F, and H be real matrices of

appropriate dimensions, with F'F < I; then one has that for
any scalar € > 0,

EFH + H'FTE' < ¢ 'EET + eH'H. (13)

Lemma 4 (Schur complement). Let S = [g;i gz ] be symmet-

rical matrix; then the following three functions are equivalent:

S <0,
Sy <0, Sy, -SLSIS, <0, (14)
1T
$ <0, S11 = 81285, 1, <0

Lemma 5 (see [22]). Given matrixesG € R™" andU € R™™,
Assume that U has full rankm < nand G = G*. Then, SUU” -

G > 0 for some scalar § if and only if U GU < 0 where U is
any matrix whose columns from basis of the null space of U™,

When the SMC is designed, we always suppose that all
of the system states are available. But, this assumption is
hardly satisfied on the practical viewpoint. Hence, in the
next chapter, the sliding mode control-based observer will be
designed.

3. Observer-Based Sliding Mode Control

In this section, a sliding mode observer is designed to provide
the estimate of state vector, and then a sliding mode controller
is synthesized based on state estimates. Furthermore, by
applying the sliding mode control and the multiple Lyapunov
function technique, a sufficient condition is given to ensure
the asymptotic stability of the overall closed-loop state-
delayed system. Finally, we guarantee that the sliding modes
within both the state estimate space and state estimation
errors pace are attained, respectively.

3.1. Sliding Mode Observer Design. The sliding mode observer
to be designed, for state-delayed system (1)-(4), has the form
of (6), which can be given by

x(t)= AR (t) + Ayx (t —d) + By, (t) )
15
+ Bu,; (t) + L; (y () - Cx (1)),

where X(t) denotes the estimate of system state x(t) and L; €
R™? is the observer feedback matrix to be computed later. u,,;
is a robust control term used to eliminate impact of nonlinear
fi(x(t),t), given by

uy; (t) = (pi (£, y) + 1) sgn (S, (1)) - (16)

The corresponding state-estimation error dynamics is
given by

e(t)= (A, - L,C+AA;(t))e(t)
+(Ag— DAy (D)e(t—d)+AA;(OX()  (17)
+AAG ()X (t = d) = B; (u; (1) = f; (x (1), 1))

According to the sliding mode control theory and (6),
S, (e(t),t) = B  Xe(t).
In (6), it is assumed that matrix X satisfies

B'X = NC. (18)
‘We obtain
S.(e(t),t) = NCe(t) = NC(x(t) — X (1))

=N(y(®)-Cx(®).

(19)

This estimation error dynamics corresponds to a nonlin-
ear uncertain state-delayed system, which is dependent on the
observer feedback matrix L; and state estimates X(t), X(t—d).
This means that stability analysis of the error dynamics (17)
is dependent on the observer dynamics. So, when designing
the sliding mode observer, the overall closed-loop system
composed of (15) and (17) must be considered to guarantee
system stability and accessibility of both the sliding surface
Se(e(t),t) = BT Xe(t) = N(y(t) — Cx(t)) = 0 in state-estima-
tion error space and the sliding surface S(x(t),t) = BEXx(t)
= 0 in the state estimate space. Namely, as (7), the following
function should be satisfied:

(20)

Hence, as functions (10) and (11), equivalent control
law and switching control term are designed as follows,
respectively:

te (1) = ~(B"XB) " BTX (A (1) + A%t - ),
(1)

U (1) == [(p; (6:7) + y:) + 2] sgn (S ),

where y,; and y,; are positive design constants, which should
be chosen suitably because approaching rate and chattering
of sliding mode face can be influenced by it.

Hence, we obtain the following sliding mode controller:

U; (1) = Ueg; () + 1 (). (22)

3.2. Stability of Closed-Loop System with Observer. Summing
up, considering the design of sliding mode observer and
synthesis of sliding mode controller, a sufficient condition for
asymptotic stability of the overall closed-loop system can be
given as follows.

Theorem 6. If there exist matrices Y;, N, X > 0, Q;; > 0, and
Q,; > 0, and scalars §;; > 0, and §,; > 0 satisfying
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T T T T T
, I . XAy4+0,H Hy CY; + 5T1iHi H; 61iHiTHdi XE

AgX + ‘SuHTdiHi Iy 6,;Hy;H; 51inin% 0
Y,.C + 5171;Hi H; SliHiTHdi . I1; . XAy + 811-Hi H; 0 <0, (23)

6,;Hy,H; 8,;Hy:Hyi Ay X +6;HyH; 11 0

E'X 0 0 0 -6,1
B'X = NC, (24)
where system as follows:

Il); = XA; + A,TX -Y,C- CTY;‘T +Qy + 611'HiTHi ~8,BB’,
T T
Iy = = Qi +6,;HyHy; = 65BB,
T T T
II;; = Ai X+ XAi + QZi + 811'Hi H; - 621'BB ’

T T
My = —Qy+8,;HyHy — 6,BB,
(25)

then the sliding mode control law (21)-(22) guarantees that the
combined closed-loop switched system is asymptotically stable
for the switching signal satisfies

o(t)=i=arg{min(V;(¥))}, i€l (26)

Furthermore, an observer feedback matrix is given by L; =
Xy,

Proof. Firstly, using the method of matrix transformation
[23] function (15) is transformed, and the transformation
matrix and the associated vector Z(t) are defined as

Z(t) = (2 8) —WR @), 27)

where Z,(t) € R"™, Z,(t) € R™, Bis an orthogonal com-
plement of B, which means B'B = 0.S0 Bis designed to a
nonsingular matrix. It is easily known that w'=X"'B B)
and z,(t) = (BTXB)'3(t) due to the following function:

(o Jocs
i <(ETX‘11§>IETX‘1]§

) (B"xB) B'XX'B

(9

Because of the sliding surface 5(x,t) = 0, we obtain
Z,(t) = 0. So (n — m) reduced-order sliding mode dynamic

(ETX‘IB)ABTB (28)
(B"xB) ' B"XB

. - N\l ~
2= (B'x"'B) B (A -LC)X "Bz, ()
~ PN ~
+(B'X7'B) B'AX "Bz (t-d)  (29)
—~ PN —~
+(B'X'B) B'LCX Bz, ().

Similar to the previous method, function (17) is trans-
formed as

e, () = (BTX‘IE)_lfaT (A;—L,C+AA, () X 'Be,, (t)
+ ( N
+ <~TX’1
+ ( T __

Then, the Lyapunov functional is chosen as

T Lt 1=
X'B) B AA;(t) X "By, (t)

eol}

B)
E)_IBT (Ay +AAy (t) X Be,, (t — d)
B)

X'B) B AA, ()X "By, (t - d).

[so]

(30)

Vit) = ey (1) (B'X'B) e,y (0
+ Jtid ezl (1) (BT(,_QHE) e, (r)drt
+2{ (0 (B'X7'B)z, ()
E jd 7 (7) (B'QuB) 2, (7)dr,

Vi(t) =&l 0 (B'XB) e, (0 +ely (6) (B X 'B) e,y (1)
+(eh 0 (B'QuB) e )
13 (t) (ETX_IE) Z 0 +20 (1) (ETX_lﬁ) 2.
(0 (F'QB)zm)

(31

Taking the time derivative along the state trajectories of (15)
and (17), and considering (21)-(22), it follows that

Vi) =2" ()Gt Z (1), (32)
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where By Lemma 3, the previous matrix inequality holds for
B T F(t) satistying FIT (t)F;(t) < I if there exists a constant §;; > 0
X'B 0 0 0 such that
0 X'B 0 0
G;(t) = 0 o X'B o (G + G, () XE
1% — _
o o0 o0 X'B Gy (t) <Gy = 87 (0) (E"X 0 0 0)
X'B 0 0 0 0
o 0 X'B 0 0 or (34)
0 o X'B o [ HiT
o 0 o X'B +o| L |(H Hy H; Hy).
1
e, (t) Hi
| eat-4a) So, G; < 0 only if
26 = R z, (1) ’ 1 '
Z(t-d) X'B 0o 0 0 \
= TiT -1B
M, XAy, C'L'X o0 0 Xx'B 0 0 (Gyy + Gy
G AE‘X -Qy; 0 0 0 0 X'B 0 l l
.= t — -1%
VSl XL, o M, XAy | o 0 0 X'B (35)
T
0 0 AgX -Qy X'B 0o 0 0
15
)EE 8 8 Xo ’ X‘Olfs 8 <0
Gy (1) = o |Fi (t)(H; Hy H; Hy) 0 0 0o X'B
0
. By Lemma 4, inequality (35) is equivalent to the following
XE inequality (36):
0
+ o |F (t)(H; Hy H; Hy) |, = T
0 X'B 0 0 0
0 X'B 0 0
= T 0 0 X'B o
I;=(A,-L,C) X+ X (A, -L,C)+Q 0 0 0o x'B
— 36
M, = ATX + XA, + Q, “E o0 o o (36)
_ _ ey
Qy; = XQu;X, Qyi = XQy X. x Gj; 0 X'B 91~ 0 <0,
(33) 0 0 X B 0
0 0 0 X'B
From (32), it is easily seen that Vi(t) < 0if G;(t) < 0 for
Z #0. So, we just prove the inequality G;(t) < 0 is satisfied. where
. II,; . XAy + (SliHiTHdi CTYiT + ‘?FuHiTHi 61iHIZFFHdi XE
Ay X + 51ih;gziHi H%i 6y;Hy;H; 51inin%' 0
Gy=| YC+d,H H, 8,;H, Hy oMo XA+ OyHHy 0 (37)
6,;H;H, 6,;:Hy;Hy; AgX +06,;HyH; I 0
E'X 0 0 0 -8,1

By Lemma 5 and given L; = X 'Y;, LMI (23) is obtained.
That means Vi(t) < 0 only if there exist matrices Y;, N, X > 0,
Q,; > 0,and Q,; > 0 and scalars §,; > 0,and §,; > 0 satistying
LMI (23). O

Remark 7. As a result of the given Theorem 6, the observer-
based SMC stable problem becomes a linear matrix inequality
feasibility problem. Consider the linear equality condition

B'X = NC, where N, X > 0 satisfies LMI (23), which can
be equivalently converted to

tr ((BTX - NC)T (B'x - NC)) -0. (38)
Introduce the condition
(B"x - NC)T (B"X-NC) < I, (39)



and Lemma 4 gives

~Bl  XB-C'NT
(BTX ~-NC  —+JpI ) <0 (40)

Hence, it is now changed to a problem in which a global
solution of the following minimization is found:

min 3 subject to (23) and (40). (41)

So, it is a minimization problem relating linear objective
and LMI constraints; it has an infimum and when infimum
equals zero, the observed-based SMC problem is solvable.

3.3. Accessibility Condition. Finally, we prove the accessibility

of sliding surfaces S(x(t),t) = 0 in the state-estimate space
and S,(e(t),t) = 0 in estimation error space. So, Theorem 8 is
given.

Theorem 8. Ifthere exist matricesY;, N, X > 0,Q;; > 0,Q,; >
0 and scalars §,; > 0, and §,; > 0 satisfying (23) with (24), and
observer feedback matrix L; = X'Y,, then the sliding mode
control law (26) with (23) and (24) guarantees that the sliding
motion is attained on the sliding surfaces S(x(t),t) = 0 and
Se(e(t),t) = 0, respectively.

Proof As (7), S(x(b),t) = OandS,(e(t), 1)
by $'S(t) < 0 and TS, (t) < 0.

We know S S(t) < 0 is the same as §T(BTXB)_1§(t) <
0, so §T§(t) < 0 and SeTSe(t) < 0 can be replaced by

S"(B"XB)'S(t)" < 0 and ST(BTXB)'$,(t) < 0 to make
proving simpler:

= 0 can be replaced

S (1) (B"xB) 'S (1)
=5 (0) (B'XB) 'BTX [AX () + Ay (t - d) + Bu, (¢)
+ Bug; (t) + L; (y (1) - Cx (1))]
-5 ) (B"xB) B'X
x (A% () + Ay (t - d) + L,Ce (t) + Bu,y)
~57 () (uy +uy)
<o) [|("xB)" -1]
x (|B XA 1% @1l + |B" XA 4 1% (¢ - )l
+ "(BTXB)_I || |B7xL.C] lle (0)1]
= [S®[ (o (& ») +y1s) + v2]
+[S®] (o (& ¥) + 1)

<ol

Y t 0‘1;‘0‘2;‘) % @)l

+ o0 |X (= d)l + ayaslle (t)”] >
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ST (t) (B"xB) 'S, ()
= ST (1) (B'XB) 'BTX [(A; - L,C + AA; (1) e (®)
+(Ag+AA (1) e(t—4d)
B (u,; (t) - f; (x (1), 1))
+AAR () + AA (- d)]
fi(x(®),1))

+ST (1) (B"xB) BT

= ST (1) (u,; () -
X[(A;-L,C+AA;(t)e(t)
+(Agy+AA()e(t—d)

+AAX(t) + AA X (t - d)]
< Is. @l pi(63) + Is. @l |(8"xB) |
x [[B"X (A; = LO| e ()1 + |B"XE] | 5] lle 1
+ | B XA 4| lle (£ — I + | B XE| | | lle ¢ - DI
+||B XE| | H| 1% ()1l + | B"XE| | Hail 1% (£ - )]

< [IS. O [=yui + g (Br; = Bai) le (D)l
+ (ag; + B3;) le (t = )l + By 1% @)l

+ By 1% (¢ = )]
(42)

witha;; = [|((B'XB) ' -I]|, az, = |IB" XA, ay; = ||BTXA aills
ay = [IB"XB)'|I, as; = |IB"XL,CII, By; = IIB"X(4; -
LO, s = 1B XENE], By = 1B XENIH, .

In the state space composed of state estimate vector and
estimation error vector, we define the following domain:

Z € RY: a0 X O] + o0 1% (8 = )|
+ a0 le () <y — 6,
Qy; = g (Bri = Bai) le Il + By 1% (1)
+ (03 + Bs;) le (t = d)|
+ B llx(t—d)l <y, -6
(43)

with constant ¢ satisfying 0 < 8 < min{y,;, ¥}, so from (42),
in the domain Q;;, we have S S(t) < 0and STS (1) < 0.
So, the sliding surfaces S(x(t),t) = 0 in the state-estimate

space and S,(e(t),t) = 0 in estimation error space can be
accessed. O

Remark 9. Only when the state trajectories enter the Q;,
could S(#) = 0 and Se(t) = 0 happen. The region in which
sliding motion takes place is usually referred to as sliding
patch [24]. In the present scheme, it can be seen that size of
the sliding patch depends on design constants y,;, ;.
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4. Simulation
In this section, the following switch system will be used to

illustrate the proposed sliding mode control scheme-based
observer is feasible:

k(1) = [Age + AAq ()] x ()
+[A oy + AA 4oy ()] x (t = d)
+ B luggy () + fo (x (1), 1)),

y()=Cx(t),

(44)

where

-2 4 0 ~12 09 0
Ay=(-7-15 0], A= 2 -2 0o |,
0 1 -1 0 14 -13

-0.3 0.1 0.1 0.1 02 03
Ag=[o01 01 0), A,=[012009 0 |,

0 01 0.2 0 01 0.2

21
B=\|12]|, C
11

0.1 0.2 0.2
E,=E,=( 0 02 0.1 |,

I
~/
DN =
N W
(=3 ]
N———

0 0 03
0.1 0.2 0.1
H=H=[0 0203],
0.2 0.2 0.1
02 0 0.1
Hy,=H,=( 0 0101),
0.1 0.1 0.2
Flx®),0 = 0.4 sin (x, (¢))
! ’ 0.2 cos (x, (1))’

_ {0.3sin(x, (1))
fo(x(0),1) = <0.3 cos (x23 (t))) ’

sin(t) 0 0
F (t)= ( 0 sin(t) O >,

0 0 cos(t)
cos(t) O O

F, (t) = < 0 sin(¢) 0) ,
0 0 1

d)=2sin(t)+1, d=3,
x(®) =01 -10), te[-20],

x(0)=(1 -1 05)".
(45)

Then, the linear inequalities (23) and (24) with (41) are
solved, and we obtain:

2.8965
X =1 -0.8585

-5.1634

1.7945 1.2445

—-0.8585 —5.1634)
1.2445 10.6332

N = 0.7754 -0.5022
T \3.9794 -3.9817 )’

-4.3062 0.7478
-3.3264 0.1157

(—1.9617 —1.3973)
<—O.6094 0.4116>

Y, =

Y, = 05758 -0.6553
—-0.0320 -0.1995
-16.3887 0.3210

L, = —44045 0.2188 |,

-7.6272 -0.0012

-1.5303 0.6209
L,=| 0.1156 -0.2876 |,

-0.7596 0.3164

S pTyep _ 0.0091 0.0038 0.0017)
S =B Xx(®= (—0.0090 0.0060 0.0145)’“”’

U; (t) = ueqi (t) + U (t) >
ue (1) = (p; (6 y) +y1:) sgn (S, (1)),
ue; (t) = = [(p; (t y) +y1:) + yui] sgn (§ (t)):

e (1) = ~(B"XB) 'BTX (AR (1) + Ay (t - ),

(1) = (2000 -3.0000 ~1.0000) _
Ueqr )=\ 10000 2.1667 1.0000 )~

~03000 0.0000 0.1000) -, _
0.1667 —0.0667 0.1333)% ’

(t) = 1.2000  0.5000 -1.3000 % ()
Yeqz (V) = | _1.4667 -0.1333 1.3000 )~

—-0.1000 -0.1000 —0.1000 %(t—d)
0.0267 0.0033 —0.0000) % '

(46)

Let y;; = Y15 = 60, 151 = vy = 40, X(t) = (00 0)", ¢ €
[-2,0], x(0) = (00 O)T. To restrain control signals from
quiver, sgn(g(t)) is replaced by S@®)/IS@®)|] +0.01), and Se(t)
is replaced by S,(t)/(|[S, ()|l + 0.01). p;(t, y) is very tiny,
compared with y,;, so it is ignored.

Figures 1-4 testify the simulation results. Figures 1 and
2 show the time evolution of states and confirm asymptotic
stability of the respective switched system. According to
Figure 1, we know that the opened-loop switched system
is instability and oscillation. Nevertheless, Figure 2 shows
that the closed-loop switched system is stability. So it can be
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FIGURE 4: Sliding mode variables.

seen that state response of the closed-loop switched system is
clearly superior to the opened-loop switched system.

And we check that, from Figure 3, the present observer
based on sliding mode control scheme effectively eliminated
effects of parameter uncertainties and nonlinearities and
guaranteed asymptotic stability of the closed-loop system.
Figure 4 shows that the sliding surface is accessibility but
continue chattering. The chattering of the sliding mode
variable S(¢) is treated as reduced-order compensation of
dynamic system.

5. Conclusion

In this paper, an observer-based sliding mode control strategy
is presented for a class of uncertain nonlinear state-delayed
switched systems. Through this work, state-delayed switched
system with immeasurable states and nonlinear uncertainties
get better performance. Not only are the parameter uncer-
tainties not needed to satisfy matching condition, but also
the availabilities of all system states are no longer required.
Meanwhile, a unique nonswitched sliding surface is designed
in order to avoid repetitive jumps of the state trajectories
between sliding surfaces leading to instability and chattering.

The weakness is that only the switching signal satisfies
o(t) = i = arg{min(V|(t))}, can the switched system be
asymptotically stable. It is expected that the results developed
in the paper can be extended to common cases that the
underlying systems are involved in Markovian switching
signal [25-27] or arbitrary switching signal.
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This paper is concerned with H_, control problem for flexible spacecraft with disturbance and time-varying control input delay. By
constructing an augmented Lyapunov functional with slack variables, a new delay-dependent state feedback controller is obtained
in terms of linear inequality matrix. These slack variables can make the design more flexible, and the resultant design also can
guarantee the asymptotic stability and H_ attenuation level of closed-loop system. The effectiveness of the proposed design method

is illustrated via a numerical example.

1. Introduction

High-precision attitude control for flexible spacecrafts is a
difficult problem in communication, navigation and remote
sensing, and so forth. It is because modern spacecrafts often
employs large, complex, and lightweight structures such as
solar arrays in order to achieve the increased functional-
ity at a reduced launch cost and also provide sustainable
energy during space flight [1-4]. Consequently, the complex
space structure may lead to the decreased rigidity and low
frequency elastic modes. The dynamic model of a flexible
spacecraft usually includes the interaction between the rigid
and elastic modes [5, 6]. During the control of the rigid
body attitude, the unwanted excitation of the flexible modes,
together with other external disturbances, measurement, and
actuator error, may degrade the performance of attitude con-
trol systems (ACSs). Meanwhile, the spacecraft commonly
operates in the presence of various disturbances, including
gravitational torque, aerodynamic torque, radiation torque,
and other environmental and nonenvironmental torques. The
problem of disturbance rejection is particularly pronounced
in the case of low-earth-orbiting satellites that operate in alti-
tude ranges where their dynamics are substantially affected
by most of the disturbances mentioned above [7, 8]. In the
face of disturbance and uncertainty, H,, methods are ideally

suited for yielding a good performance of flexible spacecrafts.
H,, control has been used in attitude control systems design
in [9, 10] where external disturbance and model uncertainty
are considered. An H,, multiobjective controller based on
the linear matrix inequality (LMI) framework is designed for
flexible spacecraft in [11].

On the other hand, in recent years, several studies related
to control of flexible spacecraft attitude system with input
saturation have been done in [12,13]. However, the input delay
often exists in flexible spacecraft due to the physical structure
and energy consumption of the actuators. Although it is
not the most important factor to affect the attitude control,
it still leads to substantial performance deterioration and
even to instability of the system [14, 15]. Hence, stabilization
algorithms for such systems that explicitly take input time
delay into account are practical interest. Up to now, the issue
of control problems for flexible spacecraft subject to both dis-
turbance and input time delay has not been fully investigated
and remains to be open and challenging.

In control system design, it is usually desirable to design
the control systems which not only is robustly stable but also
guarantees an adequate level of performance. One approach
to this problem is the so-called guaranteed cost control
approach.



Motivated by the preceding discussion, in this paper, we
consider H, control problem for flexible spacecraft subject to
both disturbance and input time-varying delay. By construct-
ing an augmented Lyapunov functional with slack variables,
a new delay-dependent state feedback controller is obtained
in terms of linear inequality matrix. These slack variables can
make the controller design more flexible and be extended to
the systems without time delay. The resultant design also can
guarantee the asymptotic stability and H_, performances of
closed-loop system. Finally, a numerical example is shown to
demonstrate the good performance of our method.

Notation. Throughout this paper, R" denotes the n-dimen-
sional Euclidean space; the space of square-integrable vector
functions over [0, 00) is denoted by ,[0, 00); the superscripts
“T” and “-1” stand for matrix transposition and matrix
inverse, respectively; P > (> 0) means that P is a real symmet-
ric and a positive definite (semidefinite). In symmetric block
matrices or complex matrix expressions, diag{: - -} stands for
a block-diagonal matrix, and * represents a term that is
induced by symmetry. For a vector v(t), its norm is given by

||v(t)||§ = IOOO v (t)v(t)dt. Matrices, if their dimensions are
not explicitly stated, are assumed to be compatible for related
algebraic operations.

2. Problem Formulation and Preliminaries

To simplify the problem, only single-axis rotation is consid-
ered. We can obtain the single-axis model derived from the
nonlinear attitude dynamics of the flexible spacecraft (see also
[1, 7]). It is assumed that this model includes one rigid body
and one flexible appendage, and the relative elastic spacecraft
model is described as follows:

JO+ Fij=u(t—1(t),
. @
i+ 28w+ W'+ F O =0,

where 0 is the attitude angle, J is the moment of inertia of the
spacecraft, F is the rigid-elastic coupling matrix, u(t — 7(t))
is the control torque generated by the reaction wheels that
are installed in the flexible spacecraft, where 7(t) satisfies 0 <
7(t) < Tand 7(¢) < p < 1,5 is the flexible modal coordinate, &
is the damping ratio, and w is the modal frequency. Since the
vibration energy is concentrated in low frequency modes in
a flexible structure, its reduced order model can be obtained
by modal truncation. In this paper, only the first two bending
modes are taken into account. Then, we can get

(J-FF")0 = F(2kwn+o’n) +ut-1(t). (2

We consider that F(2&wr + w211) as the disturbance due to

the elastic vibration of the flexible appendages. Denote x(t) =
B T

[0(t) 6(1)]

form

, then (2) can be transformed into the state-space

x(t)=Ax(t)+Bu(t—t(t)) +Bd (t), (
3
z(t) =Cx (1), )
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where

S P

C=[I o].

d(t) = FQ2ewrn + wzn) is the disturbance from the flexible
appendages and belongs to [,[0,00) and ||d(¢)|| < &,. For
system (3), the following control law is employed to deal with
the problem of H control via state feedback

u(t) = Kx(t). (5)

Then, with the control law (5), the system (3) can be expressed
as follows:

% (t) = Ax (t) + BKx (t — 7 () + Bd (t),
6
Z(t) = Cx (t). ©

Before stating our main results, the following lemmas are first
presented, which will be used in the proof of our result.

Lemma 1 (see [16]). For any matrix M > 0, scalarsb > a and
¢ < d <0, if there exists a Lebesgue vector function w(s), then
the following inequalities hold:

b
- J ' () Mw (s)ds < —LJ)T (s) M (s),
b-a

a

@' (s)Mw(s),
)

c2-d?

d t
- J J ' () Mw(s)dsdf < —
c Jt+0

where @(s) = [* @ (s)ds, @(s) = [ [/, w(s)ds do.

3. Main Result

First of all, a new version of delay-dependent bounded real
lemma for the system (6) is proposed in this section.

Theorem 2. Given scalars y > 0, u < 1. For any delay
7(t) satisfying 0 < 1(t) < 1, the system (6) is asymptotically
stable and satisfies |z(t)l, < ylld(t)l, for any nonzero d(t) €
1,0, 00) under the zero initial condition if there exist matrices
P >0,Q >0, Q,>0, R, >0, R, >0, P, and Py such
that the following inequality holds:

Q+Q Y
[ yr —yzl] <0 ®
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where
1 -
Qn Qo Qg 0 ;Rz
x  (y PjBK 0 0
1
=] * * Q3 -R, 0
1
* * * -Q, - —-R, 0
T
i * * * * —%Rz_

o o o“’—r\’

)
Q = diag {C"C,0,0,0,0},

QH—P A+A"P,+Q, +Q, -~ R, - 2R,,
T
Q,=P -P +A'P,

1
Q3 =P/BK + -R,,
T

2
Q,, =Py~ P] + 7R, + %Rz,
Q33:_(1_M)Q2_‘

Proof. The first step is to analyze the asymptotic stability of
the system (6). Consider the system (6) in the absence of d(t),
that is,

% (t) = Ax(t) + BKx (t — 7 (t)). (10)

Choose the following Lyapunov-Krasovskii functional:

t
Vo= §OEEO [ 5T Q@ ds

t
+ J x' (s)Q,x (s)ds
t—1(t)

o 1)
+j j AT (s) Ry (s) ds d6
-7 Jt+6
+ JO JO Jt x" (s)R,x (s)dsdO dv,
-t JO Jt+v
where
[1o [P o x(t)]
E= [0 0], b= [PZ P3]’ E(t) [ () (12)

P >0, Q;>0, R >0, i=12.

Then, along the solution of the system in (10), the time deriv-
ative of V(t) is given by

V()

o 10
=28 OP | i)+ Ax (D) + BRx (t -7 (1))
+x' (1) (Q + Q) x(t)
—xT(f—T)le(t_T)

—(1-p)x" (t-1(1) Qux(t -1 (1)

2
+ 57 () (TR1 + %R2> (t)

t 0 t
- J x' (s)Ryx (s)ds — J J i (s) Ryx (s) ds do.
t—-1 -7 Jt+6 (13)

From Lemma 1, It is easily shown that

_ Jt 7 (s) Ry (s) ds

t—d(t)
_ _J 7 (s) Ry (s) ds
t

=T

- J R (s) Ryx (s) ds
t=d(1) (14)
<[x"@) x"t-d@) x"(t-1)]

R R

T T x (t)
w| o 2R R sae |
T le x(t—1)
* * —7

Similarly, the following inequality is also true:

- JO r AT (s) Ry (s) ds d6

-7 Jt+0

3 ([ [ o)
([ [ o)

= [xT () r x' (s) ds]
x ()
t
x J x(s)ds |’
Substituting (14) and (15) into (13) gives
V)< ()Qn), (16)

(15)
-2R, =R,



where 5(t) = [x(t) x(t) x(t —7(t)) x(t—-1) '[:_T x(s)ds]T
and Q is defined in (8). Applying the Schur complement to
(8) gives Q < 0, which implies V(t) < 0. Hence, the system
(6) is asymptotically stable. Next, we will establish the H
performance of the uncertain delay system (6) under zero
initial condition. Let

J (t)=J 27 (9)z(s)=y'd (9)d(s)]ds. (17

0

It can be shown that for any nonzero d(t) € L,[0,00) and
t>0,

t
) < L [z (9)2() —y?d" (9)d(s) +V (s)]ds.  (18)

It is noted that

z' (s)z(s) —y°d" (s)d (s)
(19)
=¢" () diag{C"C, 0, 0, 0, 0, —y’I} p (1),

where ¢(t) = [5(t), d(t)] and the time derivative of V(x,)
along the solution of (6) gives

Ve 0|5 o0, 20)

Hence, J(t) < 0 follows from (8), (19) and (20), which
implies that [|z(t)[l, < ylld(¢)], holds for any nonzero d(t) €
L,[0,00). O

From the proof procedure of Theorem 2, one can see
that a new Lyapunov-Krasovskii functional is constructed
by employing slack variables P, and P;. It is worth pointing
out that the matrices P, and P; are useless for reducing the
conservatism of stability conditions by using the equivalence
idea in [17, 18]. However, they separates the Lyapunov
function matrix P, > 0 from system matrices A and B, that
is, there are no terms containing the product of P; and any of
them, which is useful for the design of H_, controller later on.

On the basis of Theorem 2, we will present a design
method of H, stabilizing controllers in the following.

Theorem 3. Given scalars y > 0, y < 1 and €+0. For
any delay 1(t) satisfying 0 < t(t) < 1, the system (6) is
asymptotically stable and satisfies ||z(t)|, < yld®)|l, for any
nonzero d(t) € 1,[0, 00) under the zero initial condition if there
exist matrices P, > 0, Q, >0, Q, >0, R, >0, R, >0, F,
and invertible matrix P, such that the following inequality
holds:

|:EF _:21] <0, (21)
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where
- - o 7
I, 1T, I3 0 ;Rz P, o
« TI,, eBF 0 0 0
1—
*  ox Il -R, 0 0
H = _T 1— 5
* x  x -Q --R, 0 0
T
* * * * _%Ez 0
T
. * * * -1 |
B
. eB
Y=(0],
0 (22)
0
B
I, =AP, +P,A +Q; +Q, - —R; —2R,,
T
- = =T .1
M, =P, -DP,+eP, A",
M, = BF + 'R
137 o
2
— —_T — T°—
Il,, = —eP, —€P, + TR + ?Rz,
— 22—
My =-(1-p) Q- ;Rl'
Moreover, the feedback gain matrices K are given by
K =FP, . (23)
Proof. Define some matrices as follows:
—1 1 1 T=
p,=P,, P=-P', P =PPP,
€
Q =P2T61P’ Q, =P2T62P2> 24
R, = PR, P, R, = P)R,P,.

Then, premultiplying (21) by diag{PT, P2T R P2T R P2T , Pz-r s
I, I} and postmultiplying by diag{P,, P,, P,, P,, P,, I, I},
we can get the following inequality:

Q W Y
w' -1 0 |<o, (25)
Y© 0 I

where W' = [C 0 0 0 0]. Using Schur comple-
ment, from (25), it is clear that (8) holds. As a result, the
closed-loop system (6) is asymptotically stable and satisfies
lz®)ll, < ylld(®)ll,. The proof is thus completed. ]

Comparing with the traditional controller design meth-
od, the matrix P, is invertible matrix instead of positive defi-
nite matrix, which make the design more flexible. Moreover,
this method also can be extended to the systems without time
delay.
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Flexible paddle

FIGURE 1: Spacecraft with flexible appendages.
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4. Numerical Examples

In this section, we consider flexible spacecraft including
one rigid body and one flexible appendage depicted in
Figure 1. Numerical application of the proposed control
schemes to the attitude control of such system is presented
using MATLAB/SIMULINK software. In this paper, we only
consider the attitude in the pitch channel. Four bending
modes are considered for the practical spacecraft model at
w; = 3.17rad/s and w, = 7.18rad/s with damping & =
0.001 and & = 0.0015. We suppose that F = [F, F,], where
the coupling coefficients of the first two bending modes are
F, = 127814, F, = 0.91756, and ] = 35.72kgm* which is
the nominal principal moment of inertia of pitch axis. The
flexible spacecraft is supposed to move in a circular orbit with
the altitude of 500 km, then the orbit rate n = 0.0011 rad/s.
The initial pitch attitude be of the spacecraft are 6(0) =
0.08 rad and 6(0) = 0.001 rad/s. And H_, performance index
is supposed to y = 0.1, and time delay satisfies 7 = 0.3
and u = 0.1. The tuning parameter is chosen as ¢ = 1. The
response of pitch attitude 6, 6, and the control are shown in
Figures 2, 3, and 4, respectively. From these figures, we can
see that our proposed method has a good performance under
disturbance and input time delay.
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FIGURE 3: The responses of pitch attitude 0.

Control
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FIGURE 4: The responses of control u(t — (t)).

5. Conclusion

In this paper, H, control problem for flexible spacecraft
with disturbance and input time-varying delay has been
investigated. The LMI-based condition has been formulated
for the existence of the admissible controller, which ensures
that the closed-loop system is asymptotically stable with
a H,, disturbance attenuation level. Further improvement
in precision attitude control for flexible spacecrafts will be
considered in our future work.
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This paper is concerned with the problem of H, control of linear neutral systems with time-varying delay. Firstly, by applying a
novel Lyapunov-Krasovskii functional which is constructed with the idea of delay partitioning approach, appropriate free-weighting
matrices, an improved delay-dependent bounded real lemma (BRL) for neutral systems is established. By using the obtained BRL,
a delay-dependent sufficient condition for the existence of a state-feedback controller, which ensures asymptotic stability and a
prescribed H performance level of the corresponding closed-loop system, is formulated in terms of linear matrix inequalities.
Some numerical examples are given to illustrate the effectiveness of the proposed design method.

1. Introduction

A neutral time-delay system contains delays both in its states
and in its derivatives of states, which occurs in various
dynamic systems, such as economical systems, biological
systems, metallurgical processing systems, nuclear reactor,
power systems, and long-transmission lines in pneumatic and
hydraulic systems [1-10]. It has been recognized that time
delays can degrade system performance and even result in
instability [3-8]. Therefore, researchers have paid consider-
able attention to the problems of analysis and synthesis for
time-delay systems in the last decades (e.g., [1-16]).

In practical applications, however, it is desirable to design
a controller such that the closed-loop system is not only stable
but also possesses an adequate level of performance [6, 7, 10,
11]. One approach to cope with this problem is the so-called
H_, control approach. The main objective of the H, control
is to obtain a controller such that the resulted closed system
allows a maximum delay size for a fixed H,, performance
bound or achieves a minimum H_, performance bound for a
fixed delay size [10-12]. The conservatism in the H, control
is hence measured by the allowable delay size or performance

bound obtained. Recently, many results on H_, control of
neutral systems have appeared in the literature; see [4, 10-
12, 16, 17] and the references therein.

In general, the existing literature for time-delay systems
can be roughly divided into two types: delay-independent
results [8-10] and delay-dependent ones [16-27]. The former
is irrelevant to the delay size while the latter includes the
information of delay size. Obviously, it has been recognized
that delay-dependent results are generally less conservative
than delay-independent ones, particularly when the delay
size is time varying [20-24, 28, 29]. In order to further
reduce the conservatism, some improved delay-dependent
stability conditions are derived by introducing free-weighting
matrices in [19]. In fact, Wu et al. and He et al. [20, 28] have
proposed some effective methods for dealing with time-delay
systems, which employ free-weighting matrices to express
the relationships between the terms in the Leibinz-Newton
formula. The method therein reduces the conservativeness of
methods involving a fixed model transformation. Additional
studies can be found in [8, 16, 20, 25, 28, 30] and references
cited therein.



On the other hand, some other efforts on improving the
delay-dependent conditions were made through introducing
new Lyapunov-Krasovskii functional. To mention a few, new
classes of Lyapunov functional and augmented Lyapunov
functional were introduced to study the delay-dependent
stability for systems with time-varying delay in [28], which is
shown to possess less conservatism than the existing ones. In
[21], based on a novel fuzzy Lyapunov-Krasovskii functional
which is constructed using a delay partitioning method, a
delay-dependent criterion is developed for the stability anal-
ysis of fuzzy time-varying state delay systems. In [24], a less
conservative delay-dependent robust H, control is proposed
for uncertain linear systems with a state-delay based on
a new Lyapunov-Krasovskii functional. A new criterion of
asymptotic stability is derived in [26] by introducing a novel
Lyapunov functional with the idea of partitioning the lower
bound of the time-varying delay. Recently, there is enormous
growth of interest in using the delay partitioning technique to
deal with time-delay systems; see, for example [21-23, 26, 31-
33]. The basic idea of this approach is to evenly partition time
delay into several components. By constructing a Lyapunov-
Krasovskii functional (LKF) with every delay component,
one can obtain a less conservative stability condition as
discussed by F. Gouaisbaut and Peaucelle [22] and Wu et al.
[21, 29]. More results can be found in articles [17, 21-27, 29—
33] and the references therein.

In this context, motivated by Wu et al. [21] and Zhang and
Li [23], we will study the delay-dependent H, control prob-
lem of a class of neutral time-delay systems based on a delay
partitioning technique. The remainder of the paper is orga-
nized as follows. Section 2 gives problem formulation and
a necessary lemma. In Section 3, dividing the delay interval
into multiple segments, using the Lyapunov functional tech-
nology combined with matrix inequality technology, a new
delay-dependent bounded real lemma is proposed. Based on
the BRL, a condition for the existence of a state-feedback H,
controller is introduced in terms of linear matrix inequalities.
Numerical examples are given in Section 4, followed by the
conclusions, which are presented in Section 5.

Notation. Throughout this paper, “I” stands for matrix trans-
position. “I” denotes the identity matrix of appropriate
dimensions. “P > 0” means that P is positive definite. “x”
represents the elements below the main diagonal of a sym-

metric matrix.

2. Problem Formulations
Consider a class of linear time-varying discrete neutral sys-
tem:

X(t)-Cyx(t—1)= Ax(t) + Ayx (t—d (b))

+Bw(t)+B,u(t), t>0,

(1)
Z(t) = Cx (t) + Cu (t) + Dw (t),

x(t) =¢ (),

where x(t) is the state vector; the matrices A, A 4, B,C,C,, and
D are known constant matrices of appropriate dimensions,

t e[-r0],
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and the eigenvalue of the matrix C4, p(C,) satisfies p(C,) < 1.
w(t) is the disturbance input that belongs to L, [0, 00). z(t)
is the controlled output, and u(t) is the controlled input.
o(t) (t € [-r,0]) is the system’s initial function which is
continuous differentiable on [-#,0]. The scalar 7 is a posi-
tive constant time delay. Time delay d(t) is a continuously
differentiable function, satisfying the following conditions:

0<d(t)<h,
. (2)
) <up,

where h, and y are known positive real constants, and it is
assumed that » = max{h, 7}. In this paper, we are interested
in designing a memoryless state-feedback controller

u(t) = Kx(t), (3)

where K is a constant matrix, such that for a given scalar vy,
the following requirements are satisfied:

(I) the corresponding closed-loop system is asymptoti-
cally stable when w(t) = 0;
(IT) under zero initial condition (i.e., x(t) = 0 (t € [-r,

0])), the corresponding closed-loop system satisfies

Izll, < yllwl,, Vw €L, [0,00), (4)

where y > 0 is a prescribed scalar.
In obtaining the main results of this paper, the following
lemma plays an important role.

Lemma 1 (Schur complement). For the symmetrical matrix

L= [ ii fz ], the followings are equivalent:
(1) L<o,
(2) Ly <0, Ly—LiL5L;, <0, (5)
(3) Ly <0, L, -L,LLY <o.

3. Main Results

In this section, we discuss the problem of H,, performance
and state-feedback H, controller design of system (1).

3.1. Hy, Performance Analysis. In the following theorem, we
present a new version of delay-dependent bounded real lem-
ma for neutral system (1) with u(¢#) = 0; that is, we consider
the following system:

X()-Cyx(t—7)=Ax(t)+ Ayx(t —d(t)) + Bw(t),
6
z () =Cx(t)+ Dw(t). ©

Theorem 2. For given positive scalars h > 0 and y > 0, the
neutral system (6) with delay restrictions (2) is asymptotically
stable and satisfies |z|l, < vylwll, for any nonzero w(t) €
L,[0, 00) under the zero initial condition if there exist matrices
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P=P'>0Q=Q 20(=1..,4,R=R">0,2=
z' >0,

Xll X12 X13 X14 XIS X16

* o Xy Xos Xou Xos Xy
* ¥ Xan Xay Xae X

X = 33 434 S35 A36 | 5 7
* * X Xus Xue @)
* * * Xss Xse
* %

* * X

and free-weighting matrices N; (i = 1,...,6) with appropriate
dimensions, such that the following LMIs hold:

[ @) @y D3 Dy Dy5 Dy ATH 0 C"]
# 0 Dy Dy Oy Oy Oy 0 0 0
% Dy Dy Oy Dy ATH 000
* % x DOy DOp O 0 0 0
O=| * * x x Oz Oy 0 0 0
* * * * x Dy C};H 0 0
* * * % * -H 0 0
* * * * * % * —yZI DT
| = * * * * * * -1
<0,
(8)
Xin X X3 Xy Xy5 X6 Ny
o Xy Xoz Xpy X5 Xpe N,
* * Xiz Xzy X35 Xz6 Nj
=] = = a Xgs Xy Ny | 20, (9)
* * * *  Xs5 Xs6 Ns
* * * * * X66 N6
* * * * * * 7 ]
where

@, =PA+A"P+Q, + N, + N| + hX,,,
®,, = N, +hX,,, ®, = PA;— N, + N, + hX,;,
@, = NJ +hX,,, @5 = NI +hX,s,

@6 = PCy+ NI + hX,g,

D,, = - <1 - g>Q1 +Q, + hX,,,
®,5 = -N, + hXy;, @,y = hXyy,
0,5 = ths’ Oy = hX26’

T
@y = —(1-p4)Qy +Q; = N3 = Nj + hXss,
@y = -N, +hXsy, @35 = —N! + hXss

D5 = —N; + hXse

D, = —(1 - g)@ +Q, +hX,,

3
Q5 = hX45> Oy = hX46’
Oy5 = —Q, + hXss, Dy = hX 56,
Dge = R+ hXg, H=R+hZ.
(10)

Proof. Under the condition of the theorem, we first show the
asymptotic stability of system (6). To this end, we consider
system (6) with w(t) = 0, that is,

X)) -Cux(t-1)=Ax () + Ax(t—d (). (1)

Inspired by the works of [23], we divided the delay inter-
val [0, h] into [0,d(t)/2], [d(t)/2,d(t)], [d(t), (d(t) + h)/2],
and [(d(t) + h)/2,h] for system (6). Corresponding to such
a division, the following Lyapunov-Krasovskii functional is
chosen for this system:

V(t,x,) = x" (t) Px () + J x! (s) Qux (s) ds
/2

t
t-d(t)

t—d(t)/2
+ J x! (s) Q,x (s)ds
t-d(t)

t-d(t)
+ J x! (s) Qsx (s)ds
t=(d(t)+h) /2 1)

t=(d(t)+h) /2
+ J x! (s) Qux (s)ds
t

-h

+ Jt i (s) Ri (s) ds
t—T

0 t
+J J T (s) Zi (s) ds dO,
—h Jt+0

where P = PT >0,Q,=Q 20 (i=1,...,4),R=R" >0,
and Z = Z" > 0 are matrices to be determined. By using the
Leibniz-Newton formula, one has

x(t—-dt)=x(t) - J;t_d(t) X (s)ds. (13)

Since (13) can be rewritten as x(t)—x(t—d(t))— Lt_d(t) x(s)ds =
0. Due to this relation, one can introduce some appropriate
dimensional matrices N; (i = 1,...,6), such that

2[xT(t)Nl+xT<t—@)Afﬁﬂ(t—d(ﬂ)z\f3

+xT(t—@>N4+36T(1‘—11)N5
(14)
+ xT(t—T)N6]

X [x t)-x@t-d(@) - Jtd(t) X (s) ds] =0.

Moreover, it follows from (2) that for any appropriate dimen-
sional matrix X > 0,

hy” () X (8) L_d(t) WO Xn@©ds>0,  (15)
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where
T
n(t) = [xT t) x" (t— @) xT(t-d(t) x" (t— W) xT(t-h) XT(t—T)] : (16)
According to (14) and (15), and taking the time derivative of _ <1 _ ﬁ) KT (t _d@)+h > Q.x <t _d®+ h)
the Lyapunov-Krasovskii functional candidate (12) gives that 2 3 2
V (t,x,) +(1_@>xT<t_d(t)2+h>Q4

=2x" () Px (t) + x* (1) Q,x ()

(-42)e (2ol 4)
(

xx(t—@)—xT(t—h)Q[lx(t—h)

+ixT (ORx () — % (t-T)Rx (t-1)

0] d(t) d ()
- ) t- >Q2 < T) +h5cT(t)Z5c(t)—Jt T (s) Zx (s) ds
t—d(t)
d d
—(1-d®)x" (t-d®) Qux (t—d (1)) +z[xT(t>N1+xT<t‘?>N2
(1-52) (- e (- 42)
2 +xT(t—d(t))N3+xT<t—w>N4
—(1-d®)x" (t-d®) Qux(t—d (1)
+xT(t—h)N5+xT(t—T)N6]
+(1-d®)x" (t-d®) Qux (t—d (1)
(1 ) T(t d(t)+h>Q3 x[x(t)—x(t—d(t))—J-d()x(s)ds]
2 2 t—d(t
t
<t dt)+h) +h17T(t)Xr](t)—Jd()nT(t)Xr/(t)ds
2 t—=d(t
. _ . Ting B ! T
+<1_@>; t_d(t)2+h>Q4 =" (1) En (1) L_d(t)g () WE (£, ) ds
() r d(t) d(t)
xx<t_@)_xT(t—h)Q4x(t—h) T <t >Q2 < 2 )

- T
e T (O RE () - £ (- D) RE (1) —d @) " (t-d ) Qx(t-d (1))

¢ d () d(t)+h dt)+h
+h5€T(f)Z5C(t)—J;_th(s)ZX(s)ds —TxT<t— 5 >Q4x<t— > >

(17)
<2x" (1) P[Ax (t) + Agx (t - d (t)) + Cyx (t — 7)]
where
T
w2 (1) Qux (8) E0=["® o]
_ (1 - E),f( d(t) ) Qx ( @> ®,, + ATHA ©,, ®,,+ATHA,; ©,, ®5 ®,4+ATHC,
2 2 * ;) q)za Dyy Dy 26
g % % Dy +AdHAd @y Ds5 DOy + ALHC,
= % * [0 ()
(1289057 (1- 20 e (- 219) Door e
2 % * % * ¥ Dge + CEHC,;
(18)

— (1) x" (- d () Qx (t-d (1))
' and ¥ is denoted in (9). The last three items of (17) are not
+ (1 -d (t)) x t-d@)Qsx(t—d(t)) more than zero since Q; > 0(i = 2,..., 4). Therefore, if
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E < 0and ¥ > 0, there exists a positive scalar € such
that V (t,x,) < —e|lx(@®)|I*, which guarantees system (6) is
asymptotically stable. By Lemma 1, we can conclude that if
the matrix inequality (8) is feasible then the inequality 2 < 0

Considering zero initial condition, it is easy to see that
for any nonzero w € L,[0,00) and t > 0, the following
expression holds.

t
is feasible. This implies that system (6) is asymptotically stable _ J T (0)z(0) — v*w! (0w (0) +V (@) do -V (¢
if LMIs (8) and (9) are feasible. Ty 0 (Z 02 ) =yw 6)w®) ( )) ®
Next, we shall establish the H, performance of system ¢
(6) under zero initial condition. To this end, we introduce < J ( Z50)z (6) - ysz Ow®)+V (6)) dae
0
t
_ T 2T t
L= T @z0-yu Ouo)a ) - [F@zr0m
where t > 0. ¢ 0
By combining (17) with those results analyzed above, now - J J £7(6,5)YE (6, s)ds do6,
it is interesting to note that 0 J6-d(0) 21
t
V(t,x,)<n" (t)8n(t) - J &7 (t,s)YE(t,s)ds. (20)  where
t—d(t)
7@ =[n"® v
@, + ATHA+C'C ®,, ®,+A"HA, ©,, ® O,+A"HC, C'D ]
* @), @), D,y Dys Dy 0
* x Oy + ATHA, @, @, Oy + ALHC, 0 (22)
g = # * * D, Dy D, 0 <0.
* * * x D (O 0
* * * * * Qg+ CgHCd 0
I * * * * * * D'D - yzl ]

By carrying out some algebraic manipulations, the afore-
mentioned matrix inequality (22) can be rewritten as follows:

Dy By Py By D5 By ATH 0
* 0 Dy D3 Dy D5 Dy 0 0
# % Dy Oy Oy5 Dy AZH 0
*oox ok Dy Oy Dy 0 0
* % % ok Oy O 0 0
% % ok ox O CZ;H 0
* % % % % x —-H 0
| * * * * * * * —YZI_
(23)
T
0
0
+ 8 x[C00000O0O0 D]<O.
0
0
pT

By Schur complement (Lemma 1) and some matrices
primary manipulations, it is easy to see that the above-
mentioned matrix inequality (23) is equivalent to (8).

Combining (8) and (9), we have ﬁT(t)E'ﬁ(t) < 0 for any #(t).
Therefore, the following expression holds for any ¢ > 0:

t
L= @0 - v @uwe)d <o @
0
By letting t — 00, we lead to
JOO 2T (0)2(0)d6 < 4? ro W' @)w@)do.  (25)
0 0

And hence, (4) is satisfied for any nonzero w(t) € L,[0, 00).
The proof is thus completed. O

Remark 3. Theorem 2 presents an improved bounded real
lemma for linear neutral system with time-varying delay by
defining a novel Lyapunov-Krasovskii functional. The merit
of the proposed BRL lies in its reduced conservatism, which
is based on a time-delay fractioning approach.

Remark 4. About the delay partitioning technique, the clas-
sical approach is to represent the time delay as two parts:
constant part and time-varying part, and then a Lyapunov-
Krasovskii functional is introduced by applying the idea of
delay partitioning to the constant part. However, in this
brief, we partition the whole time-varying delay interval
into multiparts and a novel Lyapunov-Krasovskii functional
(LKF) is constructed with every delay component. Then, we



obtain a time-varying LKF since it is dependent on the time-
varying delay, which constitutes the major difference from
most existing results in the literature.

3.2. H,, Control of Neutral Time-Delay Systems. Now, we
are in a position to state the H., control result based on the
BRL derived in the previous section. A sufficient condition
under which there exists a memoryless state-feedback H,
controller for the neutral system (1) is given in Theorem 5.

Theorem 5. For given positive scalars y and A, there exists
a state-feedback controller in the form of (3) such that the
resulting closed-loop system satisfies the requirements (I) and
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(1) if there exist matrices P>o, Q >0G(=1,...,4),R>0,
7 >0,

1
1

Xy 2(12 Z(B )314 }:(15 ):(16
* X5 :)523 )’524 ,)525 2{26
X: * * X33 )’534 )’535 1(36 20, (26)
ook Xy Xys Xy
% * * * Xs5 Xse
| = * * * * X66_

free-weighting matrices N; (i = 1,...,6) of appropriate
dimensions, and a scalar y > 0, such that the following matrix
inequalities hold:

(®), ?12 ?13 ?14 ?15 ?16 APB" +2Y'B; 0 PCT+Y'C]
* Dy Doz Dy Dys D 0 0 0
*ox Oy Dy Dyy Dy /\PAE 0 0
* % ox Dy ?45 ?46 0 0 0
R G 0 0 0 <0, (27)
* * * * * 566 /\PC£ 0 0
* * * * * * -\P 0 0
* * * * * * —yZI DT
| * * * * * * -1 ]
[ X1, XIZ Xl.’; 214 215 Z(m I§1 ]
* Xy 2{23 524 2{25 2{26 Ijz
_ *ox o Xy Xy X5 Xy N,
Y= =« =x= X, 545 §46 N, |z 0, (28)
ok oxx Xys Xgg N
* * * * * AX66 Nﬁ
L % * * * * * Z i
where By =~ (1-u)Qy +Qs - Ny = Ny +hXs,
®, =B,Y +Y'Bl +PB" + BP+Q, + N, +f\7T+h7(11, ©34 = =Ny +hXsy, 35 = =N;5 + hXss,
— —T - D35 = ~Ng + hXs5
D, =N, +hX,,,
_ o ®44=<§—1>Q3+Q4+hX44,
D3 =AP-N; + N, +hX;,
_ L _ L 545 = thts’ 646 = hX46>
@y, = Ny +hXy, @5 = N5 +hX,5 — — — — —
Q55 = —Qy + hXs, Q56 = hXs6
—_ —_ ~T —_ . _ .
Dys = CqP + Ng + hX,, Dy = —R + hXg.
(29)

¢
2

®,; = -N, + hX,;,

Dy = hXyy, @, = hX,s, Dy = hX 5,

In this case, an H state-feedback controller can be chosen as
u(t)=YP 'x(0). (30)

Proof. Assume that u(t) = Kx(t); B,u(t) and C,u(t) in (1) are
replaced by B, Kx(t) and C, Kx(t), respectively. Define A; =
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A + B,K and C;, = C + C K. Taking this into account, the =~ where
condition in Theorem 2 is replaced by
(@}, Dy O3 @y B3 Dy ALH 0 Gy , T T
* @y Dy Oy Dy Dy 0 0 0 @), =PA+AP+Q + N+ Ny +hXy.  (32)
% % Dy Oy Dy Oy ATH 0 0
ok ox Oy Op OfF 0 0 0
* ok % x Dy O 0 0 0 (<o,
T
oo ox o oxx Og CH 00 Pre- and postmultiplying (31) by diag {P~/,P"",PT,
* * * * * * -H 02 OT P—T)P—T, P—T’P—T’I)I} and diag {P"I,P"l, plplpl
xR m * ~yID P, P, I, 1}, respectively, and introducing an additional
L * * * * * * * * -1 constraint H = AP, then one can obtain an equivalent
(1) expression of (31) as follows:
[ = = = = = AP'B" pTct ]
D) Dy, Dy Dy Dyy Dy Tprpr 0 T T ~T
YV i (O : +P'K'C,
k0 Dy Doz Dyy Dys Py 0 0 0
*ox Dy Dy Bys Oy AP Ay 0 0
£k x Dy Dy Dy 0 0 0 <0, (33)
* ok % ok Dy Oy 0 0 0
5 ~T T
* % %k % Qg APTCy 0 0
* * * * * * -ApT 0 0
% * % % * % * —yZI D
| o« ok ok % ox % * * -1 i
where Dy = —Q, + hXss, Dy = hX s,
@, = B,KP' + P TKTB + pTBT 4 Bp”! Dgs = ~R+ X5
- — = _pTAp-l (:_
+Q1+N1+NT+hX11, Qi_P QIP (1—1,...,4),
N. = -T . -1 | =
B, =N + %, N, =P NP (i=1,...,6),
_ L = T = R=PTRP,
D, = AP =N, + N, +hX 3
= Ty p-l [ :
s X, =P X, P (i=1,...,6, j=1,...,6),
p— — —_ T >
@y :N4T+hX14’ @5 = Nj +hX,s, ’ ’ _
_ Lo Z=pr"zp™,
(DIG = CdP + N6 + hX16, (34)

B = (1-4)Q +Q + hXon
623 = _Nz + thy 624 = hX24>
625 = hizs’ 626 = th&

— —  — — T —
@y =~ (1-p4)Qy +Q; = N3 = N3 + hXss,
@,, = -N, + hX,,, @;5 = —N5 + hXss,

Dy = —Ng + hX s,

Bu=-(1-4)3,+Q + W%,

645 = hxts’ 646 = hX46>

Introducing change of those above-mentioned variables
such that

P=prP7T, Y=KP, Q=Q (i=1...,4),
N;=N; (i=1,...,6),
o (35)
i=X; (=1...,6 j=1...,6),
R=R, Z=2Z,
thus we can obtain (27).
The proof is thus completed. O

Remark 6. It should be pointed out that Theorem 5 gives
a sufficient condition for the existence of a sate feedback



compensation controller with the H,, performance bound y
in the form of (3) for system (1), which guarantees the closed-
loop system to be asymptotically stable.

Remark 7. Since conditions (27) and (28) in Theorem 5 are in
the LMI forms, for a given scalar y > 0, the solutions can be
easily obtained using LMI Toolbox. The problem is then how
to find the optimal values of y. A feasible optimizing approach
is given in Corollary 8 as follows, which can be completed
using the Matlab command mincx.

Corollary 8. A suboptimal H,, controller in the form of (3)
for the neutral time-delay system (1) can be found by solving
the following optimization problem:

min y

(36)
st (27),(28).

4. Numerical Examples and Discussions

This section presents some examples to illustrate the effective-
ness of the methods described above.

Example 9. Consider the neutral system
() -Cyx(t—7)=Ax(t)+ Ayx (t —d(t)) + Bw(t),
z(t) = Cx (t) + Dw (1)

(37)
with
-17 0 0.5
A:[o —0.9]’ 32[1]’
-1 0 _fo1 o (38)
Ad_[—l —1]’ Cd‘[o 0.1]’
c=1[1 0], D=0.1.

By Theorem 2, the H_, index y is listed in Table1 for
various values of y and h. It is clear that our results presented
in this paper are feasible.

Example 10. Consider the neutral system
Xx(t)-Cyx(t—71)=Ax(t) + Agx (t —d(t))
+ Bw (t) + Bu(t), (39)

z(t)=Cx () +C,u(t) + Dw(t),

with
-1 -0.2 10
A:[o —1]’ Ad:[o 1.2]’
_fo2 o0 B ! (40)
Y O B R i
c=[005], C,=05 D=02
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TaBLE 1: H_ index y for various values of y and h.

h 0 0.5 1 1.97/1.57/1.31
u=0 0.2859 0.3205 0.4678 0.6693
u=0.5 0.2859 0.3205 0.5158 0.7722
u=09 0.2859 0.3205 0.6010 0.9340

Foru=05h=038,x(t) =[1 - 1]7, a minimum ofy =
0.8 with a corresponding gain K = [0.9646 -12.1649] was
obtained with Theorem 5, which implies that the proposed
method is effective and feasible.

5. Conclusions

In this contribution, the H,, performance for linear neu-
tral system with time-varying delay is discussed and a
new bounded real lemma is presented by introducing a
novel Lyapunov-Krasovskii functional. Based on the BRL, an
approach to design memoryless state-feedback H controller
using LMI technique for linear neutral system with time-
varying delay is proposed, which can be solved readily by
using existing LMI optimization techniques. The numerical
example simulation results demonstrate that the method is
feasible and effective. Therefore, how to further reduce the
conservatism constitutes is an important problem for future
investigation.
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A simplified descriptor system approach is proposed for discrete-time systems with delays in terms of linear matrix inequalities. In
comparison with the results obtained by combining the descriptor system approach with recently developed bounding technique,
our approach can remove the redundant matrix variables while not reducing the conservatism. It is shown that the bounding
technique is unnecessary in the derivation of our results. Via the proposed method, delay-dependent results on quadratic cost and

H_, performance analysis are also presented.

1. Introduction

In the past decades, considerable attention has been paid
to the problems of stability analysis and control synthe-
sis of time-delay systems. Many methodologies have been
proposed, and a large number of results have been estab-
lished (see, e.g., [1, 2] and the references therein). All these
results can be generally divided into two categories: delay-
independent stability conditions [3, 4] and delay-dependent
stability conditions [5-11]. The delay-independent stability
condition does not take the delay size into consideration and
thus is often conservative especially for systems with small
delays, while the delay-dependent stability condition makes
fully use of the delay information and thus is less conservative
than the delay-independent one. Very recently, in order to
provide less conservative delay-dependent stability criteria,
a descriptor system approach was proposed in [12, 13],
while a new bounding technique has been presented in [14]
(also called Moon’s inequality). By combining the descriptor
system approach with the bounding technique, novel delay-
dependent sufficient conditions for the existence of a mem-
oryless feedback guaranteed cost controller are derived for a
class of discrete-time systems with delays in [6, 7].

Although the descriptor system approach proposed in [12,
13] is powerful to deal with the stability analysis of time-delay

systems, there are too many matrix variables introduced. In
[15], a simplified but equivalent descriptor system approach
to delay-dependent stability analysis was established for the
continuous-time systems with delays. It is shown in [15] that
the bounding technique in [14] is not necessary when deriv-
ing the delay-dependent stability results. It should be pointed
out that the result in [15] is only applicable to continuous-
time systems with delays. In this paper, we focus our attention
upon deriving a simplified descriptor system approach to
delay-dependent stability analysis in the context of discrete-
time systems with delays. It is shown that the results derived
by our approach are also equivalent to those obtained in [6, 7]
but with fewer variables to be determined. It is also proved
that, for discrete-time systems, the bounding technique in
[14] will introduce some redundant variables and thus is
unnecessary. Via the proposed method, delay-dependent
results on quadratic cost and H,, performance analysis are
also presented. It is worth mentioning that through the
approach proposed in this paper, the delay-dependent guar-
anteed cost control conditions in [6, 7] obtained by the
descriptor system approach and the bounding technique can
also be simplified.

Notations. Throughout this paper, for real symmetric matri-
ces X and Y, the notation X > Y (resp., X > Y) means



that the matrix X — Y is positive semidefinite (resp., positive
definite). The superscript “T” represents the transpose. I is an
identity matrix with appropriate dimension. diag () denotes
a diagonal matrix. [, [0,00) refers to the space of square
summable infinite vector sequences. In symmetric block mat-
rices, we use an asterisk “s” to represent a term that is induced
by symmetry. Matrices, if not explicitly stated, are assumed to
have compatible dimensions for algebraic operations.

2. Main Results

In order to introduce the simplified descriptor system
approach, we consider the following discrete time-delay sys-
tem

2
(Z) tx(k+1) =Y Aix (k- d; (K)),
i=0 1)

x(k)=¢ k), Vke[-ho],

where x(k) € R" is the state, dy(k) = 0, ¢(k) is the initial
condition, the scalar & > 0 is an upper bound on the time
delays d;(k),i = 1,2, and A;,i = 0,1,2, are known real
constant matrices.

Throughout this paper, we make the following assump-
tion.

Assumption 1. d,(k) are unknown but satisfy for all k € Z*

0<d,(k)<d, i=1,2. )

Now, we are in a position to present the main result of this
paper.

Theorem 2. Under Assumption 1, the time-delay system (X,)
is asymptotically stable for all d;(k), i = 1,2, satisfying (2) if
there exist matrices P > 0, P, R;, S;, and L, i = 1,2, such that
the following LMI holds:

_ 0 0 ;
QG [Al]—Lf G" [Az]—L§ -d, LT -d,L}
* -R, 0 0 0
<0,
-R, 0 0
* -d,$, 0
L * *  —d,S, |
(3)
where
[P o
- Pl P2 ’
T 2
P R 0 I L
S PR L PR O I
(4)
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Proof. For all d;(k), i = 1,2, satistying (2), it can be verified
that (3) implies that

O (k)
QG [fl]—ﬂ G" [122] LT d, (W) LT d, (k) LT
* -R, 0 0 0
e R, 0 0
* -d, (k) S, 0
* * —d, (k) S,
<0.
(5)
Let
y (k) =x(k+1)-x (k). (6)
It is easy to see that
k-1
x(k-d,()=x()- Y y@. )
I=k—d; (k)

Then, the system (2,) can be transformed into an equivalent
descriptor form

x(k+1) = x (k) + y (k).

2 2 k-1
0= —y(k)+<ZAi—I>x(k)—ZAi< D y(l)).
i=0

i=1 I=k—d; (k)
(8)
Now, choose a Lyapunov functional candidate as
Vi(k) = Vy (k) + V, (k) + V3 (k) )
where
V, (k) = x" (k) Px (k),
2 (SR
Vi)=Y 1 Y x ORx(D,
i=1 | 1=k=d,0 (10)

k-1

2 0
ik =1 >

{ fﬂmww}.
i=1 | 6=—d,(k)+1 I=k—1+0
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Then,
AV (k)
=V (k+1) -V, (k)

= 2x" (k) Py (k) + y" (k) Py (k)

_ 2% () GT [y (()k)] + 37 (k) Py ()

=2x" (k)G'
y (k)
% 2 2 k-1
—y&H(ZArJ>x&%§}h< Y y@)
i=0 i=1 I=k—d; (k)
+y" (k) Py (k)
0 1
=% (G |5, I]z(k)
;1

+ 57 (k) [8 g]x(k)

2 0 k-1
—2x" (k) Y G [A ]
i=1 i k=d, (k)

=2%! (k)G*

+ET(k)[0 0

0 P]E(k)

2 k-1
250y (Lf -G" [/‘;D S 0
i=1 !

I=k—d; (k)
T 2 T k-1
(YL Y vy
=1 I=k—d,(k)
0 I 00
=2x%" (k)G" iA'-I L |FR+E (k) [0 P]x(k)
i=0

2

+2x" (k) Zl (L,T -G" [Xi] > [x (k) - x (k - d; (k)]

2 k-1
2 (YL, Yy

i=1  I=k-d;(k)

S (k)<GT [AOO_I _II] ‘ ‘_ZI[LO"]T>7C(1<)

1

+ % (k) [8 g]z(k)

3
2
+2x" (k) ) <GT [2] - Lf) x (k- d; (k)
i=1 !
2 k-1
—2x (kYL Y v,
=1 I=k—d,(k)
(11)

where (k) = [x"(k) " (k)"
Furthermore, from (11), we obtain

AV, (k)

1
"~ d, (k) d, (k)

k-1 k-1
x oy D [zzT (k)

ay=k—d, (k) oy=k-d, (k)
T 0 I
. (G [AO -1 _I:|
2 T [0 O
L, —
! 1
0 ] + [0 EP )x (k)

)
+ 257 (k) i (GT [Xi] - L’f)

i=1
x x (k - d; (k))

~2d, ()" (k) LYy (o))

~2d, () %" (k) LYy (&) |.
(12)

After some manipulations, we get

AV, (k) + AV (k)

)

i=1

< !xT(k)RMWk)+¢#yT(k)&Y(k)
= x" (k- d; (k) Rix (k - d; (k)

k-1
—Zmew4

I=k—d,(k)

1
~d, (k) d, (k)



k-1 k-1 -
x Yy Y 4%k
oy=k—d, (k) &, =k—d, (k)

R.

1

x |! ) x (k)

0 Yds,
i=1

T~

Il
—

—d, (k) )’T (a2) S,y ()
—d, (k) )’T () S1y ()

2
- Y x" (k—d; (k)

i=1

XR;x (k — d; (k))

(13)
Combining (12) with (13) yields

AV (k)

«— 1
d, (k) d, (k)

k-1 k-1

x Z Z 11T(k,ocl,ocz)®(k);7(k,oc1,oc2),

ay=k—d, (k) a;=k-d, (k)

(14)
where O(k) is given in (5) and

n(k oy, o)

=[5 ()« (k=dy (0) x" (k=dy (K) ¥ ) »" (“2)(];)

Therefore, the time-delay system (X ) is asymptotically stable
for all d;(k), i = 1, 2, satisfying (2) by the Lyapunov stability
theory. This completes the proof. O

Remark 3. Itis noted that only two time delays are considered
for the sake of simplicity. However, the results in Theorem 2
can be extended to the case of multiple delays. The simplified
approach in Theorem 2 can also be used to tackle with the
discrete time-delay systems with uncertainties, such as norm-
bounded parameter uncertainties and linear fractional uncer-
tainties.

Remark 4. Note that the delays considered here satisfy (2).
From the proof of Theorem 2, the delay-dependent results in
this paper can be extended to the case of interval delays (see
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TABLE 1: the maximum delay bound of d,.

References (18] [17] [6] Theorem 2
d, — 12 16 18

[16] for more details), where the delays vary between a lower
bound (may be not zero) and an upper bound.

By the method proposed in Theorem 2, the quadratic
cost analysis result derived by using the descriptor system
approach, together with the inequality in [14] as shown in
[6, 7], can also be simplified. To make it clear, introduce the
following quadratic cost function

x" (k) Qx (k). (16)

18

J=

>~
Il

0

Then, by Theorem 2, we have the following result.

Theorem 5. There exist matricesP > 0, P, R;, S, and L, i =
1,2, such that the following LMI holds:

—Ql G" [fl] -LT G" [fz] -1 -4,V -d,L}
x R, 0 0 0
* * -R, 0 0 <0,
* * * -d,S; 0
| * * * * -d,S, |
17)

where O, = Q + diag (Q,0), with G and Q being defined in
(4), then the system (X,) is asymptotically stable, and the cost
function in (16) satisfies

J<J
= x" (0) Px (0)
-1 0 -1
Y4 Y A ORxD+ Y Y Y OSyD ¢
i=1 | I=—d, O=—d,+11=—1+0

(18)
where y(I) = x(1 + 1) — x(I).

In the next, via the method proposed in Theorem 2, we
will present the H, performance analysis result.
Consider the following time-delay system:

2
(%) x (e + 1) = Y Ax (k- d; (k) + Bw (k),
i=0 (19)

z (k) = Cx (k) + Dw (k) ,

where z(k) € R’ is the output and w(k) € R? is the distur-
bance signal which is assumed to be in [, [0, ©0).

Then, the following delay-dependent result on H, per-
formance analysis can be obtained by Theorem 2.
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Theorem 6. Given a scalar y > 0. Then, under Assumption 1,
the time-delay system (%;):

(i) is asymptotically stable with w(k) = 0,
(ii) satisfies

Izl < yllwl, (20)

where Q, = Q + diag (CTC, 0), with G and Q being defined in
(4).

3. A Numerical Example

In this section, we present a numerical example to the effec-
tiveness of the proposed algorithm. In order to show the com-
parison,we choose A, = 0and d, = 0.

Example 7. Consider the system (X,) with

08 0 -0.1 0
Ao = [ 0 0.97]’ A= [—0.1 —0.1]' (22)
Based on Theorem 2, we seek the maximum value of d,.
Compared with three methods, which are in [6, 17, 18], res-
pectively; we can illustrate the advantage of the proposed
algorithm in this paper. Table 1 presents the result of com-
parison.

4. Conclusions

In this paper, we have proposed a simplified delay-dependent
stability condition for discrete-time systems with delays. The
given condition has fewer variables compared with those
established using the descriptor system approach with Moon’s
bounding technique. It has been shown that Moon’s bounding
technique is unnecessary when deriving the delay-dependent
stability conditions. By the proposed method in this paper,
the delay-dependent results on quadratic cost and H,, per-
formance analysis have also been provided.
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| 0 T 1|0 T
o, ¢ |4 |- @[} ]-n
* -R, 0
* * —R2
* * *
* * k
* * k
| = * *

under zero-initial condition for all nonzero w € 1,[0,00) if
there exist matrices P > 0, P, R; >0, S; >0, L;, i = 1,2, such
that the following LMI holds:

T r r[0] [CT]]
iz '[9 [€]
0 0 0 0
0 0 0 0
-dSs, 0 0 o | <% (21)
¥ —d,S, 0 0
* * —yI DT
% % * —yI
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This paper considers the problem of delay-dependent stability and [, -gain analysis for positive 2D systems with state delays described
by the Roesser model. Firstly, the copositive-type Lyapunov function method is used to establish the sufficient conditions for the
addressed positive 2D system to be asymptotically stable. Then, I, -gain performance for the system is also analyzed. All the obtained
results are formulated in the form of linear matrix inequalities (LMIs) which are computationally tractable. Finally, an illustrative
example is given to verify the effectiveness of the proposed results.

1. Introduction

2D systems exist in many practical applications, such as
circuits analysis, digital image processing, signal filtering,
and thermal power engineering [1-4]. Thus the analysis
and synthesis of 2D systems are interesting and challenging
problems, and they have received considerable attention; for
example, 2D state-space realization theory was researched in
[5], the stability and 2D optimal control theory was studied
in [6, 7], and H,, control and filtering problem for 2D
systems were addressed in [8-11]. In addition, linear repetitive
processes, a distinct class of 2D systems, have also been
investigated. For example, the quasi-sliding mode control
problem for linear repetitive processes with unknown input
disturbance was solved in [12].

The most popular models of two-dimensional (2D) linear
systems were introduced by Roesser [13], Fornasini and
Marchesini [5, 14], and Kurek [15]. These models have been
extended to positive systems in [16-19]. A positive system
means that its state and output are nonnegative whenever the
initial condition and input are nonnegative [19-21]. Positive
2D systems are needed in many cases such as the wave
equation in fluid dynamics and the heat equation which
describes the temperature (using thermodynamic temper-
ature scale) in a given region over time and the Poissons

equation. These facts stimulate the research on 2D positive
discrete systems. Reference [22] investigated the choice of the
forms of Lyapunov functions for positive 2D Roesser model.
The problem of stability analysis for 2D positive systems
has been investigated in [17, 23-25]. It should be noted that
although positive 2D systems have been discussed in control
engineering and mathematics literature recently, there are
still many questions which deserve further investigation.

On the other hand, the reaction of real-world systems to
exogenous signals is never instantaneous and, always infected
by certain time delays. For general systems, even nominal
stable systems when were affected by delays may inherit very
complex behaviors such as oscillations, instability, and bad
performance [26], and delayed systems have attracted many
researchers’ attention [27-32]. The reachability, minimum
energy control, and realization problem for positive 2D
discrete-time systems with delays has been analyzed in [18,
33]. And the stability analysis for 2D positive delayed systems
has been investigated in [34-36]. In addition, perturbations
and uncertainties widely exist in the practical systems. In
some cases, the perturbations and unmodeled errors can
be merged into disturbances, which can be supposed to
be bounded in the appropriate norms. It is important and
necessary to establish a criterion evaluating the disturbance
attenuation performance for the positive 2D discrete-time



systems. However, to the best of our knowledge, there has
been no literature considering the disturbance attenuation
performance for positive 2D systems, which motivates the
present study.

In this paper, we will study the problem of delay-
dependent stability and /; -gain analysis for positive 2D linear
systems with delays. The main theoretical contributions of
this paper are as follows (1) We use [;-gain to evaluate the
disturbance attenuation performance of positive 2D linear
systems. This important performance is firstly considered
for positive 2D systems, and a delay-dependent stability
criterion of these systems with state delays is developed. (2)
Copositive-type Lyapunov function method is firstly used to
analyze delay-dependent stability and /,-gain performance
for positive 2D linear systems. (3) It is significant to char-
acterize conditions under which the positive 2D delayed
system is asymptotically stable. All the developed results are
expressed in terms of feasibility testing of LMIs which is
computationally tractable.

The paper is organized as follows. In Section 2, problem
statement and some definitions concerning the positive 2D
linear systems with delays are given. In Section 3, some
theorems concerning the delay-dependent stability and ;-
gain analysis of positive 2D linear systems are presented.
In Section 4, a numerical example is given to illustrate the
effectiveness of the proposed results. Finally, concluding
remarks are provided in Section 5.

Notations. In this paper, the superscript “T” denotes the
transpose. The notation X > Y (X > Y) means that matrix
X-Y is positive definite (positive semidefinite, resp.). A >
0 (20) means that all entries of matrix A are nonnegative
(nonpositive). A > 0 (< 0) means that all entries of matrix
A are positive (negative). R™" denotes the set of 1 x m real
matrices. The set of real n x m matrices with nonnegative
entries will be denoted by R7™, R denotes the set of
vectors with nonnegative entries, and the set of nonnegative
integers will be denoted by Z,. The n x n identity matrix
will be denoted by I,,. The I; norm of a 2D signal w(i, j) =

[w, G, /), w, Gy ), ..., w,, (0, /)] is given by

|w G j)]l, = iwk (i, j).- 6)

And we say w(i, j) € I, if w(i, j)[l; < oo.

2. Problem Formulation and Preliminaries

Consider the positive 2D Roesser model with state delays
[25]:

[x*‘ (i+ Lj)] A [xh (i,j)] VA, [x“ (i = d, (i>,j)]

x* (i j+1) x* (i, j) x* (i j=d, (7))
+ Bw (i, j),
(1a)
z (i, j) = Hx (i, j) + Lw (i, j) (1b)
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where i and j are integers in Z,, x"(i, j) is the horizontal state
in R}, x"(i, j) is the vertical state in R}?, x(i, j) is the whole
state in R, w(i, j) € R}" is the I; norm bounded disturbance
input, z(i, j) € R}" is the controlled output, and A, A, B, H,
L > 0 are system matrices with compatible dimensions. The
matrices are

A, A A A
A= |21 12] , A, = [ dil dlz] , B
[AZI Ay 47 Ad Aan

Il
oy &
=

d,(i) and d,(j) are delays along horizontal and vertical
directions, respectively. We assume that d, (i) and d,, () satisfy

dy, < d, (i) < dyy, dy <d,(j) <dyp (3)

whered,,;,d;,;; and d,;, d,;; denote the lower and upper delay
bounds along horizontal and vertical directions, respectively.
The boundary conditions are defined by

(i j)=hy YOS j<z), —dy i<,
x"(i,j)=0, Vj>z, -dy <i<0,

x"(i,j)=vj VO<i<zy -dy<j<O, (4)
x"(i,j)=0, Vi>z, -d,y<j<0,

hgy = Vo

where z; < coand z, < co are positive integers, h;; € R} and

v € R'? are given vectors.

Definition 1. The 2D positive system (la) and (1b) with

w(i, j) = 0is said to be asymptotically stable iflim; _, ., X; =0
for all bounded boundary conditions (4), where

Xy =sup{|x (i )| :i+j=0Lij>1}. (5)
Definition 2. For y > 0, the system (1a) and (1b) is said to be

asymptotically stable with the [, -gain index y, if the following
conditions hold.

(1) The system (la) and (1b) with w(i,j) = 0 is
asymptotically stable.
(2) Under zero boundary conditions, that is, hij =0, v =
0 in (4), it holds that
S Yzt pll <y St e vorw(ij) el
i=0 j=0 i=0 j=0
(6)

Remark 3. From (6), we see that y can characterize the
disturbance attenuation performance of the system (la)
and (1b). The smaller the y is, the better the disturbance
attenuation performance is.
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3. Main Results

3.1. Stability Analysis. In this subsection, we focus on the
problem of delay-dependent asymptotically stability analysis
for the positive 2D discrete linear systems with state delays.

Theorem 4. For given positive constants dy,;, dypy, dyp, dyps
the positive 2D system (la) and (1b) with w(i, j) = 0 is
asymptotically stable if there exist vectors p, q, G, G,, { € RY,
such that

® = diag {®,,D,,..., D, D}, D},..., D, 0}, @Y., D)

" n "
o, 0),..., 0"} <0,

7)
where
(al —Eo) p+(af +(dpy —dip) Ex)q
T
+Ei G + (diH (“k - Ek) B thEk) 62 1<k<ny,
+dleEkq1,
q)k: <
(ag - Ek) p+ (a,f + (duH - de) Ek) q
2 (T
+Ekc+(de (“k Ek) deEk) 62 n+1<k<n,
+d12;HEkC1’
4 T T T
| GaP T (a3~ Be)a+ dinager 1<k <m,
O, =<
k
agp+(an - E)q+diyans, m+1<ks<n,
'_EkC +dpuEi (6 -61), 1<ks<mn,
O =
{_Ek(Jr doEr (6, -61), m+1<k<n,
-dyEG, 1<k<n,
q>III=
T l-dpEg, m+l<ks<n,
(8)
k-1 n—k
Wlth k € n = {1,2,...,1’1}, Ek = [0""’0’ 1’0’“"0]’ and

ai(ay.) represents the kth column vector of matrix A(A ).

Proof. Choose the following copositive Lyapunov-Krasovskii
functional candidate:

V@i, i) =V"G i) +V°(,j), )

where
h > h
V(i j) = YV (),
k=1
Vi (i, ) = %" (i, ) P,
i)=Y e
r=i—dy (i)
h S h
V3 (I’J) = Z X (7’,])( >
r=i~dpy
h R = h
Vi)=Y YxT(rnid,
s=—dj,+1r=its
h < O oar h
Vi) =duy Y. Y 7" (rj)d"
s=—djpp r=its
5
V(i) = YV (i),
k=1
vy () = % (i, j) p*s (10)
j
v, (i, j) = Z <" (i, 5) ¢,
s:j—du(j)
j-1
Vi)=Y TG0,
t=j-d,q
—-d,, -1
Vi)=Y Y xTGng,

s==d,y+1t=j+s

-1 j—l

Vi) =du ) Y 0" 1),

s=—dvy t=j+s
hy. . . ~1T
' (nj) = [T (rj) " (rj)]
v, oT ;- oT . T
' G,t) = [xT G,t) 8T )]
8" (r.j) =" (r+ 1,j) =" (r. ),
8 (i,t) = x" (i, t + 1) — x" (i, 1),
with p", ¢", {", ¢!, and ¢ € R, p*, ¢*, ¥, ¢V, and ¢¥ € R,
T n U v v n,
=" f eRMand ¢’ = [V 4T e R
Along the trajectory of the system (1a) and (1b), we have

AV (G =Vi+1,7) -V 6 )+V (L j+1) -V (i)
5 " 5
= Y AVY (i, ) + Y AV (i),
k=1 k=1

(11)
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where
V) = ¥ 64 1,) 8" ) 4
o ~dwy Y Y " (n))s
noo. h . s=—dj r=its
AV )= Y X (i) h
r=i+1-d),(i+1) -1
1- =dyy Y (") =" (i +55)d")
hT N h s=—d,
- ) ¥"(rj)a "
rei—d, (i) -
_ 2 W WT [ N h
=X (i +1,))q" - 27 (i~ d (), ) 4 =it G~ 2 1)
—t=lnhy
vy ) o
reitl=d i) = diy [¥7 (1) T+ 1) - G|,
; 2
_ Z th (T, ]) qh 3
rit1—dy (i) : KT (0 o KT (s WT (. .
. o —dyy | ), ¥ () X (6) = %™ (i i, )
<XM(i+1,7)q" - 5" (i-dy (). ))q" T
i ) qh
+ Y (i) x ; ,
r=i+l-d,y G
SOy AT AVE (i) = 2T i+ 1) 57 T (i )
r=i+l-dy I
v . vl ;. v
=" (i+1,))q" - (1= (), ) g" AVi@i) = ) xTeq
s=j+1-d,(j+1)
. rzzid“ BT (N 4
X" (r,j)q j
r=i+l-dyy - Z xUT (l’ S) qu
: i s=j~d,(j)
AV3h (1;_])= Z th(r>j)Ch— th(r’j)ch uT /. . v T (. . . v
r=i+l-dy,y r=i—djy =X (1)] + 1)@ —-X (1’] - dv (]))q
:th (i’j)ch_th (i_th’j)ch’ ZJ: UT(. ) v
+ x" (i,8)q
—d, i . .
W L ) s:]+l—dv(]+1)
AV ()= Y Y AT
s=—dy+1 r=itl+s j
—dy; i-1 - Z va (i’ S) qv
-2 XA A
s==dp,+1 r=its
) <x"(i, j+1)q"-x"" (i, j- d, (j)) 4"
—Ynr
= Y [N+ )] j
s=dpat1 + Z %7 (i,s) q"
_ (th _ dhL) th (l, ]) qh s=j+l-d,y
& Nk : T i o) b
- 2 A4 - 2 A9
rei—dy 1 s=j+l=dyy
h/o .
AVZ' (i, j) =x" (i, j+1)q" - x" (i, j - d, () 4"
= d i zl: hT N K i uT /. v
= dyy ' (rj)s + ) xang,

s=—dyy r=itlts t=j+1-d



Mathematical Problems in Engineering

j
Z T (,5) ¢

s=j+1-d,y

AVy (i, j) =

j-1
- Y TGa
s=j de

= x"" (i, )
_de

Z ix(zt

s=—d,y+1t=j+1+s

AV (i j) =

_duL — T
Z Z X" G,0)q"
s==d,y+1t=j+s
—dy;,

= > [¥Gd-

s==d,y+1

= (de - de) th (i> ]) qv
j_de
- Z xUT (l) t) qva
t=j—d,y+1
AV5 (i, j)
=d,y Z Z 7’ TG,6)¢
s=—dvy t=j+1+s
-1 —

~du ), Zn”T(z ¢’

s——de t=j+s

" (i, ) 6" =" (i, j+5) ")

j-1
=don” ()" —duy Y, 7 G
t] duH

—dZH [x (i, j) X7 (i,j+1)- “T(z ])]

—

i
~dyy [ ()« (i j)-x"

t=j-dyy

¢ =" (i j = dyp) ¢

T (i,j+s) qv]

Substitute the previously mentioned formulations into (11),
and take

AR

_ thInl 0 _ dhLInl 0
DH‘[o dl] DL‘[o dyl

vH* n, vL*n,

(7))

x4 (i) = [T (i = dyi), ) 7 (- dy())]

x (i, j) = [x" (i, j)

P . . U P T
%1 (5 ) = [ (i = dyprs ) =7 (o j = dopr)]

T
i1 j-1
x,(i,j) = Z £ (r, §) Z TG0 .
rei=dy+1 t=j=dyrn
(13)
Then we have

AV (i j) = 2" i ) {(AT -

+C+D§I((AT—

In)p+ (AT+DH—DL)q

In) Gt C1) - DHCZ}
+xq (i j) {Aqp + (Az — 1,) 4 + Dy A}
+ XE (i ) {=C+ Dy (6, — 61)}

+x; (i) {=Dr}-

(14)
If condition (7) holds, one obtains
W 1o (47 D)
+ D ((AT - In)Cz + Cl) = Dy6, <0,
Agp + (4G~ 1,) q + DiAge, <0, (15)

~{+ Dy (6= 61) <0,

—Dyg, < 0.

(i’j - de)

It follows that AV (3, j) < 0, which means that
ViEi+1,)+V (G j+1) <V (6 )+ V(L j).  (16)

(12)  Summing up both sides of (16) from D to 0 with respect to i
and from 0 to D with respect to j, for any nonnegative integer



D > max(z,, z,), one gets
V*(1,D)+V (0, D+1)+V"(2,D-1)
+VV(,D)+---+ V' (D+1,0)+ V' (D, 1)

= > Vi@i)+ Y VUi J)

i+j=D+1 i+j=D+1

= Y Vi) )

i+j=D+1
<V"©,D)+V'(0,D)+V"(1,D-1)
+V'(,D-1)+---+V"(D,0) + V' (D,0)

= Y V(ij).

i+j=D
Then from (9), we can conclude that

lim x (i j) =0, (18)
which implies that the system (1a) and (1b) with w(i, j) = 0
is asymptotically stable.

This completes the proof. O

When dyy; = dy; = dy, and dy = d,; = d,, the system
(1a) and (1b) with w(i, j) = 0 is reduced to the following
system:

S R e R | A

where d;, and d,, are constant delays along horizontal and
vertical directions, respectively, and the boundary conditions
are defined in (4). Then we can get the following result.

Corollary 5. For given positive constants d;, and d,, the

positive 2D system (19) is asymptotically stable if there exist
vectors p and q € R'}, such that

n

® = diag {@,,D,,...,D,, D}, D},..., 0} <0, (20)
where

O = (akT—Ek)pMZq,

. . (21)
=<
Oy =ayp+ (adk - Ek)%

k-1 n—k
withk € K = {1,2,...,n}, B, = [0,...,0,1,0,...,0], p,

q € R, and ai(ay;) represents the kth column vector of matrix
A(A).

Proof. Choose the following copositive Lyapunov-Krasovskii
functional candidate for the system (19):

V@i, i) =V"G i) +V°(,j), (22)
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where
h 2 h h hT h
Vi) =Y VEGg), VG ) =" ()P
k=1

vy (i, ) =

> X (rj)d"

r=i—d,
(23)
2
L HEDR () N (F) EE (F) §
k=1
j

V()= Y xG9)q"
s=j—d,

with p",¢" € R, p*, " € R™*. Then following the proof line
of Theorem 4, the corollary can be obtained. O

3.2.1,-Gain Analysis. The following theorem establishes suf-
ficient condition of the asymptotical stability with [, -gain
performance for the system (1a) and (1b).

Theorem 6. For given positive constants dy,;, dppy, dyp, dyps
and vy, the positive 2D system (1a) and (1b) is asymptotically
stable with the 1,-gain index y if there exist vectors p € R,
qe R}, ¢ €R}, ¢, €R,and{ € R, such that

® = diag {@), Dy,..., D, D}, D), ..., D), DY, D), D

> n’

o, @), @, T, T,...,T,} <0,
(24)

where CD,'C, CD,'C', and CD,'(" are denoted as in Theorem 4, and

(Dk

(af - E) p+ (af + (duss — dir) Ex) 9+ Exd
+(doyy (af - Ex) - duEi) 6,
+dy By + [l

(al —E)p+(af +(dyy—dy) Ep) g+ E
+ (2 (af - Ey) - dunEr) 6

+d12;HEkC1 + "hklll’

1<k<n,

m+l<k<n,

TS:bgp+b£Tq+bsTD;21Hq2+||lS||l—y, l<e<m,
DH = diag {thInl’ deInz} >
(25)
withk ¢ n = {1,2,....n}, ¢ € m = {1,2,...,m},
k-1 n—k
E, =10,...,0,1,0,...,0], a, ag. by, and hy represent the kth

column vector of matrices A, A ,, B, and H, respectively, and I,
represents the eth column vector of matrix L.
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Proof. It is an obvious fact that (24) implies the following
inequality:

¥ = diag {¥), ¥y, ..., ¥, V1, ¥y, YL 9L

(26)
vy, <o,
where
(akT - Ek) p+ (akT + (dpy — dpr) Ek) q
+(j + (diH (“kT - Ek) - thEk) <)
_ +dy By, 1<k<n,
=
(61}5 - Ek) p+ (al? + (de - de) Ek) q
+Qp + (dlZJH (“Z - Ek) - duHEk) G
+d2 B, m+1<k<n,
, ayp + (agk - Ek) q+diagsy, 1<k<n,
k =
a:gkp + (agk - Ek) q+ diHa;}rka n+1<k<n,

~Cie + dppEx (Cz - Cl) >

~Gi + d By (Cz - Cl) >

1<k<n,

w,i’:«l

m+1l<k<n,

k—l n—k

with k € n = {1,2,...,n}, E, = [0,...,0,1,0,...,0], and
ai(ay;) represents the kth column vector of matnx A(A )

By Theorem 4, we can obtain that the system (la) and
(1b) with w(i, j) = 0 is asymptotically stable. Now we are
in a position to prove that the system (la) and (1b) has
a prescribed /,-gain index y for any nonzero w(i, j) € I,.
To establish the [;-gain performance, we choose the same
copositive Lyapunov-Krasovskii functional candidate as in
(9) for the system (1a) and (1b). Following the proof line of
Theorem 4, we can get that

AV (i, j) + “Z(l ])”1 Y||w(i,j)||1
= () {(A" 1) p+ (" + Dy D) q
+( + Dil ((AT - In) G+ ‘?1) - DHCZ}

I,)q+DjALG}

Cl)}

+xy (i, j) {Agp + (A
+ xfz (i )) {=C + Dy (g, —
+x; (i, j) {-Duc1}

+w' (i, ) {BT (p +q+ quz)}

s 12k <, Pl + Gl A Gl
ko -d,gEs, m+1<k<n, (28)
(27) According to the definition of [, norm, one obtains
x (6 ) |
[ h 1 hl,z hl,n1 hl,n1+1 hl,n1+2 hl,n
Hx (i j) = hyy hyy o Mol Mopn 0 Moy x:l (i, §)
’ D e : Co xy (i, )
L hp,l hp,z ' hp,n1 hp,n1+1 hp,n1+2 e hp,n
x5, (05 7) |
[ hl,lxz (i) +- 0+ hl,nlxgl (i, ) + By 67 (6 )+ + hynX, (i j)
B hyaxy () + oo + iy, X, (i, j) + 1 X7 (i) + - + hz,nxz2 (i, )
- L v . (29)
L g (i ) + oo By X (i )+ X5 (i ) + -+ By xs (i )
S h h
[Fx G )y = Y hiay () + -+ by 2 (i 1) + B X3 (i ) + 2o+ By, (i )
k=1

4 h
_ <Zh> i)
k=1
P
(zhk,n)x:; i)
k=1

() el -

Il 1

(B 6+ (S )



where hy represents the kth column vector and h; ; represents
the entry located at (7, j) of matrix H. Then, similarly

lw i)l = w" G ) B0 Bl - Tl

(30)
ylw i)l =w' Gy v -
where [, represents the kth column vector of matrix L.
Substituting (29)-(30) into (28) leads to
AV (i ) + |26, ), = yw G D],
=x" (i) {(A"-1,) p+ (A" + Dy -Dy)g+¢
+ Di{ ((AT - In) G + ql) - Dy6,
+llmly Iy - 1"
+ag (i) {Agp + (A = 1,) 4+ DA}
+ g7 (i ) {=C + Dy (6, — 1)}
+x, (i, j) =D}
+w' (i, ) {B" (p+ q+ Dircy)
(Il 1l - a1
vy 9}
(31
If condition (24) holds, we have
VEGi+1,7) -V 6 )+ V(G j+1) -V (i, ) )

+z @,

‘We know that

- y“w (i, J)”l <.

AV (G, )=V (i+1,7) -V (6 j)+V (i, j+1) - V' (i ).

(33)

For any positive scalars kj,, and k, € Z, it can be verified
that

szww=iiww+uwwam

i=0 j=0 i=0 j=0

ky, k,

ZZ (V'(i,j+1)

i=0 j=0

-V° (i j))

(34)

Ma-

(VhT (ky +1,7) = V" (0, ))

-
Il

Ky

+ Y (VI (G,

i=0

k,+1) -V (,0)).
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When kj, and k,, = 0o, we have

(o]

Y3 (2 G )l - vl )l

i=0 j=

<Y YAV(,j).  (35)

i=0 j=0

o

The existence of solution for LMI (24) implies that the
positive 2D system (la) and (1b) is asymptotically stable.
Together with the zero boundary conditions, one can get

M3
M

AV (i, j) = 0. (36)

I}
o

i 0

J

Applying (36) to (35), one has

Sl <y Sl o

=0 j=0 i=0 j=0

By Definition 2, the positive 2D system (la) and (1b) is
asymptotically stable and has the [, -gain index y.
This completes the proof. O

Remark 7. In Theorem 6, the disturbance attenuation per-
formance of positive 2D linear systems is analyzed, and
sufficient conditions for the existence of /; -gain performance
for positive 2D system to (1a) and (1b) are proposed in terms
of LMIs which are computationally tractable. This is also the
major contribution of our paper.

4. Numerical Example

Consider the positive 2D system with delays in the Roesser
model (1a) and (1b), where

0.10 020 : 0.2
A=1000 030 : 0.10

0.00 0.10 : 0.40

0.10 0.01 : 0.05
A, =010 002 : 005

0.03 0.12 : 0.03

0.2
B=|o1|, H=[01002], L=o01,
0.1

ay=4+25n(2),  d,()=5+25m(2),

w (l’ _]) = e_(i+0-5j),
(38)
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0.1

0.05

hye -
FIGURE I: State response of x| (i, /).

where state dimensions are #;, = 2 and n,, = 1. The boundary
conditions are given by

(i, j) = [8}] VO < j<52 ~dyy<i<0,
' (39)

x"(i,j) =01, V0<i<52, -dy<j<O0.

In this example, we can get d;,; = 2, d,y = 6,d,, = 3, and

d,y = 7. Given y = 4.5, then by using the LMI Control

Toolbox [37] to solve the inequalities in Theorem 6, we can

get the following solutions:

p=[1.7310 16842 1.7364]",
q=[32077 2.8768 3.3026]",
¢ =[1.0334 1.1075 0.9957]", (40)
¢, = [0.3675 0.4042 0.3552]",
G, = [0.0385 0.0489 0.0330]".

Figures 1, 2, and 3 show the state responses of the system;
it can be seen that the corresponding positive 2D system
is asymptotically stable. Furthermore, by computing, under
zero boundary conditions, we have Yo, Z?:o lzG, HIl, =
4.0206 Y5, Z}’Zo lw(, HIl, = 1.0977. It is obvious that the
prescribed [ -gain performance level y = 4.5 is satisfied.

5. Conclusions

This paper has addressed the delay-dependent stability anal-
ysis with [;-gain performance for positive 2D systems with
state delays in the Roesser model. A sufficient condition for
the existence of the delay-dependent asymptotic stability of
positive 2D linear systems with time delays has been estab-
lished. Copositive-type Lyapunov function method has been
used to get a computationally tractable LMI-based sufficient

il

Wl

FIGURE 2: State response of x%(i, j).

FIGURE 3: State response of x" (i, j).

criterion which ensures that the system is asymptotically
stable and has a prescribed [, -gain performance. A numerical
example has been given to illustrate the efficiency of the
results. Furthermore, our future work will be devoted to the
I,-gain control problem for positive 2D systems with delays.

Acknowledgment

This work was supported by the National Natural Sci-
ence Foundation of China under Grant nos. 60974027 and
61273120.

References

[1] W. S. Lu and A. Antoniou, Two-Dimensional Digital Filters,
Marcel Dekker, New York, NY, USA, 1992.

[2] R.N.Bracewell, Two-Dimensional Imaging, Prentice-Hall Signal
Processing Series, Prentice-Hall, Englewood Cliffs, NJ, USA,
1995.



10

[3] T.Kaczorek, Two-Dimensional Linear Systems, vol. 68 of Lecture
Notes in Control and Information Sciences, Springer, Berlin,
Germany, 1985.

[4] L.Xu, M. Yamada, Z. P. Lin, O. Saito, and Y. Anazawa, “Further
improvements on Bose’s 2D stability test,” International Journal
of Control, Automation, and Systems, vol. 2, no. 3, pp. 319-332,
2004.

[5] E. Fornasini and G. Marchesini, “State-space realization theory
of two-dimensional filters,” IEEE Transactions on Automatic
Control, vol. 21, no. 4, pp. 484-492, 1976.

[6] T. Hinamoto, “Stability of 2-D discrete systems described by
the Fornasini-Marchesini second model,” IEEE Transactions on
Circuits and Systems. I, vol. 44, no. 3, pp. 254-257, 1997.

[7] M. Bisiacco, “New results in 2D optimal control theory,
Multidimensional Systems and Signal Processing, vol. 6, no. 3, pp.
189-222,1995.

[8] J. Wu, X. Chen, and H. Gao, “filtering with stochastic sampling,”
Signal Processing, vol. 90, no. 4, pp. 1131-1145, 2010.

[9] C.L.DuandL.H.Xie, Control and Filtering of Two-Dimensional
Systems, vol. 278 of Lecture Notes in Control and Information
Sciences, Springer, Berlin, Germany, 2002.

[10] L. Wu, P. Shi, H. Gao, and C. Wang, “H_, filtering for 2D
Markovian jump systems,” Automatica, vol. 44, no. 7, pp. 1849-
1858, 2008.

[11] L. Wu, Z. Wang, H. Gao, and C. Wang, “Filtering for uncertain
2-D discrete systems with state delays,” Signal Processing, vol. 87,
no. 9, pp. 2213-2230, 2007.

[12] L. Wu, H. Gao, and C. Wang, “Quasi sliding mode control
of differential linear repetitive processes with unknown input
disturbance,” IEEE Transactions on Industrial Electronics, vol.
58, no. 7, pp. 3059-3068, 2011.

[13] R. P. Roesser, “A discrete state-space model for linear image
processing,” IEEE Transactions on Automatic Control, vol. 20,
no. 1, pp. 1-10, 1975.

[14] E. Fornasini and G. Marchesini, “Doubly-indexed dynamical
systems: state-space models and structural properties,” Math-
ematical Systems Theory, vol. 12, no. 1, pp. 59-72, 1978/79.

[15] J. E. Kurek, “The general state-space model for a two-
dimensional linear digital system,” IEEE Transactions on Auto-
matic Control, vol. 30, no. 6, pp. 600-602, 1985.

[16] T. Kaczorek, “Reachability and controllability of non-negative
2D Roesser type models,” Bulletin of the Polish of Sciences:
Technical Sciences, vol. 44, no. 4, pp. 405-410, 1996.

[17] M. E. Valcher, “On the internal stability and asymptotic behav-
ior of 2-D positive systems,” IEEE Transactions on Circuits and
Systems. I, vol. 44, no. 7, pp. 602-613, 1997.

[18] T. Kaczorek, “Reachability and minimum energy control of
positive 2D systems with delays,” Control and Cybernetics, vol.
34, no. 2, pp. 411-423, 2005.

[19] T. Kaczorek, Positive 1D and 2D Systems, Springer, London, UK,
2001.

[20] X. Liu, “Constrained control of positive systems with delays,”
IEEE Transactions on Automatic Control, vol. 54, no. 7, pp. 1596
1600, 2009.

[21] L. Farina and S. Rinaldi, Positive Linear Systems: Theory and
Applications, Pure and Applied Mathematics, John Wiley &
Sons, New York, NY, USA, 2000.

[22] T.Kaczorek, “The choice of the forms of Lyapunov functions for
a positive 2D Roesser model,” International Journal of Applied
Mathematics and Computer Science, vol. 17, no. 4, pp. 471-475,
2007.

Mathematical Problems in Engineering

[23] A. Hmamed, M. A. Rami, and M. Alfidi, “Controller synthesis
for positive 2D systems described by the Roesser model,
in Proceedings of the 47th IEEE Conference on Decision and
Control, pp. 387-391, Cancun, Mexico, 2008.

[24] T.Kaczorek, “Asymptotic stability of positive 2D linear systems,”
in Proceedings in thel3th Conference on Computer Applications
in Electrical Engineering, CD-ROM, 2008.

[25] M. Twardy, “An LMI approach to checking stability of 2D
positive systems,” Bulletin of the Polish Academy of Sciences
Technical Sciences, vol. 55, no. 4, pp. 385-395, 2007.

[26] J. K. Hale and S. M. V. Lunel, Introduction to Functional-
Differential Equations, vol. 99 of Applied Mathematical Sciences,
Springer, New York, NY, USA, 1993.

[27] L. Wu and W. X. Zheng, “Weighted H_, model reduction for
linear switched systems with time-varying delay,” Automatica,
vol. 45, no. 1, pp. 186-193, 2009.

[28] L. Wu and W. X. Zheng, “Passivity-based sliding mode control
of uncertain singular time-delay systems,” Automatica, vol. 45,
no. 9, pp. 2120-2127, 2009.

[29] R. Yang, P. Shi, G. P. Liu, and H. Gao, “Network-based feedback
control for systems with mixed delays based on quantization
and dropout compensation,” Automatica, vol. 47, no. 12, pp.
2805-2809, 2011.

[30] X. Su, P. Shi, L. Wu, and Y. D. Song, “A novel approach to filter
design for T-S fuzzy discrete-time systems with time-varying
delay;” IEEE Transactions on Fuzzy Systems, vol. 20, no. 6, pp.
1114-1129, 2012.

[31] R.Yang, Z. Zhang, and P. Shi, “Exponential stability on stochas-
tic neural networks with discrete interval and distributed
delays,” IEEE Transactions on Neural Networks, vol. 21, no. 1, pp.
169-175, 2010.

[32] L. Wu, X. Su, P. Shi, and J. Qiu, “Model approximation for
discrete-time state-delay systems in the T-S fuzzy framework,”
IEEE Transactions on Fuzzy Systems, vol. 19, no. 2, pp. 366-378,
2011.

[33] T.Kaczorek, “Realization problem for positive 2D systems with
delays,” Machine Intelligence and Robotic Control, vol. 6, no. 2,
pp. 61-68, 2004.

[34] T. Kaczorek, “Asymptotic stability of positive 2D linear systems
with delays,” Bulletin of the Polish Academy of Sciences: Technical
Sciences, vol. 57, no. 2, pp. 133-138, 2009.

[35] T. Kaczorek, “Independence of asymptotic stability of positive
2D linear systems with delays of their delays,” International
Journal of Applied Mathematics and Computer Science, vol. 19,
no. 2, pp. 255-261, 2009.

[36] L.Benvenuti, A. Santis, and L. Farina, Positive Systems, Lecture
Notes in Control and Information Sciences, Springer, Berlin,
Germany, 2003.

[37] S. Boyd, L. E. Ghaoui, E. Feron, and V. Balakrishnan, Linear
Matrix Inequalities in System and Control Theory, vol. 15 of SIAM
Studies in Applied Mathematics, SIAM, Philadelphia, Pa, USA,
1994.



Hindawi Publishing Corporation
Mathematical Problems in Engineering
Volume 2013, Article ID 197819, 8 pages
http://dx.doi.org/10.1155/2013/197819

Research Article

Robust Reliable Control of Uncertain Discrete Impulsive
Switched Systems with State Delays

Xia Li,' Hamid Reza Karimi,” and Zhengrong Xiang'

!'School of Automation, Nanjing University of Science and Technology, Nanjing 210094, China
2 Department of Engineering, Faculty of Engineering and Science, University of Agder, 4898 Grimstad, Norway

Correspondence should be addressed to Zhengrong Xiang; xiangzr@mail.njust.edu.cn

Received 10 December 2012; Revised 5 January 2013; Accepted 19 January 2013

Academic Editor: Ligang Wu

Copyright © 2013 Xia Li et al. This is an open access article distributed under the Creative Commons Attribution License, which
permits unrestricted use, distribution, and reproduction in any medium, provided the original work is properly cited.

This paper is concerned with the problem of robust reliable control for a class of uncertain discrete impulsive switched systems with
state delays, where the actuators are subjected to failures. The parameter uncertainties are assumed to be norm-bounded, and the
average dwell time approach is utilized for the stability analysis and controller design. Firstly, an exponential stability criterion is
established in terms of linear matrix inequalities (LMIs). Then, a state feedback controller is constructed for the underlying system
such that the resulting closed-loop system is exponentially stable. A numerical example is given to illustrate the effectiveness of the

proposed method.

1. Introduction

Switched systems are a class of dynamical systems comprised
of several continuous-time or discrete-time subsystems and
a rule that orchestrates the switching among different sub-
systems. These systems have attracted considerable attention
because of their applicability and significance in various
areas, such as power electronics, embedded systems, chemical
processes, and computer-controlled systems [1, 2]. Many
works in the field of stability analysis and control synthesis
for switched systems have appeared (see [3-11] and references
cited therein). However, in the real world, they may not cover
all the practical cases. People found that many systems are
affected not only by switching among different subsystems,
but also impulsive jumps at the switching instants. This
kind of systems is named after impulsive switched systems,
which have numerous applications in many fields, such as
mechanical systems, automotive industry, aircraft, air traffic
control, networked control, chaotic-based secure communi-
cation, quality of service in the internet, and video coding
(12].

Impulsive switched systems have received a considerable
research attention for more than one decade. The problems
of stability, controllability, and observability for impulsive

switched systems have been successfully investigated, and
a rich body of the literature has been available [13-17]. In
[13], the authors established the necessary and sufficient
conditions for controllability and controlled observability
with respect to a given switching time sequence. Some results
on the stability analysis and stabilization were developed
in [14-17]. Because time-delay exists widely in practical
environment and often causes undesirable performance, it
is necessary and significant to study time delayed systems.
Recently, such systems have stirred a great deal of research
attention [18-22]. So far, many stability conditions of impul-
sive switched systems with state delays have been obtained in
[23-26].

On the other hand, it is inevitable that the actuators will be
subjected to failures in a real environment. A control system
is said to be reliable if it retains certain properties when there
exist failures. When failure occurs, the conventional con-
troller will become conservative and may not satisfy certain
control performance indexes. In this case, reliable control
is a kind of effective control approach to improve system
reliability. Recently, several approaches for designing reliable
controllers have been proposed, and some of them have been
used to research the problem of reliable control for switched
systems [27-33]. In [27], a design methodology of the robust



reliable control for switched nonlinear systems with time
delays was presented. In [32], L, reliable control problem
for a class of continuous impulsive switched systems was
researched, and a state feedback controller was constructed
to restrain the outputs of the faulty actuators as well as
disturbance inputs below a specified level. However, to the
best of our knowledge, the existing results of the reliable
control for impulsive switched systems are in the continuous-
time framework, such topic on discrete impulsive switched
systems has not been fully investigated, which motivates our
present study.

In this paper, we will focus our interest on robust reliable
control problem for a class of uncertain discrete impulsive
switched systems with state delays. The dwell time approach
is utilized for the stability analysis and controller design.
The main contributions of this paper can be summarized
as follows: (i) stability and reliability of discrete impulsive
switched systems in the presence of actuators failures are
first considered; (ii) a state feedback design methodology is
proposed to achieve the exponential stability and reliability
for the underlying systems.

The remainder of the paper is organized as follows. In
Section 2, problem formulation and some necessary lemmas
are given. In Section 3, based on the dwell time approach, an
exponential stability criterion is established in terms of LMIs.
Then a delay-dependent sufficient condition for the existence
of a robust reliable controller is derived in terms of a set
of matrix inequalities. Section 4 gives a numerical example
to illustrate the effectiveness of the proposed approach.
Concluding remarks are given in Section 5.

Notations. Throughout this paper, the superscript “T” denotes
the transpose, and the notation X > Y (X > Y) means
that matrix X — Y is a positive semidefinite (positive definite,
resp.). || - || denotes the Euclidean norm. I represents identity
matrix with appropriate dimension; diag{a;} denotes diagonal
matrix with the diagonal elements a;, i = 1,2,...,n. X!
denotes the inverse of X. The asterisk * in a matrix is used
to denote a term that is induced by symmetry. The set of all
positive integers is represented by Z*.

2. Problem Formulation and Preliminaries

Consider the following uncertain discrete impulsive switched
systems with state delays:

X (k + 1) = Zo.(k)x (k) + ng(k)x (k - d) + Bo.(k)uf (k) 5 (1)
ktk,-1, be Z",
X (k + 1) = Eo.(k+1)o.(k)x (k) 5

x(k0+6)=¢(0))

k=k,-1,beZ", (2
0 = [-d, 0], (3)

where x(k) € R" is the state vector. u/(k) € R’ is the
control input of actuator fault; ¢(0) is a discrete vector-
valued initial function. d is discrete time delay. o(k) is a
switching signal which takes its values in the finite set N :=
{1,..., N}, corresponding to it is the switching sequence
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9 = {(ky, o(ky)), (ky, 0(ky)), ..., (ky, 0(kp)), ...}, where ky is
the initial time and k, (b € Z") denotes the bth switching
instant. Moreover, o(k) = i € N means that the ith subsystem
is activated. o(k — 1) = j and o(k) = i (i+j) indicate
that k is a switching instant at which the system is switched
from the jth subsystem to the ith subsystem. N denotes the
number of subsystems. Note that there exists an impulsive
jump described by (2) at the switching instant k;, (b € Z*).

Remark 1. The impulsive jump at the switching instant k;, is
represented by E; i, \5(k,-1)- The matrix E;; (i, j € N) is also
used in [34]. Moreover, Ejjisacertain real-valued matrix with
appropriate dimension and means that the impulse is only
determined by the subsystems activated before and after the
specific switching instant k;,.

For each i € N, A; A, are uncertain real-valued
matrices with appropriate dimensions and satisty

(A Ag]=T[A;i Ag]+HEF (k) [My; My], (4)

where A;, Ay, H;, My;, and M,; (i € N) are known real
constant matrices with appropriate dimensions. F;(k) are
unknown and possibly time-varying matrices with Lebesgue
measurable elements and satisfy

ET (k) F, (k) < I. (5)
The control input of actuator fault 4/ (k) can be described as
! (k) = Qg (), (6)

where u(k) = K, x(k) is the control input to be designed,
Q; (i € N) are the actuator fault matrices with the following
form:

Q; = diag {wil,wiz,...,wil,...,wip}, (7)
where 0 < wp ;. < Wy < W Wpgire < 1.
For simplicity, we define
QIO = diag {5)1«1, wiz, ey ajil" ce ’(Dlp} 5
_ 1
Wik = 5 (wpik + Wrik) »
8! = diag {£1,&0 .o &0 6
£, = Whik — Wrik (8)
T oyt o
©, = diag{©;,0,,...,0;,...,0,},
0, = w1k~ @ik
Wik
Thus, we have
Q=0,(1+6,), |6|<& <1, 9)
where |®;] = diag{|©;,],10l,...,10;1,...,10,[}.

Before ending this section, we introduce the following
definitions and lemmas.
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Definition 2 (see [34]). Let N, (ky,k) denote the switching
number of o (k) during the interval [k, k). If there exist N, >
0 and 7, > 0 such that
k—k
N, (kg k) < Ny + 2
T

a

Vk > ko, (10)

then 7, and N, are called the average dwell time and the
chatter bound, respectively.

Remark 3. In this paper, the average dwell time method is
used to restrict the switching number during a time interval
such that the stability of system (1), (2), and (3) can be
guaranteed.

Definition 4 (see [35]). The system (1), (2), and (3) is said to
be exponentially stable if its solution satisfies

Il GOl <l (ko) o™ 7, W=k (1)

for any initial condition x(k, + ), 0 = [-d, 0], where > 0
and p > 1 is the decay rate, ||x(ko)ll,, = maxko—dgkgk[]”x(k)"-

Sll SIZ
S{Z SZZ
Si1> Sy, are square matrices, then the following conditions are
equivalent:

(i) S<0,
(ii) Sy < 0, S, = SH,S11S;, <0,
(i) Sy, < 0, Sy = 81255, 81, < 0.

Lemma 5 (see [35]). For a given matrix S = [ ] where

Lemma 6 (see [36]). Let U, V, W, and X be real matrices of
appropriate dimensions with X satisfying X = X", then for all
VIV < I, X+ UVW + WIVTUT < 0, ifand only if there exists
a scalar € such that X + eUUT + e "WTW < 0.

Lemma 7 (see [37]). For matrices Q,, Q, with appropriate
dimensions, there exists a positive scalar & such that

Q2Q, +Q2'Q <eQUQ| +¢'QUQ,  (12)
holds, where X is a diagonal matrix and U is a known real-value

matrix satisfying |2| < U.

3. Main Results

3.1. Stability Analysis. In this subsection, we consider the
exponential stability of the following uncertain discrete
impulsive switched systems with state delays:

X (k + 1) = Zo.(k)x (k) + Zda(k)x (k - d) 5
(13)
k+k,-1, beZ",

X (k + 1) = Ea(k+1)0(k)x (k) N k = kb — ]., b € Z+, (14)
x (ko +0) =¢(0),

Theorem 8. Consider system (13), (14), and (15), for given
positive scalars d, 0 < « < 1, if there exist positive

0 =[~d,0]. (15)

definite symmetric matrices X;, N; (i € N) with appropriate
dimensions and positive scalars €; such that

[—aX; 0 X;AT X; XM
«  —o'N,  NAL 0 NM,,
x «  —X;+gHH' 0 0 <0. (6)
* -N; 0
| % * * -&1 |

Then, under the following average dwell time scheme:

1
T, > 1T, =—M+1, 17)
Ina

the system is exponentially stable, where y > 1 satisfies

T
-uX; X;E; X
« =X, o |<% )
* * —-N.
j
aN; <uN;, Vi,jeN, i#]j.

Proof. Choose the following piecewise Lyapunov function
candidate for system (13), (14), and (15):

and the form of each V,;, (k) is given by

Vowy (k) = Vigry (k) + Vg (k) » (20)
where
View (k) = x" (k) Pygox (k)
k-1 - . ) (21)
Vaety (k) = Z x (1) Rygyx (Na .
r=k—-d
Let ky,...,k;, denote the switching instants during the

interval [k, k). Without loss of generality, assume that the ith
subsystem is activated at the switching instant k;_;, and the
jth subsystem is activated at the switching instant k;,.

When k € [k, ,k, —1),b € Z",0(k) = ok +1) =i
(i € N), along the trajectory of system (13), (14), and (15), we
have

V; (x (k + 1)) — aV; (x (k))

=x" (k+1)Px(k+1)

k
+ Z x! (r) Rix (r) o —ax” (k) Px (k) (22)
r=k+1-d

k-1
- Z x () Rx (r) o .
r=k—d



Thus,
Vi (x (k + 1)) — aV; (x (k) = X" (k) ;X (k), (23)

where

A
Ri—aP, 0 i B,
‘Pi=( 0 —ocdR-)+ Pi(Ai Adi)’

! @0
X (k) = [x") *"k-d)]'.
Thus, if the following inequality holds:
—T
A
R,—aP, 0 i - =
< 0 _(de) + __|P (4, A;)<0, (29
Agi
then we have
Vi(x (k+1)) <aV; (x (k). (26)

Using diag{P; ', R;'} to pre- and postmultiply the left term
of (25) and applying Lemma 5, we can obtain that (25) is
equivalent to the following inequality:

—ap’ 0 PUA] B

+ 'R RIA, 0
a K i Qg <0. (27)

* —P;l 0

* * —Rf1

Denote that X; = P,', N; = R;, then substituting (4) into
(27) and applying Lemma 6, we can obtain that (16) and (27)
are equivalent.

Whenk = k,—1,0(k+1) = o(k;) = j, o(k) =o(k,—1) =
i, i # j, along the trajectory of system (13), (14), and (15), we
have
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ky—1
Vi (x (k) = x" (k) P (k) + _kz,de (r)Rjx (r) o™,

V; (x (ky = 1)) = x" (ky = 1) Pix (k, 1)

k-2
+ Z X" (r) Rix (r) o772,
r=k,—1-d

v, (e (k) - Vi (x (ky - 1)

=x" (k= 1) (E;P,E;; — uP;) x (k, — 1)

kp—1
+ Z Xl (r)ij(r)(xk“F1
r=ky,—d

kp—2

—u Z xT (r) Rix (r) o2
r=k,—1-d

=x" (k= 1) (E;P;E;; — uP; + R;) x (k, — 1)

—ux" (ky—1-d)Rx (k-1 —d)a®™>

kp—2

+ Z o 25T () ((ij - [/lRi) x(r).
r=k,+1-d
(28)
From (18), we can get the following inequalities for all 4, j €
N,i#j

E'P.E; - uP,+R; <0,
it it it (29)
aR; — uR; < 0.
Then, it is not difficult to get
Vi (x (kp)) < Vi (x (ky = 1)), i# . (30)

Thus, for k € [k, ky, ), we have
Vot (2 () < o4V, (x (K))

- (31)
< pe Vo, (x (R = 1))
Repeating the above manipulation, one has that
Vo (x (k)
< “k_kbva(kb) (x (k)
< ["(xkikao(kb*l) (x (ky - 1))
k—ky K1y,
< pa T (e (kyy))
(32)

= Wk_kb'l_lva(kb_l) (% (kp-1))

k, -
< ol IVa(kb_l—l) (x (kp_y — 1))

< v

< #b“k_ko_bva(ko) (x (ko)) -
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From Definition 2, we know that b = N (k,, k), then

bsNO+k_k°. (33)
It follows that
\ & (x (k)
< plaol o Vo) (% (ko))
+(k—ky) /7,
< (pa” ) o kOVa(kO) (x (ko))
_ (/,ux )No ((k—ky)/7,)(n pu—In &) (k kg)lna (k ) (X (k ))
Ny
(pux ) ((lny In «)/7,+In ) (k— ko a(ko ( ( O))
(34)
that is,
llx ()| < 7]l (ko)oK = Ky, (35)
where
_ maxieﬂ {Amax (Xz_l) + dAmu (Nz_l)}( a,l)No/Z
1 minieMAmin (Xfl) : ,
p= e*((lnyflnoc)/‘raﬂna)/z’ ”X (ko)"h "x &)
(36)

Then under the average dwell time scheme (17), it is easy to
get that p > 1, which implies that the system (13), (14), and
(15) is exponentially stable.

This completes the proof. O

Remark 9. When p = 1, conditions (18) can be reduced to the
following inequalities:

-X; X;E; X,

* —Xj 0 <0,

* *  -N; (37)
aN;<N;, Vi,jeN, i#}j,

*
thent, = 1.

Remark 10. It should be noted that some stability results of
discrete delayed systems with and without impulsive jumps
have been obtained by using standard Lyapunov-Krasovskii
function approach (see [5, 7, 38]). In this paper, these stability
criteria are extended to discrete impulsive switched delayed
system (1), (2), and (3). However, due to that there exist
impulsive jumps described by (2) at the switching instants,
the criterion in Theorem 8 is different from the existing ones.
The result is essential for designing the reliable controller for
system (1), (2), and (3).

3.2. Robust Reliable Control. In this subsection, we are inter-
ested in designing a state feedback controller such that the
resulting closed-loop system is exponentially stable.

For system (1), (2), and (3), under switching controller

u(k) = K,qx(k), the corresponding closed-loop system is
given by
x(k+1)= ( o) T Boto Qo Ks )x (k)
N (38)
+Ad0(k)x(k—d), k?ékb—l, bEZ+,
x(k+1) = EyginomXx k), k=k,—1, beZ", (39)
X (k0 +0)=¢©®), 0=[-d0]. (40)

Theorem 11. Counsider the system (1), (2), and (3), for given
positive scalars d and a < 1; suppose there exist positive definite
symmetric matrices X;, N;, any matrices W; with appropriate
dimensions, and positive scalars ;, y;, i € N, such that

—aX; 0 x;AT + wlal Br X; XM} w
*  —a’N, N;AT, 0 NM 0
" * =X, +gHH] +y,BQnE2Q0AT 0 0 0
* * * -N; 0 0
% % * * —&I 0
* % % * * Vi (E,z )_l
<0.
(41)

Then, under the reliable controller

u (k) = K,gox (k) K,=W.X;' (ieN), (42

1

and the average dwell time scheme (17) with u satisfying (18),
the corresponding closed-loop system (38), (39), and (40) is
exponentially stable.

Proof. From Theorem 8, we know that system (38), (39), and
(40) is exponentially stable if (18) and the following inequality
hold:

[—aX, 0 XA X, X,ML]
x  —a'N;  NAL 0 N;M,,
% —X;+gHH' 0 0 | <0 (43)
x x * -N; 0

| % * % * —&I |




where 4; = A; + BQK;, Q; = Q;o(I +©;),and |®,] < E} <
it can be obtained that (43) can be rewritten as the following
inequality:

T T T pT T
—aX; 0 XA+ (KiX;) QB X; XMy,
S\ N;Ag, 0 NM
* * ~X; + & H;H 0 0
* * * -N; 0
* * ® * -1
0 KX \T KX, 0o \T
0 0 0 T 0
+{ B |©O; © + 0 O, B% | <0
0 0 0 0
0 0 0 0

Denote that W; = K;X;, then according to Lemmas 5 and 7,
we can easily get that (44) holds if (41) is satisfied, that is to
say, (41) guarantees that (43) is tenable.

This completes the proof. O

Remark 12. In Theorem 11, a reliable controller design
method is proposed for discrete impulsive switched delayed
system (1), (2), and (3) with actuator fault. It is noted that a
kind of matrix Q; (i € N), which is successfully adopted in
[27, 28], is introduced to describe all the situations that may
be encountered in the actuator.

Remark 13. It should be noted that « plays a key role in
obtaining the infimum of the average dwell time 7,. From
Theorem 11, it is easy to see that a larger o will be favorable to
the solvability of inequality (41), which leads to a larger value
for the average dwell time 7,. Considering these, we can first
select alarger « to guarantee the feasible solution of inequality
(41) and then decrease « to obtain the suitable infimum of the
average dwell time 7.

The detailed procedure of controller design can be given
in the following algorithm.

Algorithm 14. We have the following.

Step 1. Given the system matrices and positive constants ¢,
yi»and 0 < « < 1, by solving the LMI (41), we can get the
solutions of the matrices W;, X;, and N;. Then the controller
gain matrices can be obtained by (42).

Step 2. Substitute matrices X; and N; into (18), then solving
(18), we can find the infimum of p.

Step 3. Then the average dwell time 7, can be obtained by (17).

4. Numerical Example

In this section, we present an example to illustrate the
effectiveness of the proposed approach. Consider system (1),
(2), and (3) with parameters as follows:

R N 04 0
Y71 -5’ a7 101 01

-04 O 0.1 0
l}1 = s H1 = 5
-0.1 -0.1 0.1 0.1
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0.2 0.3 0.1 0
My, = [ 0 —0.2] ’ My, = [0.1 0.22]’

P sin (0.57k) 0
1 0 sin (0.27k) |’

10 -0.2 0
Ay = [3 —1]’ Aq = [—0.4 0.3]’
~0.2 0 02 0.1
B, = [—0.4 0.3]’ H, = [0.1 0.3]’
02 0 02 0
My, = [o.z 0.1]’ My = [ 0 o.z]’

F - sin (0.577k) 0
27 0 sin (0.27k) |’

35 0 30
Elz‘[o 3.6]’ EZI‘[O 4]'
(45)
The fault matrices Q; = diag{w;;, w;,} (i = 1,2), where
04<w, <05  05<wp, <06
(46)
05<wy, <06,  0.4<w,<05.
Then we can obtain
SR
o _[0s5 0 2|1
0Tl o oas] 1T 1P
L 9 ]
(47)
[ 1
o _[oas o 2 |9 °
070 0557 T 1
L 11 J

Given = 0.7, & = ¢ = 0.1, 9, = 0.3, 9, = 0.3, then
solving the matrix inequality (41) in Theorem 11, we get

1=

0.0095 0.0046
0.0046 0.0058 |’

0.0203 0.0116
Y7 lo.0116 0.0573|°

[ -0.0192 -0.0902 ]
1= >

0.0657 0.0170
(48)

[0.0106 0.0098]

2= >

0.0098 0.0445

0.0528 0.0383
27 10.0383 0.1505 |

0.1124
2 =

0.0990
-0.0113 0.1886|
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FIGURE 2: State trajectories of the closed-loop system.
Then from (42), the controller gain matrices can be obtained

8.9155 —22.5632
789651 -4.1574 |’

(49)
~ [10.6963 —0.1343
27 [-6.2374 5.6124 |°

According to conditions (18), we can get 4 = 11.5633.
From (17), it can be obtained that 7, = 7.863. Choosing 7, =
8, the simulation results are shown in Figures 1 and 2, where
the initial value x(0) = [3 4]T, x(8) = 0, and 0 € [-d,0).
Figure 1 depicts the switching signal, and the state trajectories
of the closed-loop system are shown in Figure 2.

From Figures 1 and 2, it can be observed that the
designed controller can guarantee the asymptotic stability of
the closed-loop system. This demonstrates the effectiveness
of the proposed method.

5. Conclusions

This paper has investigated the problem of robust reliable
control for a class of uncertain discrete impulsive switched
systems with state delays. By employing the average dwell
time approach, an exponential stability criterion has been
proposed in terms of a set of LMIs. On the basis of the
obtained stability criterion, the robust reliable controller has
been designed. An illustrative example has also been given to
illustrate the applicability of the proposed approach.
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The problem of network-based robust filtering for stochastic systems with sensor nonlinearity is investigated in this paper. In
the network environment, the effects of the sensor saturation, output quantization, and network-induced delay are taken into
simultaneous consideration, and the output measurements received in the filter side are incomplete. The random delays are
modeled as a linear function of the stochastic variable described by a Bernoulli random binary distribution. The derived criteria for
performance analysis of the filtering-error system and filter design are proposed which can be solved by using convex optimization
method. Numerical examples show the effectiveness of the design method.

1. Introduction

In recent years, networked control systems (NCSs) have
been extensively investigated due to thier broad applications
in industrial engineering [1]. NCSs hold a few excellent
advantages such as reduction of costs of cables and power,
simplification of the installation and maintenance of the
whole system, and increase of the reliability [2]. However,
the insertion of the communication channels also arises
some unexpected phenomenon in NCSs such as signals
quantization [1], intermittent data packet losses, and the
signal-transmission delay [3, 4]. These phenomena emerging
in NCSs are known to be the main causes for the perfor-
mance deterioration or even the instability of the controlled
networked system. Over the past few years, intensive research
interest has been reported in a wealth of the literature focus-
ing on the control and filtering problems of NCSs involved
with networked-induced time delay, packet losses, and signal
quantization (see, e.g., [1] and the references therein).
Stochastic phenomenon frequently exhibits in many
branches of science and engineering applications [5-10]. In
the past few years, increasing research interests have recently

been paid to the study of control and filtering problems for
various continuous-time or discrete-time stochastic systems
[5]. For instance, the H_, nonlinear filtering problem has
been investigated for discrete-time stochastic systems subject
to signal quantization in [2]. The design problem of state
estimation and stabilization for a nonlinear networked con-
trol systems has been addressed in [11], while the H,, output
feedback control problem has been considered in [12].

In practical physical systems, sensors and actuators can-
not always provide unlimited amplitude signal mainly due
to the physical or safety constraints [13]. The phenomenon
of sensor and/or actuator saturation can yield significant
limitations on various aspects of sensor and/or actuator
performance, for example, the range limitations that results
in the nonlinear characteristic of sensors and/or actuator
[13, 14]. For actuator saturation, a great deal of attention
has been focused on the control and filtering problems
for various types of systems [15]. In particular, the control
problem has been investigated for continuous-time linear
delay systems subject to quantization and saturation in [16],
where both quantized state and quantized input are taken into
consideration.
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FIGURE 1: The structure of networked filtering systems.

It should be pointed out that, if we consider the filtering
problem for stochastic systems in a realistic networked envi-
ronment, the effects of sensor saturation, sensor quantization,
and random communication delay always exhibit simulta-
neously. However, in networked environments, the sensor
saturation may occur to be involved with state-dependent
disturbance, and it may result from random sensor failures
leading to intermittent saturation, sensor aging resulting in
changeable saturation level, repairs of partial components,
changes in the interconnections of subsystems, and so forth.
Therefore, when investigating the filtering problems of NCSs
with a stochastic plant, the model under consideration should
be more comprehensive to reflect the realities such as the the
state-dependent stochastic disturbances, the coupling effects
of sensor saturation, output quantization, and networked-
induced transmission delay. Unfortunately, however, to the
best of the authors’ knowledge, the H_/ filtering problem on
stochastic systems subject to sensor saturation, quantization,
and random communication delay has not been investigated
and remains to be important and challenging. This motivates
our current work.

In this paper, we are concerned with the filter design
problem for discrete-time networked stochastic systems sub-
ject to output saturation, quantization, and random com-
munication delay. The networked-induced communication
delay phenomena are modeled by a Bernoulli random
binary distributed white sequence with a known conditional
probability. In this network setting, the effects of sensor
saturation, output quantization, and communication delay in
the digital communication channel exhibit simultaneously,
and the signal received in the filter side is imperfect. The
objective is to analyze and design a robust filter such that
the asymptotic estimates of system states are obtained by
employing the incomplete output measurements. Moreover,
sufficient conditions will be proposed such that the derived
filtering error system is robustly stochastically stable with a
prescribed disturbance attenuation level. Finally, a numerical
example is provided to illustrate the effectiveness of the
proposed filtering design approach.

Throughout the paper, E{} is the mathematical expec-
tation. || - || denotes the Euclidean norm of a vector. Given
a symmetric matrix A, the notation A > 0 (<0) denotes a
positive definite matrix (negative definite, resp.). I, denotes
an identity matrix with dimension n.

2. Problem Description

We consider the following discrete-time stochastic system
with state-dependent disturbance:

x(k+1)=Ax (k) + Bu(k) + [Ex (k) + Gv (k)] w (k),

y (k) = Cx (k),
v (k) = ¢ (y (k) 1)
IACEFICAGIE

z (k) = Lx (k),

where x(k) € R" is the state; y(k) € R? is the output; the
saturation function ¢(-) is defined as in (3); y,(k) € R? is
the quantized output, and g(-) is the logarithmic quantizer
defined in (6)-(7); z(k) € R" is the state combination to be
estimated; A € R” B € R™, C ¢ RP" E ¢ R™",
G € R™™, and L € R™" are known constant matrices.

In plant (1), w(k) is a standard one-dimensional random
process on a probability space (Q, F#, %), where Q is the
sample space, & is the o-algebra of subsets of the sample
space, and & is the probability measure on F. The sequence
of w(k) is generated by (w(k)),cn where N denotes the set of
natural numbers, and it satisfies that E{w(k)} = 0, E{w(k)*} =
I, EHlw(@)w(j)} = 0 fori # j.

Besides, it is assumed that the exogenous distur-
bance v(k) € R™ belongs to £ ([0,00);R™), where
Z5,([0,00); R™) denotes the space of k-dimensional nonan-
ticipatory square-integrable process ¢(-) = (¢(k))gen 0n N
with respect to (¢r)ren> and @(-) satisfies

ks, =& { Slor | - Se o} <o
=0 0

Remark 1. As seen in plant (1), the phenomena of sensor
quantization and saturation are taken into consideration
simultaneously, which is one of the main contributions of
this paper. Although there have been much of the literature
devoted to quantized filtering, few of which has considered
the effect of sensor saturation.

The structure of the quantized filtering system is illus-
trated in Figure 1.
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We denote y(k) as y, for simplicity in the following
discussion. It is assumed that the saturation function ¢(-) :
R? — RP?in (1) belongs to [K;, K,] for some given diagonal
matrices K; € RP?, K, € RP*? with K; > 0, K, > 0 and
K, > K, and ¢(-) satisfies the following sector condition:

@) - Ku)' (@) Koy <0, ¥y e R (3)

In the light of (3), the nonlinear function ¢(y,) can be
decomposed into a linear and a nonlinear part as follows:

¢ (7) = & (i) + Ky yo (4)

and the nonlinearity ¢,(y;) satisfies ¢,(y;) € ©,, where the
set @, is defined as

(Ds £ {¢s : ‘/’ST (yk) ((/55 (yk) - Kyk) < 0} > (5)

andK 2 K, - K;.
In this paper, we employ the logarithmic quantizer for
system (1) which is described as follows:

90 =4 (s d (). ra, O] (6)

and g;(-) is defined as follows:

g; (¢ (3; ()))

()

1;
)
if 170, n” < ¢ (y; (k)
[0
S 1—6i’7i ’
- ¢ (y; (k) >0,
0

if ¢ (y; (k)) =0,
-q; (= (7; ()
if¢(y;(k)<0,i=12,....p;

j= 1,42,

(7)

where §; = (1 — p;)/(1 + p;) are the quantizer parameters.
In fact, the logarithmic quantizer (7) can be characterized
by the following form:

a(p()) = (I, +AK) ¢ (i) (8)

where

A (k) = diag {A, (k), Ay (K),.... A, (K}, o
9
A€ [-npm] j=1p.

In this filtering problem, the measured output received in
the filter side is involved with the effects of quantization and
communication delay, and it is described by

yr (k) = (1-6¢)q(¢(3) +0:q (¢ (y1)) + D (k),
(10)

with D € RP, and the stochastic variable 6, € R is
a Bernoulli distributed white sequence with the probability
distribution as follows:

PrOb {Gk = 1} =FE {Gk} = é,

Prob{6, =0} =1-E{6;} =1-6, (11)

var {0,} = E {(Gk —5)2} = (1 —9)9 =6,

where 0 < @ < 1 is a known positive constant to denote
the probability that the packet will be transmitted successfully
from sensor to filter, and 0 < 6, < 1 denotes the variance of
ek.

For simplicity, we denote x; := x(k), f := f(k, x;), wy =
w(k), v = v(k), A(k) := A in the following discussion. In
the light of (4), (10) can be written as

yr (k)= (1-6) (Ip + Ak) (s () + K Cxy)
+ 6 (Ip + Ak) (¢s (Y1) + KiCxyy) + Dy

(12)

The main objective of this paper is to address the filtering
problem for stochastic system (1) by employing the incom-
plete measurements y((k). To this end, we consider the
following filter of full order n:

% (k+1) = A% (k) + By; (k), x(k) =0,
(13)

z(k) = Lz (k),

where x(k) € R? is the state of the filter, and Z(k) € R’ is the
estimated signal; A € R™” and B € R™"™ are filter gains to
be designed.



We define the following error variables:
e, (k) = x (k) - x (k). (14)

Subtracting (13) from (1) and considering the imperfect
output measurements (12), we obtain the filtering error
dynamics as follows:
e, (k+1)= [A-A-(I,+A,)BK,C]x,

+Ae, (k) = B(I,+ Ay) ¢, (7

+ [Ex; + Gug] g — BDyy

+B(6,-6) (I, + Ay) [¢, () + K Cxy ]

+BO (Ip + Ak) [¢s (7)) + K Cxy ]

~B(6,-0) (I, + A y) [¢s (361) + Ky Cxy ]

- BO (Ip + Ak—l) (b (V1) + K Cxp ] -

(15)

We define the following error variables:

e (k) 2 x{,ef(k)]T, e,(k)2z(k) -z (k). (16)

Combining the error dynamics (15) with the plant (1), we
obtain the following augmented filtering error dynamics:

e(k+1) = (Zl + AZl)ek + (ﬁl + Aﬁl)qﬁs () + By

e, (k) = Le (k),
(17)
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where
A= [A_A‘_A)EEKIC, %]’ 4, = [Elg’@ 8]’
A; = [‘EI%C, g] ' A= [—EEOI’(IC, 8] ,
B, = [gBD]’ B, = [—BSD]’ B = [—5%D]’

AT A, 0 AT - 0o 0
17 (6-1)BAKC, 0] 27 |BAK,C, 0]
_ 0, 0 — 0, 0
Ads = [—EAkch, o]’ Ady = [-E”Akch, o]’
AB, = 0 AB, = 0
37 |-BA,_, D]’ +~ |-6BA, D]’
AH 0 A, = |0
T (6-1)BA, ] 27 |BAL)”

-BA,_, —0BA,_,
= |E O = |G
E-l5 o] ©-[g]
L=10,1]
(18)
For simplicity, we denote
A=A +AA (k), A,:=A,+AA, k),
A= Ay + AAS (K), A=A +AA(K),
By:=B;+AB;(k),  B,:=B,+AB,(k), (19)

H, :=H,+AH,(k), H,:=H,+AH,(k),

Hy:=Hy+AH,(k),  H,:=H,+AH,(k),
in the following discussion.

System (17) contains sector-bounded uncertainty A ; and
stochastic parameters 0, and thus it is an uncertain stochastic
parameter system where the uncertainties resulted from the
quantization error. Due to this fact, it is required to introduce
the notion of stochastic stability before proceeding with the
subsequent analysis.

Before formulating the problem to be investigated, we
introduce the following definition and lemma.
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Definition 2 (see [17]). The stochastic system (17) under
v(k) = 0 is said to be stochastically stable if there exists a
scalar 3 > 0 such that

E {Zux (k>||2} < BE{lx (0)I*} . (20)
k=0

Lemma 3 (see [18]). For any real vectors a, band matrix R > 0
of compatible dimensions, the following inequality holds:

a'b+b'a<a’Ra+b'R'b. (21)

In the sequel, the main objective of this paper is as follows.

H,, Filtering Problem. Given a disturbance attenuation level
y > 0, the parameters A and B of filter (13) are designed such
that (i) the resulting filtering error system is stochastically
stable for v(k) = 0, and (ii) for any function ¢(-) € [K;,K,],
lz=z] E, < Plloell E, holds under zero initial conditions for all
(k) € L ([0,00); R™).

3. Filtering Performance Analysis

In this section, we shall focus on the H., performance,
that is, presenting sufficient conditions under which the H_,
performance index is achieved for a given filter.

Theorem 4. If there exist positive and definite matrices P €
R™", such that the following matrix inequality constraint
holds:

[P+I'L o CK" o o AT AT ]
s 2, 0 0 0 B 0
x « =20, 0 0 -H H
re x * + -Q CK" A, A}
* * * * —ZIP H4T ﬁ;F
x £« % %« % P 0
L« x %« %« —0°P |
<0,
(22)

then the filtering error system (17) is stochastically stable.

Proof. Consider the filtering error system (17) with v(k) = 0,
select the stochastic Lyapunov functional candidate as

V (e (k), k) = e" (k) Pe (k) + e;_, Qe (23)

with P = [1;1 1(,)2] >0,Q = [%1 QOZ] > 0. It follows from (17)
that

AV (k)= E{V(e(k+1),k+1) | xpep} -V (e(k),k)
= (A6 + A, (31) + Ager + Hid ()]
x P[&ye + Hygy () + Asery + Hid ()]
+ (Be,) P Ee, - efQe, — ¢ Qercy
+E {(ek - 5)2}
% [Are + Eod, (i) + sy + Hn ()]

x P &g+ Hig, (n) + Asery + Higp (i)
(24)

Notice that E{(6, — 0)*} = 6%, and thus we have

AV (k) = [A e + Hyg (1) + Agery + Hy (yk—l)]T
x P [Zlek + Hib, (yi) + Agery + Hup (J’k—l)]
+ (Eek)Tﬁ (Eek) - e;f@ek - eZ—laek—l
+ 9% [Zzek + H2¢s (ye) + Zsek—l + H3¢ ()’k—l)]T

x P [Zﬂfk + H, ¢, (y) + Aser, + Hyp (J’k—l)] .
(25)

In fact, for the saturation function ¢(y;), from (5) we have
that

—2¢7 (3i) & (i) + 207 (9) Ky > 0,

T T (26)
=2¢; (Vie1) bs (V1) + 26 (1) Kyiey > 0,
which implies that
—2¢. (%) b () + 29, (i) KCey > 0,
(27)

_2¢;F (Vee1) b (V) + 2¢5T (Vi) Kaek-1 >0,

with C 2 [C, 0].



In the light of (26), (27), and (24), one can obtain

AV (k) = [& e+ Hie () + Agers + i ()]
x P [Zlek + Hy¢, (y) + Asey + Hy (yk_l)]
+ (Eey) P (Fey) - el Qey el Qe
+ O Ay + Hoy () + Anesy + Hod ()]
x P [A e+ Hp, (0) + Agey + Hyp (3 1)]
=267 (y) ¢ (i) + €' (k) C'K"¢, ()
+ 61 (3.) KCe (k) = 2¢7 (¥r) b (3t

_T —
+ e, 1C K ¢ () + 6! (3i1) KCeyy.
(28)
The following proof is divided into the following two parts:
(i) a proof that the filtering error system (17) is stochastically
stable with v(k) = 0, and (ii) a proof that ||ez(k)||EZ < yllkaIEz.
(i) Firstly, we establish the stochastic stability of the

filtering error system (17) under the condition (22). It follows
from (28) with v, = 0 that

AV () = [A e+ Hyy () + Agery + Hid ()]
x P& e+ Hyg, (yie) + Agery + Hyp (7 1)]
+ eZETﬁek - eféek - ezfl@m
+ Oy + Fo, (i) + Aneyy + Hap ()]
xP [A e+ Hip, (0) + Agery + Hyp (3 )]
- 267 (37) ¢, () +¢" (T K9, ()
+ ¢! (3) KCe (k) = 247 (Y1) b (3t

_T _
+ eZ—1C K ¢ (yy) + ‘/’ST (Y1) KCey_,

< & (k) TIE (K),
(29)
where
o T
Ek) 2 [e" k), o (), e (k=1), ¢F ()] >
- [A‘l i A, H4]T[P 0 HA} A A, H4]
" |4, H, &, #,] |o ¢P||A, H, &, H,
P+LLCK 0 0
* —ZIP 0 0
+ —T T
* * -Q C K
* * —ZIP

(30)
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It is obvious that if IT < 0, one can obtain that AV (k) <
0. Therefore, it follows from Kolmanovskii and Myshkis
[19] that the filtering error system (17) with v(k) = 0 is
stochastically stable. On the other hand, by means of Schur’s
complement, IT < 0 is equivalent to the following matrix
condition:

[ P+I'LCK o o AT A ]
=T =T
* —ZIP 0 0 H, H,
=Tt 7T =T

* * -Q C K* A, As <0.

=T =T
* * * _ZIP H, H;
* * * * —1_)71 0

21

i ” * * * * —0P |

(31)

Notice that the condition (22) can imply (31). This means that
if there exist positive and definite matrices P, such that matrix
condition (22) holds, then system (17) is stochastically stable.

(ii) Next, the objective should be devoted to prove that the
filtering error system (17) satisfies

le= @), < vlvil, (32)

for all nonzero v(k) € £ ([0, 00); R™).
In fact, under zero initial conditions, it is shown that

N
E{V (e(k),t)} =E {ZAV (k)]» ) (33)
k=1

We define the following performance index function:

N
J(k)=E {Z el (k)e, (k) - yzv,ka]} . (38)
k=1

for any integer N.
It follows from (34) that

N
J(k)=E {Z el (k) e, (k) - yY*viv, + AV (k)]]»

k=1

-E{V(e(k),N)} (35)

N
s[E{ZcT(mac(k)},

k=1
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where

(k) 2 [e" (k)0 (R), ¢T () e (k= 1), ¢ ()]s

. [A‘l B, H A, H4]T[p 0 ]
- |A, 0 H, A, Hy|] [0 &P
" (A, B, H A, H4]
i, 0 H A, H
[ P+I'L 0 CK 0 0
* <, 0 0 0
+ * —ZIP 0 0
-Q C'K*
i * =2,

From (35), it can be shown that if 2 < 0 holds, then
J(k) < 0, which implies that (32) holds for any nonzero
v(k) € .SKEZ([O, 00); R™). Furthermore, it is easy to see that
B < 0 is equivalent to the condition (22). This means that the
condition (22) in Theorem 4 can imply [le, (k)||, < yllv(k)ll g,
This completes the proof. O

4. H_, Filter Design

In this section, the attention should be paid on coping with
the addressed filter design problem for the discrete-time
stochastic system (1) based on Theorem 4.

Lemma 5 (see [18]). Let Q, R, and F(t) be real matrices of
appropriate dimensions with F(t) satisfying FT (t)F(t) < I
Then, for any scalar € > 0,

QF )R+ R'FT (1) Q" <eQQ" +¢'R'R.  (37)

The following theorem provides the sufficient LMI condition
for the existence of the proposed robust filter (13).

Theorem 6. Consider the discrete-time stochastic system (1),
for a given disturbance level y > 0, if there exist positive and
definite matrices X, Y € R™", and matrices W € R™" and
U € R™™, and positive scalars €, €,, and & such that the
following LMI holds:

Dy Dy, Dy
¥ Dy D,y | <0, (38)
* * Dy

with

[T, o o C'k" o o o ]
* I, 0 0 0 0 0
* % Iy 0 0 0 0

Oy=1* * = f44 0 0 0
* ok ok * -Q 0 CcTk”
* %k % * * —Q2 0

| * * * * * * _ZIP ]

[ATX Te 0 Tpyp ]
0 ATy 0 o0
o T, oDU"
Pu=1 I, 0 U™ |
0 f5,9 0 f5,11
0 0 0 0
L o -6uT o -U" |
[0 00 ETX ETY]
000 0 O
000G'X G'y
®5={000 0 0 |,
000 0 O
000 0 O
000 0 0 |

®,, = diag {-X, -V, 67X, -6;Y},

0 0 0 00

.. = f9,12 f9,13 f9,14 00
23 = >

0 0 0 00

U U U 00
D, = diag {-&,1,, ~&,1,, —&31,, - X, -V},
[, =-P+L L+eC K'ATAK,C,
To=A"Y-A"Y+(6-1)C'K[B"Y,
Ty =A"Y-W'+(6-1)C'K]U",
T,=-Y+L"L,

T, = =y’ +&,D"AAD,
L,=(0-1)D'U",

T4 = -2, + &AA,

L,=(0-1)U",
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No. of samples (k)

— x,(k)
- = %(k)

FIGURE 2: x, (k) and X, (k).

(39)

then the H, filtering problem is solved by the filter (13).
Furthermore, the filter gains are given by

A=Yy'w, B=Y''U (40)
[, o CK" 0 0o 0o A
£« T, 0 0 0 0 B
« % -2, 0 0 0 -H

2 =T
* * * * =y Im 0 4
20, H.
* % * * * -2I, 4
—1
¥k * * * * -P
* % * * % % *
* % * * * * *
* % * * * * *
* % * * * * *
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Proof. The matrix condition (22) in Theorem 4 can be rewrit-
ten as

1, 0o CK" 0 o 0 A& A |
T
* [, 0 0 0 0 B, 0
T T
* % —ZIP 0 0 -H, H,
= T.r —T T
* % * -Q 0 CK A Aj
2 T T
* % * * =YL, 0 4 3
—T —T
* % * * * —ZIP H, H,
* % * * * * —1_3_1 0
K * * * * * —Ofﬁ_l i

+ M, AN, + NI A M] + M,A N,
+ NJA ML + MyAN; + NTA M <0,
(41)

where

_ 7 71T
M, =1[0,0,0,0,0,0,H,, 14, | ,
N, = [K,C,0,0,K,C,0,0,0,0],
(42)

N, = [0,D,0,0,D,0,0,0]",

N, = [0,0,1,0,0,1,0,0]".

In the light of Lemma 5, it is shown that the condition (41)
holds if the following condition holds:

A, 0 0 0
0 0 0
5 0 0
s 0 0 0
R 0 0 0
<0. (43)
H, 0 0 0
(6-1)H, (6-1)H, (6-1)H,
—°p ' H, H, H,
-¢1, 0
* -51, 0
* * _83Im
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1.2

8 10

FIGURE 3: x,(k) and X, (k).

Multiply diag{I,I,I,1,1,1, P, P, I,1,I} and its transpose on
the left side and the right side of (43), respectively, and let
W = YA, U = YB, one can obtain the condition (38). This
means that if there exist scalars &g > 0,& > 0,& > 0
such that the LMI condition (38) holds, then the error system
(17) is stochastically stable, and the H,, performance (32) is
guaranteed. This completes the proof. O

Remark 7. The LMI condition (38) of Theorem 6 is not
conservative, since the system matrix A has been supposed
to be stable.

5. Simulation

We consider the system (1) with the following data: n = 3,
m = 2,and p = 2, r = 2. For the logarithmic quantizer (7),
the quantizer densities are chosen as p; = 0.6667 and p, =
0.7391. The initial quantizer points are chosen as 1150) = 40

and 1150) = 40. It can be calculated that §; = 0.2and §, = 0.15.
The random communication delay parameters are selected

as 6 = 0.6, and 0, = \6(1 - 6) = 0.4899. The saturation

parameter matrices are selected as follows:

06 0 08 0
Ky = [ 0 0.7]’ Ky = [ 0 0.8]’ (44)

and ¢(y;) = (K, + K,) /2y, + (K, — K,)/2 sin(yy).

Besides, the model parameters are given as follows:

-03 0 001 -0.202
A=|-059 -024 002 [, B=|0383 |,
0.1 —0.06 —0.68 0.139
-0.2 -0.1 -0.2 0.1
“=los 02 0.21]’ b= [0.47]’

~0.12 -0.11 0.38 (45)

E=] 011 0.64 -0.18],
-0.31 -0.63 -0.6

-0.13
G=1 01, L= [00615 8.(0)2 00615]'
0.051 : : :

Without loss of generality, we assume that the noises v(k) in
system (1) have the following form:

1

S 46
0.1 + k2 (46)

v (k)
and it can be checked that v(k) satisfies the constraint (2).
Solving the LMI condition (38), one can obtain the following
solutions:

3.6195 3.3264 2.2784
X = 33264 10.8295 2.5230 |,
2.2784 2.5230 7.4548

4.3244 1.5752 1.6206
Y = [ 1.5752 2.3707 0.2978 |,
1.6206 0.2978 2.3496
(47)
—-1.3882 -0.4611 -0.7446
-1.1207 -0.0697 -0.4972 |,
—-0.4623 -0.1005 -1.4395

W:

0.0118 0.0050
U = [0.0469 0.1449
0.0390 0.0963

The filter gain are then calculated as follows:

~0.1855 —0.1492 0.1803
A=|-03463 0.0632 —0.2408 |,
—0.0249 0.0521 -0.7065
(48)
~0.0165 —0.0580
B=1 00277 0.0909
0.0245  0.0695

The initial condition is selected as x(0) = [1.5 0 —1]%,
e(0) = [-0.5 1 1.5]7, and the quantizer parameter #, is
selected as 7, = 50. The trajectories of plant states x; and its
estimates are shown in Figures 2, 3, and 4; the comparisons
of the unquantized saturated outputs ¢(y,) and quantized
saturated outputs g(¢(y,)) are shown in Figures 5 and 6; the
trajectory of the error estimation signal e, (k) = z(k) — Z(k) is
illustrated in Figures 7 and 8. It can be seen that the obtained
state estimation is desirable.
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-0.4 1 1 1 L
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FIGURE 4: x5(k) and x; (k).
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== o0k
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FIGURE 5: ¢(y, (k)) and quantized ¢(y, (k)).
6. Conclusion
In this paper, the H, filtering problem has been investigated
for stochastic systems subject to sensor saturation over
limited capacity channel. The plant under consideration is
a class of stochastic systems with random noise depending
on state and external disturbance. In this setting, the effects

of sensor quantization, output logarithmic quantization, and
networked-induced communication delay are taken into
account simultaneously. The phenomenon of random com-
munication delay is described by a Bernoulli type stochastic
variable. Subsequently, the H_, filter is designed for the

0.15 ; . . .
.’\
'
e
L
o1t ;| .
. \
rly
Col
/ !
005 |} .
/ i
/ !
- \
0 1 /
1 !
\ _’.
\ !
-0.05 v 1
| !
I
_01 1 1 1 1
0 2 4 6 8 10
No. of samples (k)
-= (k)
— qe(y,(k)))
FIGURE 6: ¢(y,(k)) and quantized ¢(y,(k)).
0.35
0.3 g
0.25 ]
0.2 .
0.15 .
0.1 .
0.05 g
ol 0\ /S
—-0.05 g
-0.1 .
-0.15 " "
0 2 4 6 8 10
No. of samples (k)
-- z1(k)
— z(k)
FIGURE 7: z, (k) and Z, (k).
considered plant by employing the quantized output mea-
surements, and sufficient conditions are established for the
existence of the proposed filter.
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This paper is concerned with global stability analysis for a class of continuous neural networks with time-varying delay. The lower
and upper bounds of the delay and the upper bound of its first derivative are assumed to be known. By introducing a novel
Lyapunov-Krasovskii functional, some delay-dependent stability criteria are derived in terms of linear matrix inequality, which
guarantee the considered neural networks to be globally stable. When estimating the derivative of the LKF, instead of applying
Jensen’s inequality directly, a substep is taken, and a slack variable is introduced by reciprocally convex combination approach, and
as a result, conservatism reduction is proved to be more obvious than the available literature. Numerical examples are given to
demonstrate the effectiveness and merits of the proposed method.

1. Introduction

In recent years, important application in the fields of pattern
recognition, signal processing, optimization and associative
memories, and so forth has made neural networks (NNs) the
eye of attention. Stability analysis of NNs with time-varying
delay, as a result, has received much attention ever since,
because time delay is frequently encountered in NNs, owing
to finite switching speed of amplifiers in the communication
and response of neurons, and could cause instability and
oscillations in the system. Both delay-independent and delay-
dependent stability criteria have been brought up. While
delay-independent criteria tend to be more conservative,
more attention is given to delay-dependent criteria, because
they could make use of the length of the delay.

Global stability of various recurrent neural networks has
been investigated in [1-4]. In stability analysis of neural
networks, the qualitative properties primarily concerned are
uniqueness, global asymptotic stability, and global exponen-
tial stability of their equilibria. When the system with time

delay is described by the following dynamic equation:
xX()=-Cx(t)+Af (xt)+Bf xt-h)+u, (1)

exponential and asymptotic stability analysis has been done
by [5-10]. The stability criteria in [5, 9, 10] are delay inde-
pendent, while those in [6, 8, 11] are delay dependent, and
[12] includes both. Also, [8-10] adopted the delay-partition-
ing approach. After some changes are made on system
description, such as setting A = 0, adding a new term
D _f:_ 4 f(x(s))ds, and introducing a new activation function
g(x(t — h)) to substitute for f(x(t — h)), asymptotic stability
criteria are derived in [13-17], and uniqueness analysis is done
in [5, 18].

Various methods have been proposed to reduce conser-
vatism when deriving stability criteria. For example, the free-
weighting matrix approach noticed in [6, 7, 19-22] is proved
to be very effective since bounding techniques on some cross-
product terms are avoided. Stability analyses of NNs with
multiple and single time-varying delays are done by [17,
23], respectively. Moreover, a new free-weighting matrix



approach is brought up in [24] to estimate the derivative of
Lyapunov functional without missing any negative quadratic
terms, and thus, improved delay-dependent stability criteria
are established. Along with free-weighting matrix approach,
[14, 25, 26] adopted the delay partitioning idea to solve
delay-dependent stability problem, and the proposed meth-
ods have significantly reduced conservatism.

When deriving stability criteria for delayed systems, two
kinds of approaches are usually used, namely, Lyapunov func-
tion approaches [27-29] and Lyapunov-Krasovskii functional
(LKF) approaches [17, 23, 24, 30-33]. The former makes no
restriction on the derivative of time delay and usually gives
a simpler stability criterion or delay-independent criterion
while the latter, expressed in the form of LMI, takes the
derivative of time delay into account, gives a delay-dependent
criterion, and thus can be less conservative since LKF makes
use of more information about the system. Discretized LKF
method developed in [34] is another method for stability
analysis, and [13] made some necessary adjustments to make
the method compatible with robust stability problem for NNs
with uncertain delays.

In addition, the range of time-varying delay for NNs is
mostly considered to have a lower bound of zero, as seen in
(7,11, 23, 24], while in practice it may not be restricted to 0,
and setting h, to zero would result in increased conservatism.
It is the same with the derivative of time delay. In many
papers, time delay of NNs is either constant or unknown, as
noticed in [14, 25, 26], while an upper or lower bound could
be assumed.

In this paper, the stability problem for continuous NNs
with time-varying delay is taken into consideration. A novel
LKF is brought up, and changes are made to deal with dif-
ferent cases concerning time delay and its derivative. When
estimating the derivative of LKEF, instead of applying Jensen’s
inequality directly, a substep is taken, and a slack variable
is introduced, and consequently, conservatism reduction is
proved to be more obvious than existing results. Numerical
examples are given, and analysis is made to demonstrate the
effectiveness and merits of the proposed method.

In Section 1, a brief introduction is presented, and some
notations are defined. In Section 2, the stability problem is
formulated, and some preliminaries are given. In Section 3,
new criteria in the form of one theorem and three corollaries
for NNs with time-varying delay are presented. In Section 4,
numerical examples are presented, along with results from
the other literature. The paper is concluded in Section 5.

Notations. The notations used throughout the paper are
standard. The superscript “I” stands for matrix transposition;
R" denotes the n-dimensional Euclidean space; the notation
P > 0 means that P is a real positive definite; I and 0 repre-
sent the identity matrix and a zero matrix, respectively;
diag(---) stands for a block-diagonal matrix; A, (P)
(A pax(P)) denotes the minimum (maximum) eigenvalue of
symmetric matrix P; || - | denotes the Euclidean norm of a
vector and its induced norm of a matrix. In symmetric block
matrices, we use an asterisk () to represent a term that is
induced by symmetry. Matrices, if their dimensions are not
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explicitly stated, are assumed to be compatible for algebraic
operations.

2. Model Descriptions and Preliminaries

The dynamic behavior of a continuous-time neural networks
with time delay can be described by the following state
equation:

_dg) =-Cy(t)+ Ag(y (®)) + Bg(y (t = h (1)) +u,
(2)

where y(t) is the state vector of the neural network; C is
a positive matrix; A and B are the connection weight and
the delayed connection weight matrices, respectively. g(y(t))
represents the activation function vector of neurons, and u
is a constant external bias vector. h(¢) denotes axonal signal
transmission delay, which is nonnegative, bounded, and has
0<h <h<h,0< h< y, and will be written as h for short
throughout the paper. The initial conditions associated with
system (2) are of the form

y,0)=¢;(0), 0€[-hy0],i=12,...,n (3)

where ¢;(0) € C([-h,,0],R") is the Banach space of contin-
uous functions mapping interval [—h,, 0] into R".

The following assumptions are made on system (2)
throughout this paper.

(HI) The activation functions g(y(t)) are bounded and
monotonically nondecreasing on R.

(H2) The activation functions g(y(t)) satisty

. < 9i (“’1) — Yi (wz) < lpi’
, w0, - w, \

w, # w,. (4)
It is known that bounded activation functions always
guarantee the existence of an equilibrium point for model
(2). For convenience of exposition, in the following, we will
shift the equilibrium point y* of model (2) to the origin. The
transformation x(¢t) = y(f) — y* puts system (2) into the
following form:
dx (t)
dt
where x(t) is the state vector of the transformed system, and
filx)) = gi(x; + y;) = g:(y)) with f,(0) =0, x;(6) = ¢,(0),
0 € [-h,,0], (i = 1,...,n). Obviously, the equilibrium point
y* of system (2) is globally stable if and only if the origin of

system (5) is globally stable. Assume that f;(0) = 0, then the
functions f;(-) satisfy

filw) <1, 0,

= -Cx (t) + Af (x (1) + Bf (x(t - h)),  (5)

(6)
filw) =1, 0, Vo, €R
Rewriting (6), we can get
Lpa)—f(w) >0, f(w)-L,0=>0,
7)

[L,0- f@)] S[f @-L,0] 20, S0,
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£ diag(/

o lpas e = diag(L,, 151>

where L

o1

lyn) and L,

m,n)'

Lemma 1 (see [35]). For positive definite M € R™", scalars r|
and r,, and a vector function w € R", the following inequality

holds:
(Jrz w’ (s) ds) M (Jrz w(s) ds>
<(r,-r) Jrz w’ (s) Mw (s) ds.
3. Main Results

In this section, some delay-dependent sufficient conditions of
the global stability for the neural networks with time-varying
delay in (5) are derived. First, we consider the case where the
upper bound of /1 is known, and correspondingly, the global
stability condition is given as follows.

Theorem 2. Suppose that in reference system (5), the time
delay h satisfies 0 < h; < h < hy,, 0 < h < y. Under the
condition given in (6), if there exist matrices P > 0, Q; > 0,
Q,>0,R >0,R;,>0,K; >0,K, >0,S;,>0,i =1,...,4,
Sy = diag(s)15812,---551,) S = diag(sy1,5,55...,5,,), and
T such that

O 2Y+Y,+Y;+Y, <0,

)

>

v [RZT

* R,
where Y, Y,, Y5, and Y, are defined as

-0

Y, £ D_PD, + DyPD, + D;Q,D, - D, Q,D
T T
+ DxQZDx - thzQZDXhz’

Y, 2 D.S;D, - (1-y)Dy,S;Dy + DS, Dy

— (1-y) DS4D gy, + 2D, Dy = 2D L, S, Dy

T
—2Df

£ D, K,L,D,, - DY,

+ Dy, Ly, K,D gy, + DYK LD, — D{K, Dy

$,D; +2D,L,S, D,

=
>

T ;T
KDy, — DL LI KL D,
- D;L, K,L,D, + DL, K,D;,

hiDleDx - (Dx - thz)TRl (Dx - thz)

=
1>

(10)

where Dy, Dy, Dy, Dy, > Dy, Dy, and D gy, are defined as

Dy 200000171, D,2[10000 0],
Dy, 2[010000], D, 2[001000],
D, 2[000100], D;2[000070],

D, 2[-C 000 A B],
(11)

then system (5) is globally stable. Moreover,

lx (Ol < \] PN lell (12)
where A is defined as

A 22 (A (S3L,) = Appin (SoL,))
+3 [I Ay (Ry) + (By = 1) Ay (Ry) ]
X (Amax (CTC) + Ao (ATA) Aoy (2)
A mas (B'B) Ao (L)) + Armax (P) + By d e (S5)

+h /\max (S4) Amax (sz) + hlAmax (Ql)

+ hZAmax (QZ) +2 (/\max (SILP) - Amin (Sle)) .
(13)
Proof. We choose an LKF as
V)2V +V, @)+ V5 (@), (14)
where
n x;(t)
Vi) 2 OPr©+2) s, | (£ by ds

i=1

7 x;(t)

+ zZsz,iJ (Lpaxi = £:()) ds,
i=1 0

t
V,(t) = J:h [xT (W) S3x (w) + £ (x (w)) S, f (x (w))] dw

t

+ J T (w) Q,x (w) dw
—h,
t

+ J " (w) Qyx () dw,
—h,

V3(t)éh2JO Jt 7 (w) Ry % (w) dw d6

—h, Jt+6

hy ot
(b =) Ll Le £ (w) Ry (w) duw d6,

Z(w)é[xT(w) x(w-h) x"(w-h)

L (w-hy) fMxw) fMxw-h)]
(15)



The derivatives of V,(t), i = 1,2, 3, are given, respectively, by
V, (t) = x" (t) Px (t) + %" (t) Px (t)
+2[8, (f () = Lyx 0)] % (1)
w28, (Lx (- £ )] %)
= 2" (t) (DyPD + DgPD, + 2D}, D,
-2DILT 8, D, +2DILTS,D;
-2D§8,D;) Z (1),
V(8 < %7 (1) Syx (1) + f1 (x (1) Suf (x (1)
+x7 (1) Qux () + x" (1) Qyx (1)
—(1=9) £ (x (=) Saf (x(t = h))
—(1—=y)x" (t —h) Syx (¢t — h)
—x" (t=h,) Qux (t=hy) — x" (t=hy) Q,x (t-h,)
= Z" (1) [D;$3D, ~ (1~ y) Dy S5 Dy
+DS,Df — (1-y) D S,D g,
+D,Q,D, ~ Dy, Q Dy,
+DQ,D, - Dy, QD | Z(#),

Vy (8) = (hy — hy)*5%" () Ry (£)

t—h,
—(hz—hl)J 7 (w) R,% (w) dw

t=h,
t

+ 5T ()R x () — hy J %" (w) R, % (w) dw.
t-h,

(16)

By Lemma 1, we can get
V, (1) < 25T (t) Ryx () + (hy — ) &7 (£) Ry (£)

— (x(t) - x(t - hy) R, (x (1) = x (t - hy))
t—h
~ (hy~ ) (j i (w) Ry (w) duw
t-h,
t-h
+ J %7 (w) Ryx (w) dw)
t—h,
< 22T () R x (t) + (hy — by )* 57 (8) Ry (8)
— (x(t) = x(t = h,)) R, (x () - x (t - 1,))

hy, —h, T
_ [hz—_h(x(t— h) - x(t - hy))
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XRy(x(t-h)-x(t-hy))

1

X Ry (x(t—hy)—x(t-h))
= K247 (t) Ry% () + (hy — by )& (£) Ry (£)

(x(t) x(t=hy) Ry (x () = x (¢ = hy))

—h -
- _h(x(t—h)—x(t—hz))
XRy(x(t-h)-x(t-h,))

—(x(t=h)-x(t-h))
X Ry (x (t=h) = x(t —hy))

P =h) = x =)'

X Ry (x (t—hy)—x(t—h))
~(x(t=h)-x@-m)"

X R, (x(t—hy) = x(t —h))

= 1247 (1) Ryx () + (hy — by )& (£) Ry (£)

= (x(t) = x (t = 1)) Ry (x (1) = x (£ = y))

\]hz h

— (x(t=hy)—x (t-h))
\jh ;l(x(t h)—x (t-h,))

T

R, T
* R,

[ [h,—h
\jh_hl ('x(t—hl)_x(t_h))

h-h,
_—th_hmt W= x(t- 1))

(x(t-h)-x(t-hy)| [* R,

[x(t—h))—x(t—h)
x _x(t—h)—x(t—hz)]

B 'x(t-hl)—x(t-h)r [R2 T]

< K2&T () Ry% () + (hy — b)) &7 (£) Ry (£)
—(x@®) - x(t-h)) R, (x () - x(t - b))

g N

x(t-h)-x(@t-h)
X[x(t—h;—x(t—hz)]
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< Z'(t) [hlirRle +(h, - h,)’DIR,D,

- (Dx - thz)TRl (Dx - thz)

_ I:thl _th:|T [RZ T:|
Ith_th2 * RZ

th _th]]
X ! Z (t).
|:th_th2 ()

17)

By (16) and (17), we have

V) <Z (1) [DZPD,C + Dy PD, + 2D}, D,

T

T,T T,T
- DyL, 8D, +2D;L}S,D, - Dj

S, D;
+D,8;D, - (1 -y) Dy $; D,y + DS, Dy
-(1-y) D;hS4th * DZQle

- Dithlehl +D,Q,D, - DIhZQszhZ
+ h§D£R1Dx +(hy - hl)szTRsz

- (D, - Dy,) R (D, - D,,)

T
_ [thl _th] [RZ T:|
th_th2 * R2

Ith1 _th
><|:1)h_1)xh2 z®

X

=ZT M) QZ (1),
(18)

where Q is defined as
Q£ D.PD, + D;PD, +2D}S,D;
T T T T T
~ DL}, Dy + 2D, LS, D, - D1S,D;
2T 2T
+h,D, R\ D, + (h2 - hl) D;R,D;
T
- (Dx - DXhz) Rl (Dx - thz)
Ds,D, - (1-y)DLS,D,, + D}S,D (19)
+x3x_(_y) xh3xh+f4f
T T T
-(1-y) Dy,S4Dyg, + DyQ D, = Dy, QD
T T
+DLQ,D, - Dby, Q,D

xh,

T
_ thl_th RZ T thl_th
D h_D * RZ th—D

x xh, xh,

Then by (7), (18), and (19), we have
V)< Z'0ozw+ (20 (LD, - D)’
x 8 (D;-L,D,)Z(t))
+ 27 (1) (LD~ D) Sy (D= LuDy) Z (®)

=ZTHez).
(20)

Itis cl'ear that if (9) and (20) hold, then, for any Z(t) # 0, we
have V (t) < 0. It follows that

V() <V (0). (21)
From (15), we get
T n_ ~x;(0)
V(0) = x" (0) Px (0) +2) L [s1; (fi W) = L,;x;)
i=1
85 (Lp,ixi - fi (w))] dw
0 0
+hzj j 7 (w) R % (w) dw d6
, Jo

~h
—h,

0
+(h—h,) J L £ (w) R, % (w) dw d6

. 1

+ th [xT (w) Qyx (w)] dw
O ror

+ J_h [x (w) Qyx (w)] dw

0
+ j_h [xT (w) S3x (w) + fT (x (W) S, f (x (w))] dw

IN

[Amax (P) + hZAmax (SS) + hZ/\max (84) Amax (Liy)
+ hl/\max (Ql) + hZAmax (QZ)
+2 (Amax (Sle) - /\min (Sle)

+/lmax (SZLp) - Amin (SZLm))] "¢'”2

h o0
s () (=) [ |57 ) 5 ) o

A (R)h, IO IO £ (w) % (w) dw d6.
o (22)
By a similar method in [9], we have
& () & (W) £ 3 [Anay (CTC) + Ay (ATA) A (L3)
e (B'B) A (1) I8
(23)

Thus, V(0) < AII(/SIIZ, where A is defined in (13).



Moreover,
V(£) 2 X7 (£) Px () = A iy (P) x|, (24)
Therefore, we have
lx (O] < \/ ) 4]l (25)

which shows that system (5) is globally stable. This completes
the proof. O

Remark 3. Theorem 2 presents a stability criterion for
the delayed neural network. When coping with (h, -
hl)f::l J-tt+6 xT(w)szc(w)dw dO, instead of using Jensen’s

inequality directly, we use a substep which can make the
method less conservative, which can be noticed as recipro-
cally convex combination approach in [36]. It follows that

h,—h
—hz—_h((x(t—h)—x(t—
—x(t=hy)))

h, —h

1 T
_h_—hl((x(t_hl)_x(t_h)) R

h,))'R,

X (x(t—h)

X (x(t=hy)—x(t-h))

—h
- - ((x(t—h) —x(t—hy))'R,

X (x(t—h)-x(t-h,)))
~((xt-m) - x(t—hy))'R,

x(x@t-h)-x(t-hy)))

hy—h
- B ((x(t=hy)-x(t-h)'R

x (x(t—hy)—x(t-h))
- ((x(t—hl)—x(t—h))TRz
(x(t-hy)—x(t—h)))
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[(f—)

- x(t—h)]

x(t=hy)

- x(t=h)-x@t-m]"[R,

__[x(t—h)—x(t—hz)] [* 1{2]

x(t-h)—x@t-h)
x [x(t—h;—x(t—hz)]‘

(26)

If no substep is taken, it will follow that

t—hy

—(hy—hy) j £ (w) Ry% (w) dw
t-h,

—[x(t=hy) -

—x(t-m)]'R,

X [x(t-h)-x(t—h)+x(t-h)

—x(t = hy)]

i

x({t—-h)+x(t-h)

x(t—h)-x(t-h)
X [x(t—h)l—x(t—hz)]'

(27)
We can see that compared to (27), (26) is relatively free
since T could be more than nonnegative, and consequently,

its LMI could suffer bigger delay. For the same reason, if the
middle term could be found between

m—h !
\]h_h (x(t=hy) - x(t=h) [Rz T]
* R,
JZ B (e (1))
By -
| Ve

h—-h,
Jh_ (et =) =t~ )

(28)

(x(t—h) x(t—h))

(x(t—h) x(t—h))

J
Vi
K=

_ \jhz L(x(t-h)-x(t-hy))

R T and 0, conservatism would be further reduced.
2
[ * Rz]

Remark 4. Based on Theorem 2, we can determine the max-
imum admissible delay 4, and h, at a known upper bound
of . Moreover, the relationship between f(x) and x could be
specified using L,, and L ,.. As to the case when his unknown,

we can refer to Corollary 5, where some changes are made on
the LKF.

(et =h)—x(t-h))

t—h)-x(t-h)

Corollary 5. Suppose that the time delay h in reference system
(5) satisfies 0 < h; < h < h,. Under the condition given by (6)

e )

and (7), if there exist matrices P > 0, Q; > 0,Q, > 0, R; > 0,

R, R, >0,K; >0,K, >0, = diag(s;1,8,5,-.-551,) > 0,
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S, = diag(sy 1,555, - --
matrix inequalities hold:

02Y,+Y,+Y;+Y, <0,

L [R, T
T_[* Rzlzo’

(29)

where Y, Y,, Y;, and Y, are defined as
Y, 2 D'PD, + DLPD, + D'Q,D
T T T
- thl(Qleh1 + DxQZDx - thzQZD h

S a T T,T
Y, 2 2D{$,D; - 2D, L}, S, D,

T
—2Df

Y, 2 D}, K,L,D,, - DY,

+ thLszth + DT

$,D; +2D,L}S,D,
T ;T
KD, — DL KoL Dy,

T
K,L,D, - D

KDy

- DL, K,\L,D, + ;tsznKlDf,

Y, 2 BD{R,D; - (D, - D,y,) R (D, - D)

(h, - h,)’ DR, D

—(Dyy — Dy, )TRz (D= D)

~(Da, = D) Ry (D, = D)

~ (D3 =D.,) 1" (Dy, = D)
~(Dy, D) T (D xhz)

xh
(30)

where Dy, D,, Dy, Dy, , Dy, , D

, and Dy, are defined in
1), then system (5) is globally stable

. Moreover,

I (1)) < J & ol (3D

where A is defined as
A2 X P+ 1AL (Q)) + o) (Q)
+2 (Amax ($12,) = Ayin (S1 L)
+hmax (S2Lp) = Ain (S5L,,,))
#3 [ (R) + (s = 1) Ay (R0)]
* [Amax (€7 (£3)
e (B'B) Amax (L3)]

Proof. We choose an LKF as

(32)
C) + Apay (ATA) Ao

V)2V, (t)+V,y(t) + V5 (1), (33)

sS2.,) > 0, and T such that the following

7
where
s T L x;(t)
025 OPe®+2Y s, [ (9 x)ds
i1
n x;(t)
+ 2252,1‘ j (lp,,x, - f; (s)) ds,

i=1 0
V, () = J x" (w) Qyx (w) dw

t=h (34)

+ Jt xt (w) Q,x (w) dw,
t—-h,

_ 0t
V3(t)éh2J J 7 () R, % (w) dw d6

—h, Jt+0

hy ot
+(h2—h1)J Jt+6xT(w)R2x(w)dwd6.

Since the result can be obtained directly from Theorem 2,
the rest of the proof for Corollary 5 is omitted. O

Remark 6. Corollary 5 presents the stability criterion when
the upper bound of / is unknown. Since y is unknown
and under current conditions, it cannot be estimated or
substituted, the first term in Vz(t) of ﬁh[xT(w)S3x(w) +
fT(x(w))S4f(x(w))]dw should be changed or eliminated
from the LKF. In Corollary 5, the term is eliminated because
the other two terms in Vz(t) can serve the same function, and
it is unnecessary to keep any extra x(t — h) or f(x(t — h)).
The rest of the terms were reserved because they will not

generate any h-related terms when estimating the derivative
of the LKE.

Corollary 7. Suppose that the time delay h in reference system
(5) satisfies 0 < h < h, and 0 < h < y. Under the condition
given by (6) and (7), if there exist matrices P > 0, Q, > 0,
R, >0R, >0,K; >0,K, >0,8; > 0,i =1,...,4,

Sy = diag(s)1,812,---551,) Sy = diag(sy1,8,55...,5,,), and
T such that the following matrix inequalities hold:
02Y,+Y,+Y;+Y, <0,
35)
LR, T (
ve [ * Rzl =0

where Y,, Y,, Ys, and Y, are defined as
Y, £ D,PD, + D;PD, + D,Q,D, - D,;, Q,D,,, ,
Y, 2 stsﬁx -(1-y) BZhssﬁxh + ﬁ3:545f

AT ¢ Ao B ATT o B
- (1-y) D}, 8,Dy, +2D}S, D, - 2D, L, S, D,

X

STe 7S AT1Te 1S
- 2D;S,D; +2D;L.S,D;,



s 2T 5 ST e T S
Y, 2 D}, K,L,D,, - D},K,Dp, - Dy, Ly K,L,D,,
+ D, L,,K,Dp, + DyK,L,D, - D{K,D;
-D{L,K,L,D, + DL} K,Dy,

Y, 2 hgﬁxTRlﬁx h (ﬁx B ﬁxhz)TRl (ﬁx B ﬁxhz)

+DR,D; - (D, - D,) R, (D, - D,)

X

- (Izjxh2 - ﬁxh)TRZ (th2 - D\xh)
- (ﬁxh - ﬁth)TTT (ﬁx - D\xh)

- (Dx - ﬁxh)TT (th - ﬁxhz) >
(36)

where D, D, D, 5xh2, D 1, and D i, are defined as

D,2[-C 00 A B],
D

a

1000 0],
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D,2[01000],

(37)

D

IE3

[
[
Dy, = |
w2 (00100,

D;2f0o00 1 0],

Dy 200000 1],

then system (5) is globally stable. Moreover,

A
lx (1)1l < J T ol (38)

where A is defined as
A2 X (P) + 1y d s (83) + A s (S4) A (1)
+ 1y mas (Q2) + 2 (Anay (S1L ) = Apin (S1L,,)
+Amax (S22 ) = Apmin (S2L,0))
+ 313y (Ry + Ry) (A (CTC)
+ A (ATA) Ao (1)

+ Minax (B'B) Ao

Proof. We choose an LKF as

V)2V, () +V, )+ V5 (1), (40)
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where

x;(t)

V()2 x" () Px(t) + 2isu J '

i=1 0

(fi () = L,x;) ds

0

+ Zisz,i JXi(t) (lp)ixi - f; (s)) ds,
i=1

t

V, ()2 J [2w) S,x () + 7 (x () S, f (x (w))] dw

t—h

+ Jt x! (w) Qyx (w) dw,
t—h,

0

AR J_h Le T (w) (R, + R,) % (w) dw d6.

(41)

Since the result can be obtained directly from Theorem 2,
the rest of the proof for Corollary 7 is omitted. O

Remark 8. Corollary 7 presents the stability criterion when
the lower bound h, is zero. If h, is zero, the second term
in Vz(t) of Lth xT(w)le(w)dw should be changed or
M
eliminated from the LKFE. In Corollary 7, the term is elim-
inated because there is no need to introduce an extra
variable Q,, while P and other matrices can serve the
same function. Moreover, xT(w)RIX(w)dwdQ and (h, —
—hy ot . .
) [ Jp* (WRA(w)dwd6 in Vi(t) can be merged
because when /1, is zero, they have the same form. But R, and

R, canbereserved, because when estimating the upper bound
of the LKE it is still useful to introduce a T like Theorem 2.

Corollary 9. Suppose that the time delay h in reference system
(5) satisfies 0 < h < h,. Under the condition given by (6) and
(7), if there exist matrices P > 0, Q, > 0, R, > 0, R, > 0,
Ki>0K, >0¢ >0 =128 >0 =1,...,4

Sy = diag(sy 15 8195---551,)s Sy = diag(sy 1,89, .+»5,,), and
T such that the following matrix inequalities hold:
O 2Y,+Y,+Y;+Y, <0,
42)
el T (
r= [ * Rz] =0

where Y, Y5, Y;, and Y, are defined as
Y, 2 D,PD, + D;PD, + D,Q,D, - D, Q,D,,,
Y, £2D;S,D; - 2D, L,,$,D;

STe 1S STiTe 7S
- 2D;S,D; +2D,L3S,D;,

v a7 5 AT B AT T =
Y, £ D}, K, L, Dy, — D}, K,D gy, —~ Dy Ly KoL Dy,

X

~T

AT 1T 1 B AT s
+ Dy,L,,K,Dpy, + DYK,L,D, - D}

I K\Dy

- DL, K,L,D, +D,L, KDy,
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Y, 2 hgﬁleﬁx - (ﬁx - 5xhz)TRl (ﬁx B 5’Chz)

+KD'R,D, - (D, - D,)' R, (D, - D,)
- (ﬁxhz - D\xh)TRZ (ﬁxhz - ﬁxh)
- (ﬁxh - ﬁxhz)TTT (Bx - Bxh)
- (ﬁx - 5xh)TT (ﬁxh - 5xhz) >
(43)

where D, D,, D, ﬁxhz, ﬁf, and ﬁfh are defined in (37),
then system (5) is globally stable. Moreover,

A
wamsJmeJﬂL (44)

where A is defined as
822 (M (SiLy) = Ayin (SiLy)
+hmax ($2L5) = Aanin (S2L,))
+ A (P) + Iy s (Q)
+ 31 A pax (R + Ry) (A (CTC)

+ Aoy (ATA) Aoy (L;)
M e (B'B) Aax (L3)) -
(45)

Proof. We choose an LKF as
V)2V )+ V,(0)+V5(), (46)

where

n x;(t)
V,(t) 2 %7 (t) Px () + 22514 t (fi (&) =1,.x;)ds
0

i=1

+ Zisz)i J.xi(t) (lp)ix,- - f; (s)) ds,
i=1

0

t xL (w) Qyx (w) dw,

V, ()2 J

t—h,

. .
V) 2h, Ll Lex () (R, + R,) % (w) dw do.

(47)

Since the result can be obtained directly from Theorem 2,
the rest of the proof for Corollary 9 is omitted. O

Remark 10. Corollary 9 presents the stability criterion when
hy is zero and the upper bound of time delay’s derivative, or
y, is unknown. If h, is zero and y is unknown, the first and

second terms of ﬁh[xT(w)S3x(w) + fT(x(w))S4f(x(w))]dw

and tt—hl xT(w)le(w)dw in Vz(t) should be eliminated
from the LKE There is no need to introduce an extra variable
Q, or keep any x(t — h) or f(x(t — h)), and the reason is the
same with Corollaries 5 and 7. Moreover, the terms in 73 (t)
can be merged, while R, and R, should be reserved for the
same reason with Corollary 7.

4. Numerical Examples

In this section, examples are provided to demonstrate the
advantages of the proposed stability criteria.

Example 11. Consider the delayed neural network in (5) with
the following parameters, which has also been investigated by

[13, 39]:
Cz[(z) g] Az[—ll —11]

0.88 1 04 0
B‘[l 1]’ LP_[O 0.8]’ (48)

00
L= o
Our objective is to find the allowable maximum time delay
h, such that the system is stable under different 4, and f. The
simulation results from the available literature are shown in
Table 1, along with results from Theorem 2 and Corollaries 5,

7,and 9. It is clear that the conservatism reduction proves to
be more obvious than those in [23, 24, 37, 38].

In addition, when C, A, B, and L , take the same values as
(48), and L,, takes a different value as

01 0
Ly = [ 0 0.2]’ (49)

results under the same system with (49) are shown in Table 2.
Since L,, is specified in (49), allowable maximum time delay
h, is expected to be different from those of (48). As shown
in Table 2, with h, getting bigger, the difference between h,
and h; becomes smaller, to ensure stability of (49). Moreover,
allowable maximum h, of (49) is apparently smaller than
their counterparts of (48) because L, in (49) is a positive
definite, while its counterpart in (48) is zero, which means
that f(x(¢)) in (49) is more closely related to x(t) than (48).

Example 12. Consider the delayed system in (5) with

1 -150 02 0.1 0.1 ]
C=|-06 -02 1], A=1[-0101 0 |,
0 -1 1 0 0.1 -0.5]
100 -0.04 02 0.038 ]
L,= [0 1 0}, B= l—o.o3 0.1 0.024 |, (50)
001 0.01 -0.1 —0.014
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TaBLE 1: Allowable maximum time delay /1, under different h, and y in this paper along with results from other papers for comparison.

Methods h, y=0.8 y =0.9 Unknown y
(37] h =0 h, = 2.3534 h, = 1.605 h, = 1.5103
(37] h =1 h, = 3.2575 h, = 2.4769 h, = 2.3606
137] h =2 h, = 4.2552 h, = 3.4769 h, = 33606
[23] h, =0 h, = 1.2281 h, = 0.8636 h, = 0.8298
[24] h =0 h, = 1.6831 h, = 0.1493 h, = 1.088
[38] h =0 h, = 2.8854 h, = 1.9631 h, = 1.781
h =0 h, = 5.088 (Corollary 7) h, = 4.881 (Corollary 7) h, = 5.023 (Corollary 9)
h =1 h, = 4.751 (Theorem 2) h, = 4.066 (Theorem 2) h, = 5.22 (Corollary 5)
hy =2 h, = 4.689 (Theorem 2) h, = 4.377 (Theorem 2) h, = 4.788 (Corollary 5)
TABLE 2: Allowable maximum time delay /, of (49) under different h, and y.
Theorem 2 y=03 y=0.6 y=0.9
hy =2 h, = 3.836 h, = 3.664 h, = 4.135
h =25 h, = 4.152 h, =421 h, = 3.904
h =3 h, = 3.355 hy = 3.687 h, = 3.908
TaBLE 3: Allowable maximum time delay A, of (50) under different h, and y.
Theorem 2 y=0 y=03 y =0.5 y=0.8 y=1
h, =0.1 h, = 1.064 h, = 1.019 h, = 1.044 h, = 1.075 h, = 1.062
h =02 h, = 0.992 h, = 1.014 h, = 1.021 h, = 1.044 h, = 1.076
h =03 h, = 0.987 h, = 0.988 h, = 1.008 h, = 1.0151 h, = 1.0171
h =09 h, = 0.995 h, = 1.002 h, = 1.008 h, = 1.015 h, = 1.011
Theorem 2 y=12 y=15 y=18 y=2 y=5
h =0.1 h, = 1.072 h, = 1.0811 h, = 1.103 h, = 1.101 h, =1.114
h =02 h, = 1.041 h, = 1.055 h, = 1.062 h, = 1.054 h, = 1.088
h =03 h, = 1.013 h, =1.036 h, =1.033 h, = 1.036 h, = 1.048
h =09 h, = 1.013 h, = 1.01 h, = 1.015 h, = 1.017 h, = 1.004
TABLE 4: Allowable maximum time delay h, of (50) under different /1, and y.
Corollary 5 h, =0.1 h, =0.15 h, =0.2 h, =0.25 hy =03
Unknown y hy = 1.022 h, = 1.015 h, = 0.981 h, = 0.972 h, = 0.971
Corollary 5 h, =0.5 h, =0.9
Unknown y h, =0.983 h, = 0.995
Corollary 7 y=0 y=03 y=0.5 y=0.38 y=1
h =0 h, = 1.097 h, = 1.107 h, = 1.111 h, = 1.1191 h, = 1.121
Corollary 7 y=12 y=15 y=18 y=2 y=5
h =0 h, = 1.133 h, = 1.132 hy = 1.142 h, = 1.1272 h, = 1.1471
Corollary 9 Unknown y
h =0 h, = 1.089

This example is used to demonstrate the effectiveness of
Theorem 2 in Table 3 and Corollaries 5, 7, and 9 in Table 4.
Both L, and L, have taken positive definite values, and
allowable maximum time delay h, under different b, and y
is presented in Tables 3 and 4.

As seen in Table 3, values of h, change periodically with
different y under the same h,, but the difference between h,
and h, decreases readily with increasing /i, under the same
y. It can be expected that whatever value y takes, when h,
is big enough, h; and h, would converge to a single point.

Moreover, it can be seen in Table 3 that the point is the same
with the convergence point under y = 0, which is also the
allowable maximum constant time delay.

Table 4 is used to demonstrate the effectiveness of Corol-
laries 5,7, and 9. Allowable maximum time delay is presented

under unknown y for Corollary 5, h;

= 0 for Corollary 7,

and both unknown y and h; = 0 for Corollary 9. It can be
seen that when y is unknown, h, is apparently smaller than
otherwise. Moreover, sums of h; and h, are about the same
0.1 but smaller than those under

with those under h,;
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h, > 0.2, which signifies that s, and h, have a near-linear
relationship under 0 < h; <0.1.

5. Conclusion

This paper has investigated the global stability of the neural
networks with time-varying delay. By introducing a novel
LKE, delay-dependent global stability criteria have been
obtained. By reciprocally convex combination approach, a
substep is taken, and a slack variable is introduced to estimate
the derivative of LKF, and as a result, the proposed method is
expected to be less conservative than the available literature.
The proposed criteria have been formulated in terms of
linear matrix inequalities and, thus, can be readily solved by
standard computing software. Numerical examples are given,
and analysis is made under different ranges and derivatives of
time delay. The conservatism reduction has been proved to be
more obvious than existing results.
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The paper proposes a performance metric evaluation for a distributed detection wireless sensor network with respect to IEEE
802.15.4 standard. A distributed detection scheme is considered with presence of the fusion node and organized sensors into the
clustering and non-clustering networks. Sensors are distributed in clusters uniformly and nonuniformly and network has multilevel
fusion centers. Fusion centers act as heads of clusters for decision making based on majority-like received signal strength (RSS) with
comparison the optimized value of the common threshold. IEEE 802.15.4 Markov chain model derived the performance metric of
proposed network architecture with MAC, PHY cross-layer parameters, and Channel State Information (CSI) specifications while
it is including Path-loss, Modulation, Channel coding and Rayleigh fading. Simulation results represent significant enhancement
on performance of network in terms of reliability, packet failure, average delay, power consumption, and throughput.

1. Introduction

In the recent years, employments of wireless sensor networks
(WSNs) have increased in many aspects of modern lifestyle.
Those applications have motivated the researchers around
the world to attempt into this field and investigate Quality
of Service (QoS) and improve performance and efficiency of
network. Usually, wireless sensor networks are supposed to
be in harsh environments; consequently, performance metric
evaluation at the real situation is difficult, where human inter-
vention for evaluating process, even maintenance, repair, or
fix purposes are in jeopardy. Hence, performance evaluation
based on the mathematical model of network and simulation
is highly considered. Sometimes controlling a process in
the large scale needs sensing a unique phenomenon of
interest with several sensors. An actuator reacts precisely in
relation to decision which is made based on received signals
from sensors. Fusion of multiple sensing signals makes a
decision more accurate than just one sensor and consequently
increases system efficiency.

To address problem, a novel performance evaluation
framework would be proposed. Mathematical model frame-
work of a decentralized distributed detection is studied
in cluster-based network with a Markov chain model for
IEEE 802.15.4 Medium Access Control (MAC) with respect
to CSMA/CA mechanism interplay by physical layer and
channel state information. The framework investigates appro-
priated strategies by configuration of wireless sensor nodes
based on the optimal tuning of IEEE 802.15.4 MAC and
PHY layer key parameters [1]. Head node of each cluster is
called Fusion Center (FC). Decision making at fusion node
performs with respect to majority-like reception of RSS with
Maximum-Likelihood Test.

Performance metric is evaluated for a clustering net-
work topology with respect to a Markov chain model for
CSMA/CA medium access control which proposed in [2]
for a single node. Model describes a generalized analytical
of the slotted CSMA/CA mechanism of beacon-enabled
IEEE 802.15.4 with retry limits for each packet transmis-
sion. Behavior of the Markov model proposed at [2] is



describing CSMA/CA algorithm for a single node within star
network with N sensor nodes whereas our attempt updates
performance metric equations with clustering topology and
is accompanied by FCs. Model in [2] is only considered
to packet collision probability as case of loss. Nevertheless,
physical layer and channel state are provoking factors to
loss indeed [3]. Therefore, physical-layer and CSI specifi-
cation such as modulation and channel coding are utilized
through the equations as a probability that denotes with
(P.;). Network is supposed to be high data rate generation
for assessment of performance. Simulation is carried out to
represent probability of decision error at FC (P,) in a clus-
tered network with significant enhancement on performance
metric in terms of reliability (R,), packet failure (Pf), average

delay ([Egav)), power consumption with considering different
operation modes, idle (P,), sensing (P, ), transmission (P,)
and receiving (P,), and also Network aggregation throughput
(S.)-

2. Related Work

In the literature, for instance see [4] and the references
therein, wireless sensor network is studied with a small
amount of sensors and low signal to noise ratio (SNR),
distributed detection, and decision making fusion rules
carried out on multi-bit knowledge of local detecting sensors
with Monte-Carlo simulation methods. The performance of
proposed decision fusion rules is integrated with parameters
such as channel Rayleigh fading and adaptive Gaussian noise.
In [5, 6], the authors with respect to similar field of efforts
in [7], proposed a simulation-based analysis impact of data
fusion mechanisms in a Zigbee sensor network. It is used
to monitor a particular constant binary phenomenon and
evaluated performance indicators of interest, for example,
Bit Error Rate (BER) and networking oriented (delay and
aggregate throughput). In [8, 9] a distributed detection (DD)
system is considered for multiple sensors/detectors work, col-
laboratively and the fusion center is responsible for the final
decision-making task based on information gathered from
local sensors; moreover, the integration of wireless channel
conditions in algorithm design is also taken into the account
(also see [10, 11]). In [12], an important channel dynamic is
well defined; their studies are represented by the behavior of
a real link impact in low-power wireless networks. In partic-
ular, there is a large transitional region in wireless link quality
which is characterized by significant levels of unreliability
and asymmetry, significantly impacting on performance of
higher-layer protocols. In [3], the authors used the first way
to better understand IEEE 802.15.4 standard. Indeed, they
provided a comprehensive model, able more faithfully to
mimic the functionalities of this standard at the PHY and
MAC layers. They have proposed a combination of two
relevant models for the two layers. The PHY layer behavior is
reproduced by a mathematical framework, which is based on
radio and channel models, in order to quantify link reliability.
In [2,13,14] the authors proposed a generalized analysis of the
[EEE 802.15.4 medium access control (MAC) protocol with
focus on CSMA/CA algorithm in terms of reliability, delay,
and energy consumption (for more see [15, 16]). The rest of
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this paper is as follows. In Section 3, we will describe the
analytical framework to evaluate performance metric. This
section consists of the several subsections. In Section 4 we
will represent simulation results and finally Section 5 would
conclud the paper.

3. Problem Framework

In this section, we investigate the problem of decentralized
distribution detection particularly when the sensor nodes
detect a constant binary phenomenon. Sensing data packages
and forwards to access point (AP) through intermediate
fusion center (FC). Decision making fusion rule performs
at FC with majority-like signal power level reception com-
pared to an optimized threshold. Two ideal and noisy (non-
ideal) channels assume and channel state information (CSI)
considers with its impacts on decision-making fusion rule
Probability of decision error measures at FC versus signal to
noise ratio with modulation and channel coding influences.
Sensor nodes distribution at each cluster is supposed to be
uniform and nonuniform.

The rest of section is organized as Sections 3.1 and
3.2 depict sensing model and distributed detection in
Parallel Fusion Architecture, respectively and Section 3.3
describes distributed detection in clustered Sensor Networks.
Section 3.4 comprises communication channel state informa-
tion such as The Rayleigh fading, path-loss and modulation,
and channel coding. Section 3.5 describes medium access
control role on clustered network and its performance metric
equations with presence FC and impacts of CSI.

3.1. The Sensing Model. According to the stochastic geometry
of sensing model, distribution of the nodes over the observing
region A can be modelled by a homogeneous Poisson point
process (PPP) with intensity p. Sensing model is a isotropic
signal source model for detecting phenomena of interest
(Pol) with path loss factor « depends on distance of sensor
from Pol and type of signal (chemical contamination, sound,
radioactive radiation, etc.) [17]. Here, we assume « is equal
to 1 and sensor distance from Pol is d = 1 meter. Due to
sensors are integrated with transmitters as a element of a
WOSN, thus, the received detection signal strength to sensor
with a distance d away from the Pol is given by:

S
S(d) = d—f; @
A -A
U:D{Nt — t} _ eXrIl)'( t), n, > 0, (2)
n

where N, is a Poisson r.v. with mean A, = E{N,} = p|A|,
whereas p is intensity of distribution nodes over observing a
finite region of phenomenon with size |A|. We suppose the
nodes sensing periodically independent condition whether
Pol is absent or present. Particularly, while the Pol is present,
observations are not similar between nodes belong into the
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FIGURE 1: Parallel fusion architecture.

same group of sensors. In this case, observation indepen-
dently remarks at each sensor node after proper sampling and
processing is given by

Zy» when Pol is absent,

Yn = ®)
\S(d,) +z, when Pol is present,

where n = 1,2,...,N,, z, is an independent observation

Gaussian distribution noise with zero-mean and variance oﬁ .
S(d,) is the received signal strength at the nth node with a
distance d,, far from the Pol given by (1). Thus, problem status
could be defined as follows:

H= Hy:
H;:

absent Pol with probability p,,

4
present Pol with probabilty 1 — p,. )
Information is gathered from observers of Pol, located in
center region A (environment of observed Pol); hence, equal
probability is assumed in term of present or absent Pol, where
po = P{H = H,}, P{} being the probability of a given Pol.

3.2. Distributed Detection in Parallel Fusion Architecture.
Sensor nodes are organized within Parallel Fusion Archi-
tecture (PFA) which is represented on Figure 1. Each sen-
sor independently detects the event under observation and
generates information and sends to FC through an ideal
communication link. Information could be sequence of bits
as symbol of present or absent Pol. According to (2) and (3),

sensors send 1 bit unit information to FC for decision mak-
ing. A basic equation derived for received sensor observation
signal at the FC from the nth sensor node is given by:

1, =Cg+ W, (5)

where ¢ = +/aE,u, and w, is a channel noise modeled
zero-mean Gaussian distribution with variance N;/2 and
across the nodes there is independent identical distribution
(i.i.d). Ej, is transmission energy per bit and a is up-link path
loss coeflicient between sensor node and FC. Assume a is
identical for all nodes. The u,, is quantized local decision for
observation of an event and characterized with two levels of
unit function as follow:

_ [+1: when H(y,) = H), ©)

"= 1.1 when H(y,) = Hy,

whereas H( y,) is the decision that made at the nth node
[17]. The FC would be synchronized with whole nodes in the
region A because of FC sends a beacon periodically when we
want to retrieve observation data. All nodes exactly trigger
and send observing data to corresponding fusion node at
region A. With hypothesis ideal communication channels,
decision is made at FC with Likelihood Raito Test (LRT)
level of received signal by comparison an optimized common
threshold value which denotes by &. Threshold level could
be adapted and trained during detection period according to
level of transmission signal power.
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FIGURE 2: Block diagram of a clustered sensors network.

3.2.1. LRT with Neyman-Pearson Hypothesis Testing. Here,
observing signal received to fusion node might be affected by
many factors in an unforeseen manner, hence, the decision-
making would be doing necessarily statistical. This formulates
with a decision rule based on optimality criterion. Normally,
optimal criteria are using three major methods, the Bayes risk
criterion, the min-max criterion, and the Neyman-Pearson
(NP) criterion. LRT is performed regarding NP criterion.
Under NP criterion, the optimal decision rule derives from
an LRT choosen based on the null and alternative hypotheses
conditional probabilities:

P{r|H,}

Pl 5 ?

IN VT

H,

whereas data vector r is given under the alternative as
P{r | H,} and data vector r under the null hypothesis as
P{r | H,}. FC decision performs based on the N, received
observations of nodes. The vector r denotes as a gain of
received signal in ideal Binary Symmetric Channels (BSCs).
This is corresponding to N; specified in (5). Nevertheless,
the & for simplicity is adapted with VSNR/2 where SNR =
aE,/N, is received signal energy per bit per noise power
spectral density, can be expressed using signal to noise
(SNR), to FC from each sensor node through communication

channel. The received signals vector from N, sensor nodes is
considered as follow:

r=[r,....r;]’, i=(1....,N,). 8)

With the Bayesian approach, a priori probabilities of the
absent or present hypothesis Pol are P{H} and P{H,} at
fusion center, respectively. Probability of decision error is
defined at fusion center as follow:

P,=P{H=H, | H}P{H}+P{H=H, | H}P{H}.
)

3.3. Distributed Detection in Clustered Sensor Networks. A
network with #n sensors observes a common binary phe-
nomenon whose status is defined at (4) with p, = P{H =
H,}, P{-} denotes the probability of given Pol. The n sensors
might be organized into several clusters whereas number
of cluster is n, < n sensor nodes. Sensors belong to a
cluster working as a RFD (Reduce Function Device) just
communicates with corresponding FC which is a FFD (Full
Function Device). Each cluster with collection of sensors
is a PFA represented in Section 3.2 and Figure 2 shows n,
cluster-based architecture [6]. The sensors are distributed in
each cluster uniformly or nonuniformly. Initially, the channel
between the sensors and fusion center is supposed to be
an ideal communication link such as a Binary Symmetric
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Channels (BSCs) with probability p cross-over, memoryless
communication. To continue, wireless channel also would be
a non-ideal with respect to CSI specification.

3.3.1. Data-Fusion Model. Decision is made at fusion node
and carries out with majority-like mechanism. In some
literature this method is called consensus flooding or voting
mechanism. Basically, this mechanism is based on majority
similar received signal from sensors on the same cluster and
event under observe in precise time. According to Figure 2
two-level fusion is shown; in first level, each cluster contains
d, distributed sensors uniformly and n, is number of clusters,
thus, = d. x n, is number of all sensors in network.
= [d./2] + 1 is acceptable floor of majority-like for first
level of fusion. In second level, decision-making is performed
at access Point (AP) similarly with assuming FCs as n,
sensors. Obviously, AP accepts mechanism with at least k; =
[11./2]+1 majority-likes. Non-uniform distribution of sensors
is defined as unequal number of sensors for each cluster.
It denotes clusters size vector by D = {dﬁl),dﬁz), e ,dﬁ"f)},
where d¥ is the number sensors in the ith cluster (i = 1,2,
..,n.) and Y% dii) = N. The probability of decision error
in a generic scenario with non-uniform clustering can be
evaluated as below:

n

ne (9 n,
P, = p, fo; @p" +(1-6,;©)(1-p")}
1:kfj:1 =1
k-1 (?) 1,
+(1-py) ) {a; (@ p"
i=0 j=1¢=1

+(1-6;@)(1-p")}

(10)

where p1|1 2 {p}ll,p;“,...,prll“} represents probability of

success and p1|0 2 {p, 0, p;lo, ceo p,lllo} represents probability
of failure decides at FC [9]. ¢j = (;(1),....q;(n)) is a
vector which designates the jth configuration of the decisions
from the first-level FCs in a case with i, s and n, -1, Os [5, 12].
On the other words, ¢; ; can be represented by strmg(z j€) =

1 if there is a success, correspondlng to a decision, at £th FC
or AP, in favor of H,, whereas it is 0 if there is a failure,
corresponding to a decision, at £ FC or AP in favor of H,.
string(i, j, £) could be an auxiliary binary function used to
distinguish, in the repeated trials formula, between a success
and a failure [12, 18]. For example, possible configuration for
n, = 4 clusters is illustrated in Table 1.

3.4. Communication Channel State Information. In this sec-
tion, channel rules will be explained in interplaying with
decision-making at fusion. Generated packet bits from
detected event sequentially, bit to bit would be sent to
fusion node through a communication channel. The impact
of channel condition or channel state information (CSI)
is significant on decision which would be made at fusion
node. In addition to sensor observation quality, probability

TaBLE 1: Possible configuration of ¢; ; for . = 4 clusters.
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of decision error (P,) at FC completely is related to channel
condition and Received Signal Strength Indication (RSSI).
Therefore, new element is taken into the account as CSI
probability of channel which is denoted by P.;. Impact of P_;
will investigate decision-making accuracy. Here, the sensor
network is modeled with no interference impact (orthogonal
transmission) because of an exact scheduling between the
sensors and fusion node or AP. A beacon message transmits
periodically for synchronization to each sensor node when
FC and AP are ready for Pol sample reception.

3.4.1. The Rayleigh Fading. Equation (5) with Rayleigh fading
is given by:

ri=fi(2c,-—1)\/E\c+wi, i=1

where f; is a random variable with Rayleigh distribution
which is perfectly coherent demodulation and ¢; € {0,1} is
the symbol transmitted from a sensor, ¢; is an information bit
from sensor nodes [9]. The total number of transmission in
sensor network is N + L whereas, N is number of sensors
and L is bits according to the parity-check equations of the
Hamming code. The E, is the energy per coded bit whereas
E. 2 R.E,. E, denotes the energy per bit information
and R, = 1/M being code rate that interpreted as a
system embedding a repetition code at each sensor when
M is consecutive and independent observations of the same
phenomenon for a sensor network with multiple observations
[18]. A systematic block channel code hypothesizing that
each sensor makes a single observation, by using Hamming
systematic block code, generates parity bits and sends them
to the FC or AP. For N = k = 4 observer sensors generate
L = n -k = 3 bits according to the parity-check equations.
It remarks (1, k) (7,4) systematic Hamming code [8].

LN+L, (11)



The total number of transmission acts in the proposed sensor
network is N + L. R, is computed in this distributed coded
scheme R, = N/(N + L) = 4/7. Bit Error Rate (BER) with
QPSK modulation at fusion node for Rayleigh fading channel
is given by:

pRayleigh _ 1 1- Rc)’b , (12)
2 1+ RCYZ’)

where y, £ E; /N, is SNR received at Fusion node or AP [9].

3.4.2. Pathloss. According to channel model distance (d)
between transmitter and receiver (FC or AP), the received
power P, in dB is as follow:

P,(d) = P, - PL(d,) - 107 log,, (;) +N(0,0), (13)
0

PL(d,) = 20 = log,, (). (14)

where P, is the output power, 7 is the pathloss exponent which
takes the rate of signal attenuation based on different envi-
ronment obtains with empirical measurement [12]. N(0, o)
is a Gaussian random variable with mean 0 and variance
o (standard deviation due to multipath shadowing effects).
PL(d,) is power attenuation at source with distance d,, with
frequency f = v/A, v is velocity light and A is wavelength.
Equation (13) is an isotropic transmission. SNR in dB(y45) as
a function of distance (meter) is:

y(d) = P,(d) P, 15)

where P, is noise floor, more details see [12]. With substitute
consequently,

d
vyag (d) = P, = PL(d,) - 10nlog,, <d—0> -N(0,0)-P,.
(16)

3.4.3. Modulation and Channel Coding. The QPSK Modu-
lation and NRZ (non-return zero) channel coding impact,

respectively, are:
By
Py =Q\ 2y () r ) (17)

where y; = 107#/1% and By is noise bandwidth and R is bit
data rate with channel coding given by,

8(b- e)
Pcsi = (1 - pb) ( Pb) (18)
where e is Preamble length, b is frame length, for more details
see [12]. Rewriting (12) with channel state probability for
QPSK modulation and NRZ channel coding we get
R'ayleigh _ l _ Rch (d) (19)
ot 2 1+Ry, )|
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Probability of decision error P, at Fusion or AP given in [6, 9]
and updated with PRaylmgh

7, h .
P, = py {Ci,j (€)q”0+(1—Ci,J- (&)(1 _q1|o)}
i=k; j=1£=1
k-1 (:'l) ne
+(1=po) Y X [[{a;@q™
=0 j=1 =1
+(1-q;@)(1-4")}
(20)
where q1|0 _ p;IO ,Rayleigh q1|1 _ ;ll,Bayleigh, and ¢ =
{1)”"nc}' csi ,csi

3.5. Medium Access Control Role on Clustered Network.
Basically, Markov chain and performance metric expression
proposed in [2, 14] are considered with fusion and clustered
network (also see [19]). Three major parameters which
reformed into scenario are the probability of a node attempts
a first carrier sensing (CCA1l) in randomly chosen time slot is
denoted with t and given by

1- m+1 _antl
= x 1-y
1-x 1-y

where approximation of state probability is

) Bo0,0 (21)

Booo = % A+2x)(1+p)+ L (1-2") (1+y)
pKo((B (1= ) (B (1-)) 4 1) 1)

(22)

and, P, probability of transmitted packet encounter collision

when N is number of whole nodes, is given by
P=1-(1-o)N7, (23)

also, K, = Lyq,/(1 — q,) whereas, L is the idle state length
without generating packets and, g, is the probability of going
back to the idle state. Consider

x=a+(l-a)p (24)
y=P(1-x""). (25)

The busy channel probabilities (CCAl) and (CCA2) are «, f3,
respectively, given as follows:

o= +a,, (26)
where
a=L(1-1-9"") Q-0 (1-p),
Nz(1 —‘r)N_1 _
o :Lackm(l—(l—f)N 1)(1—oc)(1—,3),

(27)
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with

C1-(1-)V '+ Nz -V

2-(1-o)N+Nr(1 -V (28)

B

While the Markov chain just declared the probability of
collision P, as cause of loss, we bring P,; which is derived
in (18), into the account as another possibility of loss due to
different SNR, modulation, and channel coding. Probability
of failure is defined as

Pfailzl_(l_Pc)(l_Pcsi)’ (29)
where P, is given in (23) as probability of packet collision.
Cluster network could be modeled with binominal random
variable with independent jth clusters DY, where j =
L...,n, dij) is referring to cluster size, denotes a probability
pmac(dﬁj)) corresponding to jth cluster. Performance metric
expression that has been extracted from Markov model could
be updated according to our assumptions:

a0 oo
P(S) = Z Z p{D(l) = i1}~~--|]3’{D("°) = inc}’ (30)
H=0 iy =0

where § denotes possible variable which could be computed
by

&) ip ie)iif
D =i} = (47 [ ()] (1= s ]
(31)

Using Markov chain performance metric equations, we will
be obtaining the following.

3.5.1. Reliability. The probability of successful delivery of
packets R as a clustering topology network, regarding reliabil-
ityin [2], (31), and (30) redefining the probability of successful
delivery of packets majority sensors per cluster which satisfy
majority-like fusion strategy, is:

) d £f> n, © i, ©_j,
A= Y TI(% ) RE@O[-RE@OT 02

ip=x €=1

where x = [die)/ZJ +1,¢ ={1,...,n.}. Two-level fusion at FC
and AP, P is given as the probability of successful delivery
distributed sensors in first level fusion; the probability of
successful delivery FC to AP has similarity by assuming as
a cluster with n, sensors for second level fusion. Hence,
reliability equation for both levels of fusion at FC and AP is
remarked with R, given by,

R, = Pl .p?, (33)

where Plgf <) is obtained from (30) and (31) with dif ) = n, for
second level.

3.5.2. Average Delay. It is noted that communication delays
can deteriorate the performance of the network and even
can destabilize the systems when they are not considered
in the design (see [20, 21]). Therefore, the average delay for
clustering with two-level fusion is defined as average delay
of successfully received packet as the time interval from the
instant the packet is at the head of its MAC queue and ready
to be transmitted, until the transmission is successful and the
ACK is received from both level of fusion nodes, respectively.
According to [2], in framework except the constants (frame
length, Ack length, etc.), MAC parameters have only two
terms, Pr(Aj | A,) and P(Bi | B,) that could be computed
based on (30) and (31). However, initially «, 3, 7 should be
calculated with respect to a given topology at clusters and
also x, y, and P, with term (29). Obviously, MAC parameters
are similar for all equations with optimal tune. Framework
concerning majority-like mechanism should be taken into
account when encountered with N number sensors in orig-
inal Markov chain equations that are replaced by |d./2] +
1,...,d, for each cluster by corresponding sensors. So far,
average delay is described for first level fusion of each cluster
separately. For second fusion level, it is acting as a cluster with
n, sensors. Average delay of whole network is proposed by:

[Eiav) [5] _ [Emax +E

min (fo) [

5 +EY9 D], (34)
i Max{EV[D],...,E"[D]} and E,;, =
Min{E[D],...,E™)[D]}, first term is average delay for
which packets arriving for first level fusion at FC clusters
head, and second term for which packets arriving second level
fusion at AP. Because of synchronized network, transmission
happens at the same time and concurrently; hence, Max and

Min are computed regarding to cluster size and parameters.

where, E =

3.5.3. Network Aggregate Throughput. Network aggregate
throughput would be computed for minimum effective num-
ber of nodes each cluster network with two-level fusion and
data rate g(bps) is given by:

S,=g-A-L,-h-R, (35)

where /1 = ZZ;I Ldge)/ZJ + 1, R, is computed at (33) and A =
80 bit/0.32 ms is a normalization constant to convert to bps.

3.5.4. Average Power Consumption. The average power con-
sumption equations are proposed in [2, 14] taken into con-
sideration by the clustering framework with two-level fusion.
Constant values given in Table 2 are used for first level fusion;
however, for second level fusion they are valid except P, = 0
because of assuming fusion center does not have ideal state
at second level, also hypothesis P,. sensing power constant
at sensor is corresponding with power of decision-making at
fusion node and assumed same computation term.

4. Simulation Results

This section represents the results of simulation based on
problem framework. Basically, simulations are figured out



TABLE 2: Power consumption of different operation modes.

Operation mode Power consumption

P, 0.657 mW
P, 35.46 mW
P, 31.32 mW
P, 35.46 mW

Probability of decision error, Pe

1075 -
3 4 5 6 7 8 9 10 11 12
SNR (dB)
—=— 12.8.8.4 “32”, no clustering
—— 16.8.4.4 —— 2552
—— 8.8.8.8

FIGURE 3: Probability of decision error as a function of SNR, n = 32
sensors with AWGN.

with “32” nodes as detector of an event of interest, each
node generates high traffic data rates. Performance metric is
evaluated with probability of decision error and developed
equations of Markov model. Rest of section is organized into
two subsections based on those evaluations.

4.1. Probability of Decision Error. Simulation results shows
for evaluating probability of decision error in fusion center
based on described framework. Probability of decision error
is considered at fusion node with respect to clustering topol-
ogy as long as presence of uniform and non-uniform dis-
tributions of “32” sensors. Three non-uniform distributions
12.8.8.4, 16.8.4.4, and 25.5.2 are versus uniform distribution
8.8.8.8. Non-clustering by “32” sensors are shown as a proof
of comparison in Figure 3. It represents the probability of
decision error for non-clustering topology which looks like a
star network with coordinator acting as fusion node. Detec-
tion sequences just effect with Additive White Gaussian Noise
(AWGN) communication channel with OQPSK modulation
format.

Basically, an increment of SNR has improvement on
decision. According to various sensors distribution, Figure 3
is shown that non-clustering is worst case with respect to
our scenario; the decision is made at fusion based on vector
received signals on majority-like strategy. Hence, in case of
non-clustering at least 17 sensors similar to record as correct
decision should be received but for clustering this limitation
reduces to [d./2] + 1. Number of sensors at each cluster for
example in 16.8.4.4 design by 4 clusters have 16, 8, 4, 4 sensors
at each cluster; therefore, fusion node at head of clusters
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Probability of decision error, Pe

—=—12.8.84 —— 2552
—— 16844 —e— “32”, no clustering
——8.88.8

FIGURE 4: Probability of decision error versus SNR, n = 32 sensors
with P

csi

TABLE 3: Parameters value for physical layer.

Parameter Value
Minimum distance 1 meter
Maximum distance 40 meters
Frame length 808 bits
Power Tx 3dBm
pramble length 40 bits
Noise figure -123dBm
Noise -5dBm
Band width 30kHz
Signal frequency (f) 2450 MHz
Path loss exponent 4
Shadowing standard deviation 4

should be evaluated 9, 5, 3, 3 signals similarly which have
same level for corresponding clusters. However, in second
level decision-making at AP should be outcome of decision
on first level satisfies with 3 similar signals received form 4
fusion nodes.

Figure 4 shows the probability of decision error with
presence of P and fading effect. Impact of P_; and fading
effect are measured by attenuation on level of signal to
change probability in order to increscent decision error due
to channel influence. According to literatures of Monte Carlo
simulation of corresponding expressions in given framework
has confirmed our simulation. MAC and PHY parameters
values used for P_; are shown in Table 3.

csi

4.2. Performance Metric Evaluation Based on Markov Chain.
Impact of MAC appraised on proposed framework. Simu-
lation of performance metric equations is carried out with
MAC and PHY-layers parameters denoted in Tables 3 and 4.

4.2.1. Reliability. Reliability is obtained for non-uniform and
uniform topology which is supposed to be with different
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TABLE 4: Parameters value for MAC layer.

Parameter Value
MacMaxFrameRetries (1) 3
MacMaxCSMABackofts (1m) 4
MacMinBE () 3
MacMaxBE (m,,) 5
L 1016 bits
L. 88 bits
Fack 222e — 9 seconds
tigs 640e — 6 seconds
Eack 200e — 9 seconds
aUnitBackoftPeriod 320e — 6 seconds
macACKWaitDuration 1920e — 6 seconds
aTurnaroundTime 192e — 6 seconds
Sp 128e — 6 seconds
L, 10e — 12
‘/V0 zmacMinBE
9o 10e — 12
1
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FIGURE 5: Reliability, E, /N, = 3,12 [dB], OQPSK.

number of sensors at each clusters. Model is evaluated in
high data rate generation. Three non-uniformly distribution
16.8.4.4, 25.5.2, and 12.8.8.4 at each cluster and uniformly
8.8.8.8 distribution sensors are compared by non-clustering
which is similar to a star topology that originally was
assumed in Markov chain model. Result shows a significant
improvement in reliability in clustering topology even in
two-level fusion. However, in clustering based topologies
balance of sensors distribution (uniform) in clusters are more
reliable than unbalances (non-uniform). Figure 5 represents
the reliability of system with signal to noise ratio equal
to 12dB in solid line by comparison with 3dB in dots
line. Reliability is enhanced in order to increment signal to
noise ratio. Direct relation between probability of success
packet reception or reliability, with probability of packet
failure shown in Figure 6, has consequent improvement on
reliability. Increasing SNR from 3dB to 12dB causes less
failure packet reception at fusion node. Result represents in

Packet failure
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FIGURE 6: Failure probability, E, /N, = 3,12 [dB], OQPSK.
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FIGURE 7: Average delay for two-level decision.

probability of decision error P, also proving this improve-
ment at FC. However, packet failure is increased versus
packet generation rate; therefore, we can expect high packet
generation rate more effective than increment of SNR ratio in
failure term.

4.2.2. Average Delay. Measurement of average delay is
explained in framework. Simulation performs with high
traffic regime with two SNRs 3dB and 12dB, see Figure 7.
Important issue here is synchronizing between nodes by
specifying a time slot from FC to nodes for retrieve data.
Obviously, this time slot is corresponding to size of each
cluster, therefor, time slot for cluster with 8 sensors is four
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times greater than time slot for cluster with 2 sensors because
of preventing collision in each cluster during transmitting
and each node of cluster has its own time slot to send. Clusters
are independent from each other and transmit in their
appropriated bandwidth. IEEE 802.15.4 has 16 channels in
2.4 GHz, based on simulation with maximum 4 clusters there
is not any constraint in bandwidth scheduling; hence, each
cluster works in a unique bandwidth. Slotted Markov chain
model specification satisfies the condition. Non-clustering
topology has more average delay. That delay is imaginable
because time slot scheduling scenario for “32” nodes need
longer time slot length. Uniformed distribution 8.8.8.8 needs
a time slot with 8 portions at each cluster for retrieving data
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process. Clusters that have more nodes need at least a time
slot longer than with 8 portions. Basically, effect of number
sensors on « and 3 and 7 are important exact contribution
of less sensors causes increasing probability of access channel
and directly reduces delays.

4.2.3. Average Power Consumption. An increment of mean
power consumption with higher data generation rate obvi-
ously is illustrated in Figure 8. Basically, data transmission
consumes more power rather than computational matter
in sensor module. Nevertheless, number of sensors and
fusion level have critical roles to achieve power consump-
tion. Topology without clustering “32” sensors contribute in
decision-making in fusion node coordinates at least half plus
one received bits stream signal. Average power is increased
with 12 dB signal to noise ratio due to transmission power
consumption, P,. While power consumption is a very critical
issue to wireless sensor network, increment of power con-
sumption is unwilling with respect to restriction on battery
capability. On the other view, preciseness of packet receipt
sometimes has privilege to power consumption.

4.2.4. Network Aggregate Throughput. Network aggregate
throughput is shown in Figure 9 as function of data gen-
eration rate with two SNR ratios. Throughput relation with
reliability is explained in framework description. All issues
represent improvement in higher signal to noise ratio.
Throughput reduction happens when data generation rate is
up to 900 bits per seconds in each node.

5. Conclusion

This paper considered a distributed detection in cluster
sensor network with fusion node as a decision maker head of
each cluster. We utilized a Markov chain model for evaluation
network performance. Generally speaking, network cluster-
based topology with data fusion has better performance with
aim of data accuracy. Presence of clustering with balance
distribution of sensors is acting more efficiently than non-
uniform clustering with more number of distributed sensors.
Number of distribution sensors directly impacts average
delay in clusters; hence, a topology should be selected for
less delay achievement. Throughput has better outcome
in cluster-based with balance distribution sensors. Power
consumption has been acting better in uniformly distributed
topology instead of non-uniformly as well as clustering and
non-clustering. The main reason of this difference between
sensor arrangements is scheduling and timing issue on
network. Those issues influence directly on average delay and
power consumption. However, it can affect packet failure and
also reliability of system.

Based on the results in the paper, interesting future
research may be prospective as follows:

(1) optimized sensor arrangement in cluster and network
state estimation could be considered;

(2) fault detection and time delays in the network with
Markovian jump systems under partially known
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transition probabilities can be studied in the frame-
work of this paper (see for instance [22-25]);

(3) the approach, presented in this work, can also be
extended to complex networks with constrained
information exchange, and a partial knowledge of the
state variables (see [26, 27]).

References

(1]

(3]

(8]

5

(10]

(11

(12]

IEEE Std 802.15.4-2996, September, Part 15.4: Wireless Medium
Access Control(MAC) and Physical Layer (PHY) Specifications
for Low-Rate Wireless Personal Area Networks (WPANs),
IEEE, 2006, http://www.ieee802.0rg/15.

P. Park, P. Di Marco, P. Soldati, C. Fischione, and K. H.
Johansson, “A generalized Markov chain model for effective
analysis of slotted IEEE 802.15.4,” in Proceedings of IEEE 6th
International Conference on Mobile Adhoc and Sensor Systems
(MASS °09), pp. 130-139, October 2009.

M.-H. Zayani, V. Gauthier, and D. Zeghlache, “A joint model
for IEEE 802.15.4 physical and medium access control layers,”
in Proceedings of the 7th International Wireless Communications
and Mobile Computing Conference (IWCMC ’11), Istanbul,
Turkey, 2011.

G. Zhou, Z. Zhu, G. Chen, and L. Zhou, “Decision fusion rules
based on multi-bit knowledge of local sensors in wireless sensor
networks,” Information Fusion, vol. 12, no. 3, pp. 187-193, 2011.

G. Ferrari, P. Medagliani, M. Martalo, and A. Muzzini, “Zigbee
sensor networks with data fusion,” in Proceedings of the 3rd
International Symposium on Communications, Control, and
Signal Processing (ISCCSP *08), pp. 472-477, March 2008.

G. Ferrari, M. Martalo, and R. Pagliari, “Decentralized detec-
tion in clustered sensor networks,” IEEE Transactions on
Aerospace and Electronic Systems, vol. 47, no. 2, pp. 959-973,
2011.

M. Martalo, C. Buratti, G. Ferrari, and R. Verdone, “Decen-
tralized detection in IEEE 802.15.4 wireless sensor networks,”
Eurasip Journal on Wireless Communications and Networking,
vol. 2010, article 3, Article ID 174063, 10 pages, 2010.

M. Martald and G. Ferrari, “A simple information-theoretic
analysis of clustered sensor networks with decentralized detec-
tion,” IEEE Communications Letters, vol. 14, no. 6, pp. 560-562,
2010.

M. Martal and G. Ferrari, “Decoding and fusion in distributed
detection schemes with unreliable communications,” IEEE
Transactions on Aerospace and Electronic Systems, vol. 48, no.
1, pp. 16-26, 2012.

G. Ferrari, P. Medagliani, S. Di Piazza, and M. Martalo, “Wire-
less sensor networks: performance analysis in indoor scenarios,”
Eurasip Journal on Wireless Communications and Networking,
vol. 2007, Article ID 81864, 2007.

H. Chen, B. Chen, and P. K. Varshney, “A new framework for
distributed detection with conditionally dependent observa-
tions,” IEEE Transactions on Signal Processing, vol. 60, no. 3, pp.
1409-1419, 2012.

M. Z. Zamalloa and B. Krishnamachari, “An analysis of unre-
liability and asymmetry in low-power wireless links, ACM
Transactions on Sensor Networks, vol. 3, no. 2, Article ID
1240227, 2007.

P. Park, P. Di Marco, C. Fischione, and K. H. Johansson,
Adaptive IEEE 802.15.4 Protocol for Reliable and Timely Com-
munications, KTH, 2009.

(14]

(16]

(17]

(18]

=
X

(20]

(21]

[27]

1

P. Park, C. Fischione, and K. H. Johansson, “Adaptive IEEE
802.15.4 protocol for energy efficient, reliable and timely com-
munications,” in Proceedings of the 9th ACM/IEEE International
Conference on Information Processing in Sensor Networks (IPSN
’10), pp. 327-338, ACM, April 2010.

S. Jin, W. Yue, and Q. Sun, “Performance analysis of the
sleep/wakeup protocol in a wireless sensor network,” Interna-
tional Journal of Innovative Computing Information and Control,
vol. 8, no. 5, pp. 3833-3844, 2012.

M. L. Razzak, B. A. Elmogy, M. K. Khan, and K. Alghathbar,
“Efficient distributed face recognition in wireless sensor net-
work,” International Journal of Innovative Computing, Informa-
tion and Control, vol. 8, no. 4, pp. 2811-2822, 2012.

R. Verdone, D. Dardari, G. Mazzini, and A. Conti, Wireless
Sensor and Actuator Networks, Technology, Analysis, Design,
chapter 9, Academic Press, 2007.

C. Buratti, “Performance analysis of IEEE 802.15.4 beacon-
enabled mode,” IEEE Transactions on Vehicular Technology, vol.
59, no. 4, pp. 2031-2045, 2010.

E Kojima and J. S. Knopp, “Inverse problem for electromagnetic
propagation in a dielectric medium using Markov chain Monte
Carlo method,” International Journal of Innovative Computing
Information and Control, vol. 8, no. 3, pp. 2339-2346, 2012.

H. R. Karimi, “Robust H, filter design for uncertain linear
systems over network with network-induced delays and output
quantization,” Modeling, Identification and Control, vol. 30, no.
1, pp. 27-37, 2009.

H. R. Karimi and H. Gao, “New delay-dependent exponential
H,_, synchronization for uncertain neural networks with mixed
time delays,” IEEE Transactions on Systems, Man, and Cybernet-
ics B, vol. 40, no. 1, pp. 173-185, 2010.

X. Su, L. Wu, and P. Shi, “Senor networks with random
link failures: distributed filtering for T-S fuzzy systems,” IEEE
Transactions on Industrial Informatics. In press.

L. Wu, X. Su, and P. Shi, “Sliding mode control with bounded
L, gain performance of Markovian jump singular time-delay
systems,” Automatica, vol. 48, no. 8, pp. 1929-1933, 2012.

H. R. Karimi, “Robust delay-dependent H_, control of uncer-
tain time-delay systems with mixed neutral, discrete, and
distributed time-delays and Markovian switching parameters,”
IEEE Transactions on Circuits and Systems. I. Regular Papers,
vol. 58, no. 8, pp. 1910-1923, 2011.

L. Wu, X. Yao, and W. X. Zheng, “Generalized H, fault detection
for two-dimensional Markovian jump systems,” Automatica,
vol. 48, no. 8, pp. 1741-1750, 2012.

R. Yang, P. Shi, G.-P. Liu, and H. Gao, “Network-based feedback
control for systems with mixed delays based on quantization
and dropout compensation,” Automatica, vol. 47, no. 12, pp.
2805-2809, 2011.

L. Wu, P. Shi, and H. Gao, “State estimation and sliding-
mode control of Markovian jump singular systems,” IEEE
Transactions on Automatic Control, vol. 55, no. 5, pp. 12131219,
2010.





