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Preface

Time-delay occurs in many dynamical systems such as biological systems,
chemical systems, metallurgical processing systems, nuclear reactor, long
transmission lines in pneumatic, hydraulic systems and electrical networks.
Especially, in recent years, time-delay which exists in networked control sys-
tems has brought more complex problem into a new research area. Frequently,
it is a source of the generation of oscillation, instability and poor performance.
Considerable effort has been applied to different aspects of linear time-delay
systems during recent years. Because the introduction of the delay factor
renders the system analysis more complicated, in addition to the difficulties
caused by the perturbation or uncertainties, in the control of time-delay sys-
tems, the problems of robust stability and robust stabilization are of great
importance.

This book presents some basic theories of stability and stabilization of
systems with time-delay, which are related to the main results in this book.
More attention will be paid on synthesis of systems with time-delay. That is,
sliding mode control of systems with time-delay; networked control systems
with time-delay; networked data fusion with random delay.

This book contains three parts:

Part I: basic theory of systems with time-delay. There are three chapters
in this part. In Chapter 1, recent developments on stability analysis of sys-
tems with time-delay are presented. Traditional methods are introduced for
stability analysis of delayed continuous systems. In Chapter 2, new stabil-
ity conditions for continuous-time systems with interval time-varying delay
are given. In Chapter 3, new stability and stabilization conditions for dis-
crete systems with time-delay are derived. Part II: sliding mode control of
systems with time-delay are investigated. Both delay-independent and delay-
dependent conditions for existence of sliding mode surface and controller are
given in Chapter 4 and Chapter 5. In Chapter 6, robust adaptive control for
uncertain systems with time-delay is presented. In Chapter 7, sliding mode
control for systems with input delay are presented. In Chapter 8, sliding mode
control for systems with state delay and input delay is given. In Chapter 9,
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based on the delta operator approach, the reaching law proposed is able to
reduce the chattering, and possesses the desired characteristics of robustness
and good performance. The proposed method can unify some previous re-
lated results of the continuous and discrete sliding mode control for systems
into the delta operator systems framework. In Chapter 10, active disturbance
rejection controller which consists of the tracking differentiator, the extended
state observer and the nonlinear proportional derivative (PD) controller, is
proposed to deal with both robust stability and performance specifications for
a multivariable process with time delay in the input. Since parts of the idea
of ADRC originate from sliding mode control, Chapter 10 is also included in
Part II.

Part III: networked control systems with time-delay are studied. Much
research work has been done in networked control systems, most work has
ignored a very important feature of networked control systems. This feature
is that the communication networks can transmit a packet of data at the
same time, which is not done in traditional control systems. The method in
this part makes full use of this network feature and proposes a new networked
control scheme—networked predictive control, which can overcome the effects
caused by network delay. Furthermore, three different ways to choose control
input are discussed and the performances have been compared and analyzed
in Chapter 11. The performance analysis of systems with random delay in
feedback channel, forward channels and both feedback and forward channels
are presented in Chapter 12, Chapter 13 and Chapter 14, respectively. In
Chapter 15, a practical architecture and some algorithms for the networked
data fusion system with packets losses and variable delays are presented.
The data fusion system proposed in this chapter is based on the well-known
Federated Filter. The algorithm in this chapter is optimal, and the system
considered in this chapter is equi-interval sampled and there is completely no
prior information about when packet delays occur. And also, the advantages
of the proposed algorithm are analyzed.

We would like to acknowledge the collaborations with Professor Guo-Ping
Liu on some of the research works reported in the monograph and Dr. Jinhui
Zhang for his help in checking and correcting some errors in this monograph.

Haidian District, Beijing, China, Yuanging Xia
Haidian District, Beijing, China, Mengyin Fu
Trefforest, Glamorgan, UK, Peng Shi

December 2008



Symbols and Acronyms

C field of complex numbers

R field of real numbers

R" n-dimensional real Euclidean space
R™ ™  gpace of n x m real matrices

1 identity matrix

Onxcm zero matrix of dimension n X m
AT transpose of matrix A

Al inverse of matrix A

A >0 symmetric positive definite

A >0 symmetric positive semi-definite

A <0 symmetric negative definite

A <0 symmetric negative semi-definite
tr(A)  trace of matrix A

rank(A) rank of matrix A

det(A) determinant of matrix A

diag(X1, Xo,---,X,,) diagonal matrix with X; as its ith diagonal element
Amin(A)  minimum eigenvalue of matrix A
Amax(4) maximum eigenvalue of matrix A
Omin(A) minimum singular value of matrix A
Omax(4) maximum singular value of matrix A
LMI linear matrix inequality

ALB E{ABT}=0

sgn(z)  the sign of x

|| absolute value (or modulus) of x
[l]| Euclidean norm

1Pl induced norm supj =y || Pz||

N for all

€ belong to

> sum

lim limit

— tend to, or mapping to (case sensitive)
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E{}
sup
inf

matrix Kronecker product
mathematical expectation operator
Kronecker delta function
supremum

infimum
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Chapter 1

Recent Results on Analysis of Systems
with Time-Delay

1.1 Introduction

It is well known that time delays as a source of the generation of oscillation
and a source of instability are frequently encountered in various engineering
systems such as long transmission lines in pneumatic systems, nuclear reac-
tors, rolling mills, hydraulic systems and manufacturing processes. Therefore,
the problem of stability analysis and control of time-delay systems has at-
tracted much attention, and considerable effort has been applied to different
aspects of linear time-delay systems during recent years [153], [128], [141],

[155], [156], [158], [159], [193], [T92]. It has been proven that the linear time
delay system @(t) = —bx(t —7),b > 0,7 > 0 is stable if 7 < Jj, and the sys-
tem is unstable if 7 is too large. Existing criteria for asymptotic stability of
time-delay systems can be classified into two types, that is, delay-independent
stability and delay-dependent stability; the former does not include any in-
formation on the size of delay while the latter employs such information. It
is known that delay-dependent stability conditions are generally less conser-
vative than delay-independent ones especially when the size of the delay is
small.

In the literature, many kinds of approaches have been proposed to obtain
delay-dependent stability conditions based on linear matrix inequality (LMI)
approach. LMI approach is the most popular and has played an important
role, which can be efficiently solved via standard numerical software. The
main objective of this chapter is to review the recent development on the LMI
techniques in deriving both delay-independent and delay-dependent stability
results for systems with constant and time-varying delays. Our attention will
be paid on issues concerned with the conservatism of the results. First, some
basic results on delay-independent will be recalled. Then, we will pay more
attention on discussing delay-dependent results, and four approaches will
be introduced, they are: Model Transformation approach, Bounding Tech-
niques, Descriptor System approach and Free-Weighting Matrix approach.

Y. Xia et al.: Analysis and Synthesis of Dynamical Systems, LNCIS 387, pp. 3-116
springerlink.com (© Springer-Verlag Berlin Heidelberg 2009



4 1 Recent Results on Analysis of Systems with Time-Delay

Then, the more recent results on delay-dependent stability conditions will
be introduced. It will be seen that, on one hand, the free-weighting matrix
approach is effective in reducing conservatism in existing delay dependent
results. On the other hand, since many matrix variables will be introduced,
the stability criteria obtained are very complicated. Thus, based on Jensen’s
inequality, some new delay-dependent stability conditions are provided re-
cently. The advantages associated to the new approach are that it involves
fewer matrix variables and has less conservatism.

The chapter is organized as follows. Section presents the problem
formulation and some preliminaries. Recent developments in LMI tech-
niques for deriving delay-independent stability conditions are given in Section
Four approaches have been introduced for developing delay-dependent
stability conditions in Section [[4 Some conclusion remarks are given in
Section [[LH

1.2 Problem Formulation

Consider the following two kinds of time-delay systems:

(Sy) s a(t) = Ax(t) + Agx(t — d)
x(t) = o(t), Vte[-d,0]

—_~
—_ =
[N
— ~—

and

(S) : &(t) = Az(t) + Agz(t — d(t))
z(t) = #(t), Vte [—dum,0]

where x(t) € R" is the state; ¢(¢) is the continuous initial condition. In system
(81), the scalar d > 0 denotes the constant delay, while for the time-varying
delay d(t) in system (S2), generally, there are three assumptions given as
follows:

Assumption 1.2.1 d(t) is a continuous function satisfying 0 < d(t) < du,
where dps is a constant positive scalar representing the upper bound of d(t).

Assumption 1.2.2 d(t) is a differentiable function satisfying 0 < d(t) < dp
and d(t) < p < 1, where dys is given in Assumption[LZ1), and p is the upper
bound of d(t).

Assumption 1.2.3 d(t) is a differentiable function satisfying 0 < d,, <
d(t) < dpy and d(t) < p, where d,,, and dy are given positive scalars repre-
senting the lower and upper bounds of interval time-varying delay d(t), and
p s given in Assumption .22
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Remark 1.1. The difference between Assumption[[.2.21 and Assumption [[L.2.3]
is that the constraint p < 1 is not required in Assumption [[2.3

1.3 Delay-Independent Conditions

For the time-delay system (&), the initial stability condition is provided
in [I77].

Theorem 1.2. The time-delay system (S1) is asymptotically stable if there
exist matrices P > 0 and QQ > 0 such that

[ATP +PA+Q PAd] o (15)

ATp T Q

In Theorem [[2], the following Lyapunov-Krasovskii functional is used:
t
V(t) =z (t)Px(t) +/ z7(5)Qux(s)ds.
t—d

For the time-delay system (S2), the counterpart of Theorem is given
in the following theorem under Assumption

Theorem 1.3. Under Assumption [LZZ, the time-delay system (Sz2) is
asymptotically stable if there exist matrices P > 0 and @ > 0 such that

ATp —(1—p)Q} <0. (1.6)

In Theorem [L3, the following Lyapunov-Krasovskii functional is used:

[ATP+PA+Q PA,

t

V(t) = 2T (t)Px(t) +/ x7 (5)Qux(s)ds.

t—d(t)

1.4 Delay-Dependent Conditions

It is well known that delay-independent stability conditions are simpler to
apply, while delay-dependent stability conditions are less conservative espe-
cially in the case when the time delay is small. Therefore, recent years have
witnessed a resurgence of research interests in developing delay-dependent
stability conditions of time-delay systems.
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1.4.1 Basic Approaches

Approach I: Model Transformation Approach
By using the Newton-Leibniz formula, we have z(t—d) = x(t) —fttfd x(s)ds,
thus, system (S1) can be rewritten as following two forms

t

(t) = (A+ Ag)z(t) — Ag /tid[Aac(s) + Agz(s — d)]ds (1.7)

#(t) = (A+ Ag)z(t) — Ag /t i) (1.8)

Accordingly, for system (Ss2), we have

#(t) = (A+ Ag)x(t) — Aqg /td(t) [Az(s) + Agz(s — d(s))]ds  (1.9)

(t) = (A+ Ag)z(t) — Ad/ z(s)ds. (1.10)
t—d(t)

It should be pointed out that (L7))-([TI0) are transformed from the time-
delay system in (L) or (L3) by using the Newton-Leibniz formula, re-
spectively. Based on the transformed systems ([C7)-(CI0), a lot of delay-
dependent stability results have been obtained, see [I8, 19, 113 123] for
example, and the references cited therein. However, the drawback associated
to this approach is that all of transformed systems are not equivalent to ()
or ([L3).

Approach II: Bounding techniques

It is well known that some weighted cross products may arise in the analysis
of the delay-dependent stability problem, thus, getting better bounds of them
will play a key role in reducing conservatism. Note that in [I8| [19] [113], the
following inequality was used,

—2aTb<a"Xa+bTX

where a € R™, b € R" and X > 0.
To reduce the conservativeness, Park presents the following lemma.

Lemma 1.4. (Park’s Inequality) Assume that a(s) € R™, and b(s) € R™ are
gwen for s € (2. Then, for any X > 0 and any matricz M, the following
iequality holds

-2 /Q a(s)"b(s)ds < /Q [28 ]T [M)TgX éﬂg)} [zgﬂ *

where (2,2) = (MTX + DX Y(MTX +I)T.
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Then, by using this inequality, an improved delay-dependent stability con-
dition was reported in [I45], which is stated in the following theorem.

Theorem 1.5. [I45] The time-delay system (S;) is asymptotically stable for
any delay d, 0 < d < dyy if there exist matrices P > 0, @ > 0, V > 0, and
W such that

O —WT Ay ATATV dp(WT + P)

x  —Q ATATV 0
* * -V 0 <0
* * * -V

where ¥ = (A + Ag)TP + P(A+ Ag) + WT A, + ATW + Q.

Tt should be noted that Park’s inequality was further improved in [I38] by
using the following Moon’s inequality.

Lemma 1.6. (Moon’s Inequality) Assume that a(s) € R™, b(s) € R™ and
N(s) € R™*™ are given for s € {2. Then, for any X > 0, Z > 0 and any
matriz Y, the following inequality holds

T
- T a(s) X Y —N(s)| |a(s)
2 [,a(s)"N(s)b(s)ds < [, {b(s)} [YT CN(s)T 7 ds
XY
EHE
Theorem 1.7. [I38] The time-delay system (S;) is asymptotically stable for
any delay d, 0 < d < dj; if there exist matrices P > 0, Q > 0, X, Y and Z
such that

(1,1) PAg— Y dy AT Z

* -Q duAlZ| <0
* * dyZ

XY

AR

where (1,1) = PA+ ATP +dyX+Y +YT + Q.

Based on Moon’s inequality, a great amount of delay-dependent conditions
for various system with time delay were derived out, see [50), 209, [1T5, [144]
for example, and the references therein.

By applying Moon’s inequality, in [216], the following integral inequality
was given for system with time-varying delay.

Lemma 1.8. Let z(t) € R™ be a vector-valued function with first-order
continuous-derivative entries. Then, the following integral inequality holds
for any matrices My, My € R™™ and X > 0,
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t T _ AT
- [ e < o | 2 T TR o

—d(t)
RS0 | A | X7 (21 002 €00

where &(t) = Ly;(t Ji@(t))} '

Besides of Park’s inequality and Moon’s inequality, another one named
Jensen’s inequality, which is stated as follows.

Lemma 1.9. (Jensen’s Inequality) [67] For any constant matrix M > 0,
scalars b > a, vector function w : [a,b] — R™ such that the integrations in
the following are well defined, then

b b T b
(b—a)/a w(s)T Mw(s)ds > [/a w(s)ds} M [/a w(s)ds] .

Lemma 1.10. [74] For any constant matrix W € R™ " W = WT > 0,
scalar v > 0, then

o o= g0, [ 4] L)

Theorem 1.11. [62] The time-delay system (S;) is asymptotically stable for
any delay d, 0 < d < djpy if there exist matrices P > 0, @ > 0 and Z > 0
such that

PA+ATP+Q —Z PAg+Z dyATZ
* -Q—-Z dMAgZ < 0.
* * -7

Theorem 1.12. [62] The time-delay system (Ss) is asymptotically stable for
any delay d(t) satisfying Assumption [[2T]if there exist matrices P > 0 and
Z > 0 such that

PA+ATP—ZPAd+ZdMATZ
N ~Z  duATZ| <o.
* * —Z

The Jensen’s inequality has been used to deal with different kinds of time-
delay systems in order to obtain delay-dependent results, see [67] [183] [74] for
example, and the reference therein.

Approach III: Descriptor system approach

It is well known the transformed model is not equivalent to the original
time-delay system, and may lead to conservatism. In order to reduce such
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potential conservatism, a method based on descriptor systems has been intro-
duced in [43] to perform the stability analysis and controller design for system
with time-varying delays. This method uses a descriptor system model to de-
rive delay-dependent stability conditions, which is equivalent to the original
time-delay system.

To introduce the descriptor system approach, we rewrite system (Sz2) in
the following form:

which can be rewritten as

t

Balt) = Ax(t) + Ay / y(s)ds

t—d()
where Z(t) = [;gg]Ez [ég},A: [AfAd _II} and Ay — [Xd].

The Lyapunov-Krasovskii functional associated to this approach can be
chosen as

t

V(t) =z (t)EPZ(t) + /

t—d(t

0 t
T T
)x (s)Qx(s)ds—t—/dM /Hey (s)Ry(s)dsdd

P 0
Py, P3|
Then, the following theorem can be obtained.

Theorem 1.13. [45] Under Assumption 22 the time delay system (Sz) is
asymptotically stable if there exist matrices P, > 0, P, P3, Ry > 0, S1, Y11,
Yv12, Z117 Z12 and Z137 such that

where P =

0
Q+dyZ, PT Ad}_le

[0A7]P-Yi —(1-p)S

<0

and

Ry Yy
{YF Zl] >0

where

T
o fo 0TI
Q- p [A_J+{A_f] P
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T
51 0 Yl Yl

| agm |+ 5] |5

ZHZ12:|.

Yi=[Yu Yi2], 21 = [Z1T2 Z1s

Corollary 1.14. [45] Under Assumption [[2Z1] the time delay system (Sz) is
asymptotically stable if there exist matrices P, > 0, P», P3, Ry > 0, S1, Z11,
Z12 and Zi3, such that

Ui +dyZy <0

and
T1pT
[Rl [0 A71P }>0
* Zl -
where
T
_or |0 T 0 I 0 0 _ | Zu Zae
h=F [A—I Tlar| P oayr |27 |28 215

By the descriptor system approach together with the following functional

dnm
V(t) = z(t)" Px(t) + /0 (dyr — 0)2T (t — 0) Xa3d:(t — 0)do

t o t
/ / el Xedsdo +/ 27 (5)Qux(s)ds
0 Jo—d() t—d(t)

z() X11 X2 Xus
where e = | z(0c —d) | and X = | X{, X2 Xo3 |, Jing, et al., present the
i(s) XT3 X5 Xas

following delay-dependent stability condition:

Theorem 1.15. [95] Under Assumption with d,,, = 0, the time delay
system (Sz) is asymptotically stable if there exist matrices P > 0, Py, Ps,
and X;;, 7 < j,4,5 = 1,2,3 such that

X1 X2 X3
XiTQ X22 X23 >0
X%}, Xg;) X33
(1,1) P—PF+ATP, (1,3)
* dMX?,g_PQ_PQT PéTAd <0
* * (3,3)

where (1,1) = ATP1 + PlTA + dp X111 + X3 +X1723 + Q, (1,3) = PlTAl +
dy X1 — Xi3 —|—X27;3 and (3,3) = dp Xog — Xoz — ngg — (1 — p)Q
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Corollary 1.16. [95] Under Assumption [[L21] the time delay system (Ss) is
asymptotically stable if there exist matrices P > 0, P;, P», @ > 0, and X;;,
1< j,4,7 =1,2,3 such that

X11 X12 Xi3
X,1T2 X22 X23 >0
X XL X3
(1,1) P—PI+ATP, (1,3)
* dMX33_P2_P2T PéTAd <0
* * (3,3)

where (1,1) = ATP1 + PlTA 4+ dy X1 + X3 + le;) + Q, (1,3) = PlTAl +
dMX12 — X13 —|—X27;3 and (373) = dMX22 — X23 — Xg;;

In [108], an alternative Lyapunov-Krasovskii functional was defined,

V(t) = [i%]TEP [;E?} +/ttde(S)Qx(s)ds

t 5 | x(B) T TX0 X1 X z(B)
/ / #(8) | | XL Xoo Xog | | #(B) | dsdp.
0 JB—d | j(s) XT XL X33 i(s)

Theorem 1.17. [I08] The time-delay system (S;) is asymptotically stable
for any delay d, 0 < d < dj; if there exist matrices P; > 0, P, Ps, Q, X11,
X192, Xo9, Y7, Y5 and Z > 0 such that the following LMIs hold:

X1 X2 V1
XL X0 Yo | >0
vl vl 2
(1,1) (1,2) PrA;—Y,
¥ —Py—PL+dyZ PFA—Ya| <0
* * —Q

where (1,1) = PTA+ ATP, +dy X1+ Q+ Y1 + Y and (1,2) = P, — PF +
AT Py +dpy X2 + Yy

For system (Sz), we can get the descriptor system only by changing d into
d(t).

The descriptor system approach has been widely used to deal with various
problems of time delay systems in order to provide delay-dependent results,
see [43] [45], 202} [05], 108 for example.

Approach IV: Free-weighting matrix approach

From the Newton-Leibniz formula, the following equations are true for any
matrices Y and W, with appropriate dimensions:
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22T (1Y {x(t) Calt—d) - /t id i(s)ds} —0
and
227 (t — )W {x(t) —z(t —d) — /ttd:'r(s)ds] =0.

On the other hand, the following equation is also true:
ac” (1) / ¢ (HxC)
T X1 X
where ((t) = [T (t) 2T (t —d)]", X = [XiT; X;z]
With the above observations, the following delay-dependent condition can
be gotten.

Theorem 1.18. [I84] The time-delay system (S;) is asymptotically stable
for any delay d, 0 < d < djy if there exist matrices P > 0, Q > 0, Z > 0,
Xlla X12, X22, Y and W such that the fOHOWng LMIs

(1,1) PAg — Y + WT +dpy X2 dys AT Z

x —Q—-W — wT 4+ dprXoo dMA Z | <0
* * —dMZ
X1 X2 YV
* X22 w Z 0
x  x Z

where (1,1) = PA+ATP +Y + Y7 +Q +dy X1

Based on free-weighting matrix approach, a great amount of delay-dependent
stability conditions has been derived, see [77,[79, 48], 208] for example.

1.4.2 Recent Results on Interval Time-Varying Delay
System

1.4.2.1 FWDM-based results

Since the free-weighting matrix (FWM) method was proposed in [79], it plays
an important role in deriving delay-dependent stability conditions. But there
is room for further investigation. First, when estimating the upper bound of
the derivative of Lyapunov functional, some useful terms are 1gnored For ex-

ample, in [46], [79] and HMI] the derivative of f dM fH_gaz s)Zi(s)dsdf
is often estimated as dya7( ft_d(t) Zi(s)ds and the term
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- tt:dd;;) 7 (s)Zi(s)ds is ignored, which may lead to considerable conser-

vativeness.
Consider system (Sz), and the time-varying delay satisfying Assumption
1.2.3l Define the following Lyapunov functional candidate:

V() = 7 (t)Par(t) + / o7 (5)Qux(s)ds + / aT(5)Qua()ds

¢
+/ 27 (5)Qsx(s ds+/ / s)Zy1&(s)dsdf
t d dyr Jt+6

/ / §) Zoi(s)dsdb.
t+6

By FWM approach, the following equations are true for any matrices Ny,
S; and M;, i = 1,2, with appropriate dimensions:
2T (N + 2T (¢ = () Na] [w(t) = a(t = (1)) = [y, i(s)ds] = 0
2[xT(t)Sy + zT(t — d(t))Sa] [m(t —d(t)) —x(t —dp) — t:zdﬂi i‘(s)ds} =0
20T ()W + 2T (t — d(t))Wa] [x(t —d) —(t —d(t) ~ [} '(s)ds} —0.

Calculating the derivative of V(t), and noticing the following equations:

t—d(t)

- /tidm 7 (s) 2y (s)ds = — /tid(t) 7 (s) 2y (s)ds /t 7 (s) 2y (s)ds

—d,,
t—d(t) t—dm

tfdnl
.T . _ 2T (8) Zoa(s)ds — 2T (s) 212 (s)ds
—/th " (8)Zad(s)ds = /th (8)Z22(s)d /td(t) (s)Z1(s)d

yields the following theorem.
Theorem 1.19. [76] Under Assumption[[ZZ3] system (Sz) is asymptotically

stable if there exist matrices P >0, @; >0,i=1,2,3, Z; >0, j = 1,2, Ny,
M; and S;, i = 1,2 such that the following LMI holds:

_@11 P10 My —S71 dy Ny 051 oM, ATU T
* @22 M2 —SQ dMN2 532 (5M2 AEU
x % —@Q1 0 0 0 0 0
x k% —Q9 0 0 0 0
s % % —duZs 0 o o |0
X% % % x  —0(Z1+Z2) O 0
* ok % * * * —0Z5 0
* % * * * * * -U

where 6 = dy; — d,,, and
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3
Gy =PA+ATP+> Qi+ N+ NY
i=1
(2D ZPAd+Ng—N1+S1—
Py = —(1 = p)Qs + S2 + S5 — No — Ny — Mz — M3
U=dyZi+07Z,.
Similarly, the authors also notice the conservatism led by using the over

bounding 0 to bound the term — ft dt) (s)Zi(s)ds. By using Lemmal[l.10
and the following Lyapunov func‘monal

V() = o ()P / ds/+§ 0) Ry (0)d6
+/; {w@x@f’;)} [8%1“ gﬂ [r<sx£8)d;>} *
t T
L, e b | e
+d§4 /_Od /H 0)Ryi(0)do
+(dr —dm)/_de ds/t+s #7(6)S(6)d0

where P > 0, [8} gﬂ >0, {g;ﬁ 82] >0, Ry >0, Ry >0 and S > 0 with
2 5

appropriate dimensions, the following delay-dependent stability condition is
given in [93], which is less conservative than [76].

Theorem 1.20. [93] Under Assumption[[ZZ3] system (Sz) is asymptotically
. . . Q1 Q2 ] [ Q4 Qs]
stable if there exist matrices P > 0, > 0, >0, R; >0,
* [Q? Qs QL Qs '
Rs > 0 and S > 0 such that

E11 Sz S 0 15 0
* 522 0 S 0 S
* * 533 —QQ 0 0
« % % Q3-S5 0 0 <0
E I S * 55 —Qs
x % * x* —Qg— S

where

1
o= 4(d$an +d2, Ry + 4(dps — dy)?S)
=11 :PA+ATP+AT@A+Q1+Q4—R1—R2
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Z1o=PB+ ATOB, 513 = Q2+ R1,515 = Q5 + Ry, 520 = BTOB — 28.

1.4.2.2 Jensen’s Inequality-Based Results

It is obvious that free-weighting matrix approach is effective in reducing con-
servatism in existing delay dependent results, however, since many matrix
variables will be introduced, which makes stability criteria very complicated.
Thus, based on Jensen’s inequality, the author of [I51] provided the follow-
ing delay-dependent condition for system (Sz2). The resulting criterion has
advantages over some previous ones in that it involves fewer matrix variables
and has less conservatism, which is established theoretically.

Theorem 1.21. [I51] Under Assumption[[.2.3] system (S;) is asymptotically
stable if there exist matrices P >0, @; >0,7=1,2,3and Z; >0, j = 1,2,
such that the following LMIs hold:

r PAy Al 0 A, AT Z, 5AT Z,

* —(1=p)Qs— 22, Zy Zy  dmAYZy AT Z,

* * Q1 —Z1— 2 0 0 0 ~0
* * * —Q2 — Zs 0 0

* * * * -7 0

* * * * * —ZQ

where Y = PA+ ATP 4+ Q1+ Q2+ Q3 — Z4.

Following a similar line and using a new method to get a tight upper bound
of the derivative of Lyapunov functional, the following new result is obtained

in [152].

Theorem 1.22. [I52] Under Assumption[[.23] system (Sz) is asymptotically
stable if there exist matrices P >0, @; >0,7=1,2,3and Z; >0, j = 1,2,
such that the following LMIs hold:

G =d—[0-110]"Z,[0-110]<0

and
Gy=&—[010-1]"Z,[010-1]<0
where
r PAy Al 0
P — * —(1—p)Q3—2Z2 Z2 Z2
* * —Ql—Z1—Z2 0
* * —Q2 — 23

+[A 4,00 (422 +62Z2) [A Ay 0 0]
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with

3
Y=PA+A"P+> Qi— 71

i=1

1.5 Conclusion

This chapter has reviewed certain stability analysis of time-delay systems.
LMI techniques in deriving both delay-independent and delay-dependent sta-
bility conditions have been reviewed. Firstly, some basic delay-independent
stability conditions are recalled. Secondly, four approaches have been intro-
duced for developing delay-dependent stability conditions, they are: Model
Transformation approach, Bounding Techniques, Descriptor System approach
and Free-Weighting Matrix approach. Finally, the more recent results on
delay-dependent stability conditions have been given.



Chapter 2

New Results on Stability of Systems
With Interval Time-Varying Delay

2.1 Introduction

Very recently, systems with time-varying delay in an interval have been stud-
ied in [76], 93] 1511 152]. In [76], delay-range-dependent stability criteria have
been proposed by preserving some useful terms when estimating the upper
bound of the derivative of Lyapunov functional. By using a new Lyapunov
functional and a tighter bounding technique, some delay-dependent stability
criteria have been provided, which are less conservative than [70]. It is worthy
mentioning that in [76] and [93], to obtain less conservative results, free ma-
trix variables are introduced during calculating the derivative of Lyapunov
functional, which makes stability criteria complicated. With the observations,
in [I51], Jensen’s Inequality is used to derive an improved delay-dependent
stability criteria for systems with a delay varying in a range. Compared with
previous results, the stability criteria in [I51] are with fewer matrix variables
and less conservatism. In [I52], the author further improve the results in [I57]
by using the idea of convex combination. Nevertheless, the criteria still have
room for further improvement in accuracy as well as complexity reduction.

In this chapter, our attention will be focused on delay-dependent stability
for systems with interval time-varying delay. By choosing an appropriate
Lyapunov functional and using Finsler’s Lemma, some new delay-dependent
stability criteria are obtained via linear matrix inequality approach. It is
worthy mentioning that the developed results in this chapter, compared with
recently published results, such as [92] [76], 93] 1511 [152], involve fewer matrix
variables but have less conservatism. Numerical examples are provided to
demonstrate the advantages of the proposed stability criteria.

The chapter is organized as follows. Section gives the problem formu-
lation and some preliminaries. The new sufficient conditions for system with
interval time-varying delay are presented in Section Numerical simula-
tions are provided in Section 24 and some conclusion remarks are given in
Section

Y. Xia et al.: Analysis and Synthesis of Dynamical Systems, LNCIS 387, pp. 173
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2.2 Problem Formulation

Consider the following linear system with interval time-varying delay:

i(t) = Ax(t) + Agz(t — d(t)), t>0
z(t) = ¢(t), t€[—dnm,0] (2.1)

where z(t) € R is the state vector, A and Ay are constant matrices with
appropriate dimensions, d(t) is an interval time-varying delay in the state,
¢(t) is a continuous vector-valued initial function of ¢ € [—dps,0]. A natural
assumption on d(t) is made as follows.

Assumption 2.2.1 The time delays d(t) are assumed to be a uniformly con-
tinuous time-varying function satisfying d,, < d(t) < dy and d(t) < p, where
dm and dp; are constant positive scalars representing the lower and upper
bounds of d(t), respectively, and p is the upper bound of d(t)

Before ending this section, we introduce the following well known lemma,
which will be used in the derivation of our main results.

Lemma 2.1. (Finsler’s Lemma): Let + € R", P = PT € R™" and
H € R™™ such that rank(H) = r < n. The following two statements are
equivalent:

1.2T7Pz <0, VHz =0,z # 0,
2.3X € R"*™ guch that P+ XH + HT'XT < 0.

2.3 Main Results

The main objective of this section is to derive a new delay-interval dependent
stability sufficient condition for system (21I).

Theorem 2.2. Under Assumption [ZZ21], system (Z1)) is asymptotically sta-
ble if there exist matrices P > 0, Q > 0, Z1 > 0 and Zs > 0 such that the
following LMI holds

Wy, PAy—Zy  dyATZy (dyy — d) AT Zo
SYIAY dymZ1Aq -7 0 '
(dar — din)ZoA (dag — din) ZoAg 0 —Z

where W11 = ATP+ PA+Q — Z1 — Zs.

Proof. Choose a Lyapunov functional candidate to be
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t
V(x(t)) = 2T (t)Px(t) +/t o 27 (5)Qx(s)ds

+dM/ / o) Z12(a)dads
dyr Jt+s

—dm
+(dp — dim / / ) Zyi(a)dads. (2.3)
dar t+s

Calculating the derivative of V(z(t)) along the trajectory of system (Z1I)
yields that

V(a(t) = 2¢7 () Pi(t) + 2" ()Qx(t) — (1 — d(t))a (t — d(t))Qu(t — d(t))

+d3,57 (1) Z1(t) — dyg ) iT (o) Z1 3 (a)da
—dap e
+(dpr — don)? 2T (8) Zod(t) — (dpg — dm) /_d 7 (a) Zyi (o) da

< 227 (t)Pir(t) + 2" (1) Qu(t) — (1 — p)a” (t — d(t))Qu(t — d(t))
+i"(t) [d3; 21 + (dur — dim)* Zo] 2(2)

—dp » i’(a)Z1i(a)da
" t—d(t)
(dar — d()) /t () Zai(a)da
t—dm
—(d(t) — dyn) 7 (a) Zoi()dar. (2.4)
t—d(t)

According to Jensen’s Inequality, the following three inequalities are true:

t

—dy y T (@) Zyi(a)da < —&] (8) 2141 (t) (2.5)
" t—d(t)

~(dn — d(1)) / @z < - 0260 20
t—dm

) —dw) [ @) < G020 @D

where & (t) = z(t) — z(t — dp), &(t) = x(t — d(t)) — x(t — dy) and &5(t) =
z(t — dp) — x(t — d(t)).
Then, taking into account (Z4))-(271) gives that

V(z(t) < €7 (1) Z¢(t) (2.8)
where £(t) = [&7 (1), 27 (1), 2T (t — d(?)), &1 (1), &3 (¢),&5 (£)]" and
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A2, 7 + (dyr — dp)2Zo P 0 0 0 0
P Q 0 0 0 0
oo 0 0-(1-pQ 0 0 0
0 0 0 —Z, 0 0
0 0 0 0 —Zy 0
0 0 0 0 0 -2

It follows from (ZII) that
AL(t) =0
+ |[I-A-A4;000
where A = 0-I I I—IO]
Then, system (ZJ)) is asymptotically stable if for all £(t) subject to A&(t) =
0, £T()X¢(t) < 0. Now, from Finsler’s Lemma, £7'(¢) 2&(t) < 0 is equivalent

- _ _ T T
to ATT X AL <0, where A+ = [QT é ?. é ?. ﬂ , which can be rewritten as
d
D11 P12
Lbsz @22] <0 (2.9)

where

D1y = AT Z A+ (dyy — d)? AT ZoA + ATP + PA+Q — 7y — 7
Dro = di AT Z1Ag + (dar — d ) > AT ZoAg + PAg — Zo
Doy = d?wAngAd + (dM — dm)2A£Z2Ad — (1 — p)Q — 279

which in turn equivalent to (Z3) by Schur complements. Then, V (z(t)) <
—el|jz(t)]|? for a sufficiently small € > 0, which ensures the asymptotic stability

of system (2], see e.g. [68].

Remark 2.3. Tt should be pointed out that although free-weighting matrix
method is helpful to reduce the conservatism of stability criteria, the criteria
are very complex since many free matrix variables are introduced. Based on
Finsler’s lemma, new delay-interval-dependent stability condition is obtained
by appropriately choosing Lyapunov functional. Compared with existing re-
sults, such as [92] [76, 93| 151, [152], the newly developed condition in this
chapter possesses some advantages. On the top of this, Theorem 22 involves
fewer matrix variables, i.e., only four positive define matrices in the Lyapunov
functional to be determined, thus Theorem can be carried out more ef-
ficiently. Table 2] provides a comparison of the numbers of the variables
involved among recently published papers and this chapter. The another ad-
vantage associated with Theorem [Z2] is its less conservatism, which can be
seen from the numerical examples clearly.

When the information of the time derivative of delay is unknown, by setting
@ = 0 in the Lyapunov functional (23]), we have the following result from
Theorem immediately.
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Table 2.1 Comparison of the Numbers of the Variables Involved

Methods  Number of variables involved

[76] 9n? + 3n
93] 6n2 4 4n
[151] 3n° + 3n
[152] 3n° + 3n
This chapter 2n? + 2n

Corollary 2.4. Under Assumption[Z21], system (21) is asymptotically sta-
ble if there exist matrices P > 0, Z1 > 0 and Zy > 0 such that the following
LMTI holds

Uy, PAg— 2y  dyATZy (dyr — d) AT Z,
ATP~ 7, 27, dyr AT Zy (das — do) AT Z,
Ay Z1 A Aoy 71 Ay ~7 0 <0(2.10)
(dar — don) ZoA (dor — dp) ZoAg 0 — 7,

where !IN/M =ATP+PA—Z,— Z,.

2.4 Numerical Example

Ezample 2.5. Consider system () with

-2 0 -1 0
A= [ 0 —0.9} Aa= [—1 —1} '
For various p, the admissible upper bound dj; of the delay, which guarantee

the stability of system (2 are listed with given d,,, in Table Z2 23] and
24

Table 2.2 Admissible upper bound dys for various d,, and p = 0.5
dm =1dm =2 dm =3 dpn =4 dn, = 4.4697

[76] 2.07 243 322 407 4.47
[151] 2.07 244 322  4.06 4.47
[152] 212 250 325 4.07 4.47
Theorem 2.63 3.63 463 5.63 6.10

It is easy to see that, in the above tables, the criteria derived in this chapter
improve over some recently published ones in that the computed admissible
upper bound of time delay is larger.

Ezample 2.6. Consider system (ZI)) with
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Table 2.3 Admissible upper bound dy; for various d,, and p = 0.9

[76]
[151]
[152]

Theorem

dm =1dm =2dn =3 dm =4 dpn = 4.4697

1.74 243 322 4.07
1.76 244 322  4.06
1.87 2,50 325 4.07
244 344 444 544

4.47
4.47
4.47
5.91

Table 2.4 Admissible upper bound dys for various d,, and Unknown p

[92]
[76]
[152]
193]

Corollary 24 2.41

dm =1dm =2dm =3 dn =4 dm, = 4.4697

1.64 239 320 4.06
1.7424 2.4328 3.2234 4.0644
1.8737 2.5049 3.2591 4.0744
1.8043 2.5213 3.3311 4.1880
341 441 5.41

4.47
4.4700
4.6009

5.88

0
[

For p = 0.3 and unknown p, the admissible upper bound dj; of the delay
are shown with given d,,, in Tables and [Z0 respectively. From Table
and [Z6 it can be seen that with fewer matrix variables the stability results
obtained in the chapter are less conservative than those in existing references.

Table 2.5 Admissible upper bound dys for various d,, and p = 0.3

dmn =1dm =2dn =3dn=4dn =5
2.2125 2.4091 3.3342 4.2799 5.2393
2.2128 24179 3.3382 4.2819 5.2403
2.2474 24798 3.3893 4.325 5.2773
3.88 488 588 6.88 7.88

[76]
(151

[152]
Theorem

Table 2.6 Admissible upper bound das for various d,, and unknown p

dm =03dm =05dm =08dmn =1dn =2

[92] 0.91 1.07 1.33 1.50  2.39
[76] 0.9431  1.0991 1.3476 1.5187 2.4000
[151] 0.9806 1.1325 1.3733 1.5401 2.4100
[152] 1.0715 1.2191 1.4539 1.6169 2.4798
Corollary 24 1.71 1.91 2.21 241 341
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2.5 Conclusion

In this chapter, the problem of stability analysis has been performed for
systems with interval time-varying delay. By constructing a novel Lyapunov
functional and using Finsler’'s Lemma, a new delay-interval-dependent sta-
bility criterion is obtained. The advantage of the resulting criterion lies in its
simplicity and less conservatism. The numerical results seem to suggest that
the proposed methods may improve the results in recently published papers.



Chapter 3

Stability and Stabilization for Discrete
Systems with Time-Delay

3.1 Introduction

Recently, much attention has been given to the delay-dependent stability
and stabilization of continuous systems with time-delay, see for example,
[146. 1391 99, [44] 18], [5:3| [T09], [R5 78, 198, 203]. In those papers, many kinds
of Lyapunov-Krasovskii functional are proposed in order to derive less conser-
vative stability conditions. Correspondingly, some of the techniques adopted
in the above papers have been extended to the stability and stabilization
problem for discrete systems with time-delay. Less conservative stability con-
ditions for discrete systems with time-delay are also derived, see, [53, 201]
for example. However, discrete system with time-delay has an important fea-
ture, that is, it can be transformed into augmented delay-free system [3 [170].
Then, the stability and stabilization of such a system can be solved with a
simple Lyapunov function. Although the dimensions of augmented systems
could be larger if the time-delay is large, the stability conditions are simple
and convex, which can be checked easily by today’s fast developing computing
techniques.

In this chapter, the problems of stability and stabilization for discrete sys-
tems with time-delay are considered. Necessary and sufficient stability and
stabilization conditions for systems with constant time-delay are presented.
The system with time-varying delay is equivalent to a kind of switched sys-
tems. Sufficient stability and stabilization conditions are derived.

The chapter is organized as follows. Section gives the problem formu-
lation and some preliminaries. Section B3] presents stability and stabilization
conditions for systems with both constant and time-varying delays. Numeri-
cal simulations are presented in Section B4 and some conclusion remarks are
given in Section 33

Y. Xia et al.: Analysis and Synthesis of Dynamical Systems, LNCIS 387, pp. 25-B4l
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3.2 Problem Formulation

Consider the following uncertain systems in discrete-time described by

z(k+1) = (A+ AA(k))x(k) + (Ag + AAy(k))x(k — 7(k))
+ (B + AB(k))u(k) (3.1)
x(k) =p(k),k=—-7,—T+1,---,0

where z(k) € R™ and u(k) € R™ are the states and system inputs, respec-
tively; A, Aq and B are matrices of appropriate dimensions with rank(B) =
m, integer 7(k) > 0 denotes the amount of time delay, and assumed to be
constant or time-varying. It satisfies 0 < 7(k) < 7 when it is time-varying,
and T is a positive integer; ¢(-) denotes the initial condition. AA(k), AA,(k)
and AB(k) are time-varying uncertain matrices of the following form

[AA(k) AAa(k) AB(k)] = DF(K)[E, Eq Ey) (3.2)

where D, E,, E; and Ej are constant matrices with appropriate dimensions
and F(k) satisfies F'T(k)F(k) < I. In the following sections, the problems of
stability and stabilization for system (B.I]) will be investigated.

3.3 Main Results

3.3.1 Stability analysis

It is well known that a discrete-time delay system can be lifted to a non-delay
system, so the lifted system now is explored.

First, we consider the case of an unforced system (B]) where system ma-
trices are certain and the time-delay is constant, that is, 7(k) = 7, then
let

x(k) »(0) AO0---0 A,
x(k—1) w(—1) 10---00

z(k) = : ,2(0) = : A= 00[(3.3)
x(k—7+1) o(—7+1) 00---00
z(k—T) o(—T) 00---10

then, system (B]) without control can be written by the following system
without delay: B
2(k+ 1) = Az(k). (3.4)

As [B4) is a non-delayed system, then the techniques for stability of a non-
delayed system can be used to check the stability and stabilization conditions.
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From well-known stability results, we have the following result immedi-
ately.

Lemma 3.1. System (31l) with constant delay T is stable if and only if there
exists a positive definite matriz P € RTHVX(+H0n gueh that the following
iequality holds:

ATPA—-P <. (3.5)

Remark 3.2. Note that inequality (33) in Lemma Bl is a necessary and
sufficient condition for system (B to be stable, any other existing delay-
dependent conditions could not be better than this one. It should be men-
tioned that the dimensions of the augmented system may be larger when the
time-delay is longer, however, this convex condition can be easily checked due
to the availability of fast computing techniques. This will be demonstrated
in Example

Ezample 3.3. To show the effectiveness of Lemma [31] let us introduce one
example, which is considered by [201] [107], and will be used to compare our
results. Consider system (B.I]) with

08 0 —0.1 0
A= [ 0 0.91} Aa= {—0.1 —0.1] '

By the delay-dependent stability condition in [I07], it was given that the
maximum allowed delay is 41. By the method provided in [201], it was re-
ported that the maximum allowed delay is 42. By the condition in Lemma
BT it is found that system is still stable when the time-delay is 55, and could
be even larger.

Next, we consider the case for systems with uncertainties, the unforced
system ([BJ]) can be written as

2(k+1) = (A+ DF(k)E)z(k) (3.6)
where
A0---0 Ay D ET
I10---00 0 0
A=l D=t BN =1 ¢ | (3.7)
00---00 0 0
00---10 0 ET

With the definition of quadratic stability for discrete system (3.0 referred in
[13], the following result is given.

Theorem 3.4. Systemn (31]) with uncertainty is quadratically stable if and
only if there exist a definite positive matrix P and a positive scalar € satisfying
the following inequality:
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—P+cETE ATP 0
PA —P PD | <O.
0 DTP —el

Proof. From Definition 2.1 in [I3], system (Bl with uncertainty is quadrat-
ically stable if and only if the following inequality holds

—pP ATpP 0
PA —-P
which can be written as

h LR [ ep | P (0 (| | P (BT <o

By Lemma 1 in [I97], the above inequality holds if and only if the following
inequality is satisfied for any € > 0

A e [0 ]+ e[FE Y] <o

PA —-P 0 PDDTP 0 0
Consequently,

—P+cETE L N

PA —~P+¢e¢tPDDTP ’

Using Schur complement formula with respect to —P + ¢ 'PDDT P, it leads
to

_P+eETE ATP 0
PA  —P PD| <0
0 DTP —el

which completes the proof.

Finally, we consider the case that the system matrices of unforced system
BI) are certain, the delay is time-varying and satisfies 0 < 7(k) < 7. Then,
let

(k) (0)
w(k—1) p(=1)
z(k) = : ,2(0) =
z(k—7+1) o(—T+1)
w(k —7) p(=T)
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(-1
[A+A30---00---00] A
I 0---00---00 AO0--- A;0---00
I0---00---00
Ay = 0 0---00---00[,A;=|" -+ "~ "7 "1 (38)
0 0--10---00 00+ 00---00
00 I0---00

0 0---00---70 ol R
- - 00--- 00---10

for j = 1,2,---,7. Consequently, system (Bl with time-varying delay is
equivalent to the following switched system:

2(k+1) = A,z(k) (3.9)

where o is the piecewise constant switching signal taking value from the finite
index set 7 ={0,1,---,7}.

According to the theory of switched systems [I72], we have the following
result.

Corollary 3.5. System (Z1]) with time-varying delay T(k) is stable if there
exists a positive definite matriz P € RTTUXTH0n gych that the following

linear inequalities hold for any i € {0,1,---,T}:
ATpPA;, — P <. (3.10)

To show the less conservatism of the stability result in Corollary B3 the
following example, which is taken from [51], is investigated.

Ezample 3.6. Consider system (B.I)) with

0.8 0 0.1 0
A= [0.05 0.9] A= {—0.2 —0.1}

where 7(k) is a bounded time-varying delay. It was obtained in [51] that sys-
tem (B.) is asymptotically stable for all 2 < 7(k) < 7, that is, the maximum
delay is 7 = 7. However, using the method proposed in Corollary B3] it is
found that system (B is stable for 7(k) < 20. In fact, we can search for
even more larger delays 7(k) with LMI Tool-box such that BI0) still holds.

3.3.2 Controller Design

As the lifting method is used, it seems that the controller design for discrete
systems with time-delay will be very complex. However, the following method
will make it much easier for controller design based on LMIs.
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3.3.2.1 Controller Design For Certain Systems with
Constant-Delay

Let u(k) = Kz(k), then the closed-loop system is
z(k+1) = (A+ BK)x(k) + Aqz(k — 7). (3.11)

Defining z(k) as in 3)), it follows from the lifting method that

A0---0 Ay B
I0---00 0
A= |4+ [K[10--00]
00---0 0 0
00---10 0
= A+ BKI (3.12)
then
2(k+1) = Az (k). (3.13)

The following result will present an easy way to design the controller matrix
gain K.

Theorem 3.7. Systemn (Z11) is stable if there exist a positive definite ma-

trices Q = QOH QO with Q11 € R"™ ™, Q22 € R™*™ and a matriv
22
Y € R™*"™ such that the following inequalities holds
-Q QAT + ITYTBT
{AQ+BY11 —0 < 0. (3.14)

Then, the state feedback can be chosen as K = YQ1;' with which the result-
ing closed-loop system is stable.

Proof. According to Lemma [B1] system (BI1]) is stable if and only if there
exists positive definite matrix P such that

ATPA-P <. (3.15)

By Schur complement, the above inequality is equivalent to the following

inequality,
—P AT <0
A —p~1 '
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—1
Pre- and post-multiplying the above inequality by {PO ?], and let QQ =
P!, results in
_ AT
[ QA ] <0,
AQ -Q
It follows from equation (B12)) that
. -Q QAT + IT QKT BT <0
AQ + BKQu 6 -Q '

Let Y = KQ11, then the above inequality is equivalent to (B.14).

Remark 3.8. Tt is easy to see that inequality (314 is LMI with variables @
and Y, then K can be designed easily with LMI Tool-box.

Note that in the above result, the variable () has a special structure, which
may lead to some conservativeness. In order to reduce the conservativeness,
an extra variable can be introduced, and @ is still in a general form. To
this end, we recall the following lemma, which is useful for us to design the
controller for the above systems:

Lemma 3.9. [30] The following statements are equivalent

i There exists a positive definite matrix P such that
ATPA—-P <. (3.16)

ii  There exist a positive definite matrix P and a matrix V such that

—Q VTAT

AVQ—V—VT} <0. (3.17)

The following result is an extension of Theorem B.7 with less conservatism.

Corollary 3.10. System (311l) is stable if there exist a positive definite

matriz Q € RUTVX(+D gnd matrices V. = [VH 0 ] with Vi1 €
Va1 Vao
R Vo1 € RT™*™ Vog € RT™*™™ and Y € R™*™ such that the following

inequality holds

—Q VTAT+11TYTBT} .

AV+BYL Q-V-VT (3.18)

Then, the closed-loop system is stable with the state feedback K = YVﬁl.

Remark 3.11. From inequality (318), it can be deduced that V' is invertible,
otherwise, there exists 77 # 0 such that V7 = 0, multiplying @ — VT —V <0
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from both sides by 7 and 7, respectively, leads to n7Qn < 0, which con-
tradicts the fact that @ > 0. Therefore, V73 is invertible. Inequality BI8) is
LMI and Lyapunov matrix @ is in a general form although extra variable V'
has a special structure.

3.3.2.2 Quadratic Stabilization for Uncertain Systems with
Constant Delay

When there are uncertainties, system (3.I) can be written as

z2(k+1) =(A+BK[I0---00]+DF(k)(E + E))z(k)
= (A+ DF(k)(E + E))z(k) (3.19)
where A, D and E are defined in BX) and B = [BT0---00
[EbK 0---0 O]. Then, we have the following result.
Corollary 3.12. System ([31)) is quadratically stabilizable if there exist a pos-
itwe definite matriz Q € RUHIXTHON gnd matriz V. = Viz 0 with
Va1 Vao

Vit € R, Vo1 € R™™*", Voo € R™™ ™ | Y € R™ ™ and a scalar \
satisfying the following LMI

~Q  VTAT+ITYTBT o VTET 4+ ITYTET

AV + BYT -V -vT D 0
0 L@ N Y 0 < 0.(3.20)
EV + E)YI, 0 0 Y

Then, the state feedback K = YV, will result in the closed-loop system
being quadratically stable.

Proof. From Lemma [3.0] system (B.I)) is quadratically stable if (BI7) is sat-
isfied, that is,

—-Q VT(A+ DF(k)(E + E)T

{(A+DF(1€)(E+E))V O-V_yT <0

which can be written as

[;18 Q—VXiA—TVT} + B} F(k)[(E+E)V 0]

+[B} F(k) [(E+E)V 0]]" <0.

Using the same techniques as those in Corollary [3:4] the above inequality is
satisfied if and only if the following inequality holds for any € > 0,
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-Q+eV(E+E)Y(E+E)YV VTAT 0
AV Q-v-vT 1D | <.
0 e 1DT 1T

Using Schur complement with respect to the term ¢V (E + E)T(E + E)V, it
yields

-Q VTAT 0 V(E+E)T
AV Q-Vv-VvT 1D 0
0 e IDT  —elg 0 <0
(E+E)V 0 0 —e T

Let A = e ! and Y = KV, the above inequality is equivalent to (.20).
The proof is completed.

3.3.2.3 Controller Design for Systems with Time-Varying Delay

When the time-delay is time-varying, the following stabilization condition
can be derived based on Corollary

Corollary 3.13. The certain system (311) with time-varying delay 7(k) is
stabilizable if there exist a positive definite matriz QQ € R(TH)"X(T“)”, ma-
trices V. = . with Vip € R™ "™ Vo1 € RT™" Voo € R™™*™" and
Va1 Vaa

Y € R™*™ such that the following inequalities hold for anyi € {0,1,2,---,7}:

~Q  VTAT 4 ITYTHT
[AZ-V +vn, Q-v-vr | <0 (3:21)
Then, the closed-loop system is stable with the state feedback K = YVﬁl.

Our last result in this chapter deals with the uncertain system (B.1I) with
time-varying delays. With the notations A; , i =0,1,2,---, 7 defined in (B3],
the following result is presented:

Corollary 3.14. System (31]) with time-varying delay 7(k) is quadratically
stabilizable if there exists a positive definite matriz Q € RTHDnx(r+1n gpd
Vii 0 with Vi1 € Rnxn} Vay € anxn) Vag € RTMXTR ,
Va1 Vag

Y € R"™ "™ and a scalar X satisfying the following LMIs fori=0,1,2,---,7

matrices V. = [

-Q VIAT + ITyTBT o VTET +IIYTEF
AV+BYL Q-V-VT D 0
0 ADT =Y 0
EV + EYT 0 0 —\

<0.(3.22)
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Then, the closed-loop system is quadratically stabilizable with the state feed-
back K =YV,

Remark 3.15. The techniques developed in the chapter can also be easily
extended to the problem of H, and Hs control of discrete-time systems with
time-delay, and could be further extended to investigate the filtering problem
and model reduction problem for discrete-time delay systems, such as those
considered in [54] [52] and singular systems with time-delay [12} [35].

3.4 Numerical Example

Ezample 3.16. Consider system (B1)) with following system matrices and un-
certain parameters ([200]):

1 —0.6 0.50.2 0.10.2 0.1
A= [0.4 0.5 } Aa= [0.6 0.4} B = [ 0 0.1} M= {0.1}

E, = [0.020.03],Eq = [0.020.01], E, = [2 1.5] (3.23)

which is unstable for the unforced nominal system ([200]). It is assumed time-
delay 7(k) is constant, and 7 = 2 in [200]. When 7 = 20, based on Corollary
BI2 LMI B20) has a feasible solution

y _ [ 10343 —0.2163) | [ 0.2220 —0.0295
T | —1.3821 0.2839 |’ T | —0.0170 0.2727 |-

Then, the closed-loop system (@) is quadratically stable with K = YV,;! =
{ 4.6376 —0.2918

_6.1985 0.3703 ] at least for any constant 7 < 20.

3.5 Conclusion

This chapter has considered the problems of stability and stabilization of dis-
crete system with time-delay. A lifting method has been proposed to trans-
form the discrete system with time-delay to a delay-free system. Stability and
stabilization conditions have been established for constant and time-varying
delay systems with or without uncertainties. Numerical examples have been
included to demonstrate the advantage of the theoretic results obtained.



Chapter 4

Robust SMC for Uncertain
Time-Delay Systems

4.1 Introduction

The control problem of time-delay systems has received considerable atten-
tion over the past years, and different design approaches have been proposed
in [24], [128], [89], [31], [39], [I36]. However, they are sensitive to the uncer-
tainty, which directly affects the control systems.

An alternative approach is sliding mode control (SMC), which has many
attractive features such as a fast response with asymptotic stability. The
salient advantages of this method are: (i) when the state is constrained to
the sliding surface, SMC can completely reject uncertainties which satisfy
the matching condition; and (ii) the high possibility of stabilizing some com-
plex non-linear systems which are difficult to stabilize by state feedback laws.
Because of these advantages, variable structure control theory has found ap-
plications to various kinds of plants ([85]). The existence condition of a linear
sliding surface for systems with mismatched uncertainties was given in [25],
[26], [T00], but their methods cannot be applied to systems with time-delay.
In [I61], a new robust stability criterion for uncertain time-delay systems is
given and the SMC is proved to be applicable. There, due to use of matrix
norm, the result is more or less conservative and complicated which leads
to inconvenience in designing the sliding surface for uncertain time-delay
systems.

In this chapter, we consider how to design sliding surface and reaching mo-
tion controller for a class of time-delay systems with mismatched uncertainties
and matched exogenous disturbance. An LMI condition for the existence of
linear sliding surfaces is derived. The solution to the condition can be used
to characterize linear sliding surfaces, and by selecting suitable reaching law
the reaching motion controller is designed. Our methods have the advantages
in computation since the given stability condition is represented by the LMI
which can be very efficiently solved by using powerful LMI algorithm [I5].
Finally, we extend our results to the interval systems with time-delay.

Y. Xia et al.: Analysis and Synthesis of Dynamical Systems, LNCIS 387, pp. 37-i8.
springerlink.com (© Springer-Verlag Berlin Heidelberg 2009
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The chapter is organized as follows. Section gives the problem formu-
lation and some preliminaries. In section 3] the results on designing sliding
surface and reaching motion controller are established, and then, those results
are extended to interval systems with time-delay. Numerical simulations are
presented in Section [l and some conclusion remarks are given in Section [0

4.2 Problem Formulation

Consider the uncertain time-delay system of the form

(t) = (A+ AA)x(t) + (Ag + AAy)z(t — 7)
+B( ( )+Fw( ) (4.1)
x(t) = p(t),t € [-7, 0]

where z(t) € R" is the state, w(t) € R' is the disturbance whose each com-
ponent is bounded by the known w;(t), i.e., w;(t) < w;(t), i = 1,2,---,1,
u(t) € R™ is the control input, A, Az, B and F' are real constant matrices
with appropriate dimensions and rank(B) = m. The model uncertainties are

described by
AA =570 aq(t)As, ai(t)
AAg =71 Bi(t)Aai, |8t

where the matrices A;,7 = 1,---,p and Agj,j = 1,---,¢ are known with
rank(A;) = a; and rank(Ag;) = aq;, a;(t) and §;(t) are Lebesgue-measurable.
Suppose A; and Ay have full rank factorization of A; = G, H; and Aq, =
G4iHyg;i, respectively, where G; € R" % H; € R**™ Gy € R" % and
Hg; € R*i*"™ Then

)‘é (4.2)

AA=Y"  ;(t)Ai=[G1 Go -Gy D[Hy Hy --- H,]" = GDH
AAg =371 Bi(t)Agi . (4.3)
= [Ga1 Gaz -+ Gaq| Da [Hat Hyp -+ Haq]” = GaDaHg

where

D = diag (oq(t)]alxal () aysay * ap(t)lapxap )
Dy = diag (ﬁl(t)jadl Xaq1 ﬁ?(t)-[adz Xagz /Bq( ) Adq X Adq ) :

According to the structure of D and Dy, the following scaling matrices are
defined as

(4.4)

Sp ={Y|Y:diag(Y1Y2 yp)
o<y, = YiT c Raixai}

Sp, = {Ya|Yq = diag (Ya1 Yao - -+ Yaq)
0< Ydi = YdiT c Radixadi}.

(4.5)
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To get a regular form of the systems (1], a nonsingular matrix T can be
chosen such that

. O(n—m)xm
TB = |: B,

where By € R™*™ is nonsingular. For convenience, let us choose

U,T
T:
{UlT}

where Uy € R"*™ and U, € R™ ("=™) are two sub-blocks of a unitary matrix
resulting from the singular value decomposition of B, i.e.,

=[U, U] [0 > }VT

(n—m)xm

where X € R™*™ is a diagonal positive-definite matrix and V' € R"™*™ is
a unitary matrix. By the state transformation z = Tz, system (I has the
regular form

Ht) = (A + AA)2(t) + (Ag + AAD2(t — 7)
1 | m] (u(t) + Fu(?)) (4.6)
z(t) = (), 1 [ 0]

where A =TAT™ ', Ay =TATT ', AA=TAAT', AAy =TAA ! and
p(t) = Tp(t). System (L) can be written as:

Z21(t) = (A + AA) 21 (t) + (Agin + AAgin)zi(t — 1)
+(A12 + AAi2)22(t) + (Agiz + AAgiz)za(t — 7)
Zo(t) = (A21 + AAg1)z1(t) + (Aaz1 + AAgar)z1(t — 7)
+(Agp + AAgz)2a(t) + (Aagz + AAgaz)za(t — 7) (4.7)
+Bs(u+ Fw(t))
z1(t) = ¢y (t),t € [—7, 0]
zo(t) = @o(t),t € [ —T, 0]

where z; € R"™"™ 2z € R™, By = ZVT, A = U2TAU27 Ay = UQTAUl,
Ag =UF AqUs, Aqia=UF AqUy, AA1 =U"GDHU,, AA5 = Uy"GDHU,
AAdH = UQTGdDdeUQ, AAdlg = UQTGdDdeUl, (pl(t) S R(n—m) and
p4(t) € R™ are the sub-blocks of ¢(t).

It is obvious that the first equation of system (7)) represents the sliding
motion dynamics of system (L)), and hence the corresponding sliding surface
can be chosen as follows:

52[01]220214-22:0 (4.8)
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where C' € R™* (=) Substituting zo = —C'z to the first equation of system
D) gives the sliding motion

Z'l(t) = (All + AA; — A1oC — AA120)21 (t)
+(Aa11 + AAain — Aa12C — AAg12C) 21 (t — 7) (4.9)
z1(t) = ¢y (t),t € [—7,0].
Definition 4.1. [128] The uncertain sliding motion (9] is said to be quadrat-
ically stable if there exist symmetric positive-definite matrices P, Q) €

R(=m)x(n=m) and a constant & > 0 such that for any admissible uncertainty
the derivative of the Lyapunov functional

V(z1(t),t) = 25 (t) Pz (t) + /ti 21(5)Qz1(s)ds (4.10)

with respect to time ¢ satisfies
L(z1(t),t) = V(z1(t),8) < —€l|z]? (4.11)

for all pairs (z1(t),t) € R*™™ x R.
The objective in this chapter is how to design constant gain C' € R (n—m)
and a reaching motion control law u(t) such that
1) Sliding motion (3] is quadratically stable;
2) System (1) is asymptotically stable with the reaching control law u(t).
To this end, the following lemmas are necessary.

Lemma 4.2. [I00] Let D € Sp, Dg € Sp,. Then for any X € Sp and
X4 € Sp,, the following inequalities

GDH + (GDH)T <GXGT + HTX'H (4.12)

GyDsH, + (GdDde)T < GdXdeT + HdTdelHd (4.13)
hold.

Lemma 4.3. [I02] Let Q = QT, S, R = R” be real matrices of appropriate
dimensions, then

[5% f{] <0 (4.14)
is equivalent to
R<0,Q—-SR1ST <0 (4.15)

which is usually called the Schur complement theorem.
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4.3 Main Results

The first result of designing sliding surface can be stated as follows.

Theorem 4.4. The reduced order system ([{.9) is quadratically stable if there
exist symmetric positive-definite matrices J € R™*™ 7 € R™*™ X € Sp,
X4 € Sp, and general matriz' Y € R™>(n=m) gych that

—-JNT o LT
N M KT o0
0 K -X 0 <0 (4.16)
L 0 0 —-X4

where L = HylUyZ — HiU Y, M = J + ZAj, + AnZ — YT ALy — ApY +
UFGXGTU; + U GaXaGEUs, N = A1 Z — Aq2Y, K = HUsZ — HURY
Moreover, the sliding surface of the system ([@7]) is

S(t) =Y Z 12 (t) + 2(t) = 0. (4.17)

Proof. Take symmetric positive-definite matrix variables P, Q € R("—m)x(n=m)
and choose a Lyapunov functional as

V(z1,t) = 25 () Pz (t) + /t_ 21 (5)Qz1(s)ds (4.18)

which is positive-define for all z;(¢) # 0, it follows that the Lyapunov deriva-
tive corresponding to the system (€3] is given by

V(z,t) = [ sz(p tzl_ . ] ' W [ sz(p tzl_ T)] (4.19)

where A11 = A11 - A120 AAH = AAH - AAHC U GDH(UQ — U1C)
Agin = Agi1 — Ag12C, AAgy = AAgy — AAgi1oC = UYL GdDde(U2 -U,0),
7 =P-1, J=ZQZ and

ZAH + A11Z +J AdHZ
Z AT —J

+ {é] AALZ[I10] + [(I)] ZAAL [T0]+ [ﬂ AdgZ[01]

W= [ + ﬂ ZAAL [10]

it follows from Lemma 2] that for any matrices X € Sp and X4 € Sp,
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k

<

ZA45[10]+{é]AAnz[IM
7 (4.20)
o | UFGXGTU, + Z(U; — U, C)T HT

x X 'H(U; = U10)Z) [10]

and

1

0

{0 ZAAL [T0] + [é] Ay Z [01]
< ] Z(Us — U1O)THY X Hy(Us — ULC)Z [0 1] (4.21)

1

-ﬂﬂw@&qmuﬂ

and, hence, by defining Y = C'Z, it can be shown that

Vi AgiZ — Ag2Y

W< T T
ZAgy, — YT Ay, Vaz

(4.22)

where Vii = J + ZAj, — YT AL, + AnZ — ApY + UYGXGUT + (ZUT —
YTUT) xHT X YH(UyZ — ULY) + UL GaXaGlUs, Vay = —J + (ZUF —
YTUNHYX ' Hy(U2Z — ULY).

Note that Lemma [L3] implies the equivalence of (Z16]) and

. Vi . AaiZ — Agi2Y
ZAdll - YTAd12 Vaa

Hence, W < 0, which also implies that there exists a sufficiently small & > 0
such that

W+ |:£1-[(n—m)><(n—m) O(n—m)x(n—m):| <0.

O(nfm) X (n—m) O(nfm) X (n—m)

It follows from @I9) and above inequality that V(z;(t),t) < —&||Pz||? <
—& Amin(P)||21]]? for all (z1(t),t) € R*~™ x R. Therefore inequality 1) is
satisfied with & = & Appin (P) > 0, and the reduced system ([9) is quadrati-
cally stable with C' = Y ~'Z. Moreover the sliding surface of the system (&7)
is

St)=[CI|z=YZ '2(t)+ z(t) = 0. (4.23)
The proof is completed.

Next the result of designing of reaching motion controller is given.

Theorem 4.5. Suppose (4.10) have solutions J, Z,Y, X, X4 and the linear
sliding surface is given by (4.17). Then the trajectory of the closed-loop system



4.3 Main Results 43

{Z7) can be driven onto the sliding surface in limited time with the control

u= —By '[KS + esgn(S) + CAz(t) + CAgz(t — 1)

: 4.24
+ diag (sgn(s1) sgn(s2) - - - sgn(sm) ) (N1 + N + N3)] (4.24)
where
ST = [s1 89 -+ sm]T,sgnT(S) = [sgn(s1) sgn(sz) - sgn(sm)]T
wT = [’LU1 wy -+ - wm] ,(BQF)TZ [b1 b2 bm]T
= [Ni1 Nig -+ Nlm]T7N2T = [Nap Noy - - NQm]T
T
Ni =[N3 N3y - Nsm]T7C =[cieg--- Cm]T
P q
C = [C I] 7Nli = Z ‘CiTAjT_lz(t)‘7N2i = Z |CiTAdjT_1Z(t — T)|
j=1 j=1
Ngi = Z ‘bij|UJj,K = dlag(kz), € = diag(ei)
j=1

in which k; and ¢; are positive constants.

Proof. We will complete the proof by showing that the control law ([E24]) not
only can drive the system trajectory onto the linear sliding surface, but also
keep it there for all subsequent time. From the sliding surface

S:[OI]Z
we have

=[CI]z =C(A+ AA)z(t) + C(Ag+ AAg)z(t —7)
+ Ba(u(t) + Fw(t)). (4.25)

and from the inequalities

p
ciAAz(t) = clzaj T AT~ Z e TA; T 2(t)| = Ny

j=1

CiAAgz(t—7) =¢; Y Bi(t)T AT 2(t — 7)

Jj=1

q
Z T AT 2(t —7)| = Ny

and
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m m
biw = Z bijwj S Z |bij‘w]‘ = N3i
j=1 j=1
we deduce that each element of (L25]) with the control law [{24)), i.e.,

S.Z‘ = —kisi — eisgn(si) — (Nﬂsgn(si) — CZAAZ(t))

—(Nasgn(s;) — ¢;AAgz(t — 7)) — (N3gsgn(s;) — byw) (4.26)

satisfies the reaching condition:

$; <0, if s, >0
$; >0, if s; <0

which shows that the trajectory of the system (£1) can be driven onto the
sliding surface in limited time by the control law ([@24]) and be maintained
there. Thus the proof is completed.

When time-delay 7 is an unknown constant, the control law [@24]) is not
applicable for the terms of CAyz(t—7) and N;(i = 1,2, 3) can not be obtained
in practice. The following control law will solve this problem.

Theorem 4.6. Assume that time-delay is an unknown constant, but it is
bounded by the known constant . Write the solutions of {({.10) as J, Z, Y,
X, Xq and let the linear sliding surface be given by the equation (£.17). Then
the trajectory of the closed-loop system ({.7) can be driven onto the sliding
surface in limited time with the control

u = —By '[KS + esgn(S) + CAz(t)

+diag (sgn(s1) sgn(s2) -+ sgn(sy) ) (N1 + Na + N3)] (4.27)

where No; = q|Ci|(‘TAdT_1‘+Zg:1 ‘TAdjT_1|)‘Z(t)‘7 S,w, BoF, N1, N, N3,
C, Ni;, N3;, K and ¢ are defined as in Theorem [£.5]

Proof. 1t follows from the Razumikhin theorem [G8] that for any solution
z(t + 0) of system (&), there exists a constant ¢ > 1 such that

|z(t 4+ 0)] < qlz(t)],—T7 <0 <0 (4.28)
which leads to the following inequality:
a
ciAgz(t —7) = c;T(Ag+ ZﬁjAdj)T_lz(t —7)
j=1
q
< qleil(|TAGT ™|+ ) IT AT )|=(0)]

j=1
= No;
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The rest of the proof is similar to that of Theorem 5] and omitted here.
The proof is completed.

Finally, we remark the results in Theorems . 4{4.5] can be extended to the
time-delay interval systems of the form

z(t) = Az(t) + Agz(t — 7) + B(u(t) + Fw(t))
z(t) = p(t),t € [-7 0]

where w(t) is defined as in ([@Il), and A and A, are such matrices whose
entries vary in the prescribed ranges:

(4.29)

A= (aiy), a;; < aij < a5, Ag = (aaij); agij < aaij < aaij (4.30)
Let
a;; + a;; Ajj — Qi
AO:(aOij):( J 2 ])7D:(a0ij):( 7 2 J) (431)
Qi T Qdij Adij — Qg
Ago = (aqoij) = ( 4 9 "), Da = (aqoi;) = (7 5 iy (4.32)

then A and Ay can be re-expressed as

A= Ao + Zn 1 kijeieerejeT, (‘]{11]| < 1)
oAn T o T (4.33)
Aq = Aao + >, j—y kaijeie; Daejej, ([kaij| < 1)

[0---010---0]F
) -

where ¢; = € R™.

i—1
If kijeieereje]T =0 and elelTDdemeZT = 0 occur for some i, j,1, m, then
A and Ay can be also written as

P q
A=A+ Z kiA;; Ag= Ago+ Z kaiAg (4.34)

where |k;| <1, |kq;| < 1, p and ¢ are some positive integers. Thus, the system
(20) is transformed into

x(t) = (Ao + Zf k‘ZAZ).Z‘ t) =+ (Ado + ZZI kdiAdi)x(t — 7')
+ Blult) + Ful(t)) (4.35)
x(t) = p(t),t € [—T, 0]

which is just the form of system (7)), so the previous result can be applied
to deal with the interval time-delay system (Z29)).
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4.4 Numerical Example

In this section an illustrative example is given for testing the design method
developed in this chapter.
Ezample 4.7. Consider the interval time-delay system (E29) with

A= [[[_3?52?5]] [_[:1), 2_]1]} b= [cl)] Aa= Hgi 8ﬁ§j 01 ii”
F=1,7=05, o) = [_11], for t € [—7 0], |w(t)| < 0.8]sint|.

Write A and Ay as

A= Ag+ k1Ay + koAg + ksAs + ks Ay
Ag = Aao + ka1 Aar + ka2 Aaz + kazAas + kaaAda

where |k;| < 1and |kg;| < 1,71=1,2,3,4. A; and Ay are factorized as follows:

—41.5 0.70.8
o=y —} Ado = 0.60.9]
1 1
A= [ 110) 40 = O] (005]
0 0
4= %] [050] A4:[1 01]
An = | M [020], 40 = | }] [00.4]
0 0 '
Ags= 12| [020], 40 = |Y| [00.5]
d3 1 d4 1 D).
According to ([3)), it can be shown that
1 0
1100 0 0.5
G_[oon}’H_ 0.5 0
0 1
02 0
1100 0 04
Gd_{oou] Ha=102 9
0 0.5
. 01 . .
Taking T' = [1 0] , and LMI ([@I0) has feasible solutions:

J =1.484, Z = 0.3230,Y = 0.9971
X = diag(1.5910,0.9600, 1.1177, 1.0027)
X, = diag(1.0886,0.9950,0.9912, 0.9524).
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It follows from Theorem 4] that C' = 3.0874, the linear sliding surface is
S(t)=[13.0874] z = 0.
From Theorem [H] the reaching control law can be taken as follows

u(t) = —[Ks + esgn(s) [8.3496 —4.6748] x(t) + [2.5524 3.5787] a(t — 0.5)
+sgn(s)(N1 + N2 + N3)]

where

Ny = 2.5437|2z1(t)| +3.5874|x2(t)|, N2 = 0.8175|x1(t—0.5)| +1.9437|xo(t —
0.5)], N3 = 0.8|sint|.

The parameter K and € can be tuned to reduce the chattering on the
sliding surface. Fig. L] is simulation result when choosing K = 15.5 and
e = 1. Obviously the system is asymptotically stable and the sliding motion
trends to the origin in finite time in spite of time-delay and uncertainties.

15 0.4
0.2
1 0
-0.2
% 05 &
-0.4
0 -0.6
-0.8
-0.5 -1
0 2 4 6 0 2 4 6
t(sec) t(sec)
0.5 30
0
° 20
5—0.5 ‘g_
2 £
- 3 10
c <
2 15 8
0
-2
-2.5 -10
0 2 4 6 0 2 4 6
t(sec) t(sec)

Fig. 4.1 States(z1, x2), sliding surface (S) and control input
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4.5 Conclusion

In this chapter, the problem of designing robust sliding surfaces based on
quadratic stability for a class of uncertain time-delay systems has been con-
sidered in which no matching condition is assumed for the state uncertainties.
In terms of LMI, sufficient condition is derived for the existence of a linear
sliding surface guaranteeing quadratic stability of the reduced-order equiva-
lent system restricted to the sliding surface. A new reaching motion controller
is proposed for uncertain time-delay systems by the reaching law. Both the
sliding motion and the reaching motion are robust against the mismatched
uncertainties and matched external disturbance. The results are also extended
to the interval systems with time-delay. The simulation results show that the
proposed methods are amenable and generalize previous results available in
the literature to date.



Chapter 5

Robust Delay-Dependent SMC for
Uncertain Time-Delay Systems

5.1 Introduction

Also, other SMC schemes were proposed for linear systems with state de-
lay ([I6T) [T00]), and systems with input delay ([147, [148]). In the work of
[147, [T48], methods were proposed for uncertain linear systems with input
delay, where the nonlinear parametric perturbations contained in the systems
are assumed to satisfy the matching conditions. Recently, Kim and Park [100]
presented delay-independent conditions for the existence of sliding mode for
systems with time-delay. The effect of uncertainties in the sliding mode, in-
cluding matching and unmatching conditions, has been considered in [I61],
in which a variable structure controller is obtained. Based on Lyapunov func-
tional method, the conditions for the existence of sliding mode for the nominal
system are independent of the size of the delay. In the above proposed con-
ditions, the time delay is allowed to be arbitrarily large and thus, in general,
the results obtained by these conditions are conservative, especially when the
system stability depends on the size of the time delay.

In this chapter, the problem of designing both a linear sliding surface
and reaching motion controller for a class of uncertain time-delay systems is
considered. The uncertainties of the linear portion are assumed to have the
matrix polytope structure while the input matrix uncertainty is matched. A
delay-dependent LMI existence condition of a linear sliding surface for such
systems is derived. The solution obtained can be used to characterize lin-
ear sliding surfaces, and by selecting a suitable reaching law, the reaching
motion controller is designed. The methods proposed can be very efficiently
solved by the LMI toolbox ([I5]) since the given stability condition is rep-
resented by the LMI. The results obtained in this chapter have extended
the work in [I89]. More precisely, different types of Lyapunov function have
been proposed to analyze the stability of the sliding motion on the sliding
surface. Consequently, the conditions for the existence of sliding surface are
delay-dependent while they are delay-independent in [I89]. Since the delay-
dependent criterion makes use of information on the length of delays, they

Y. Xia et al.: Analysis and Synthesis of Dynamical Systems, LNCIS 387, pp. 49-65
springerlink.com (© Springer-Verlag Berlin Heidelberg 2009
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are less conservative than delay-independent ones. A numerical example has
been presented to show the advantages and the applicability of the developed
techniques.

The chapter is organized as follows. Section gives the problem formu-
lation and some preliminaries. In section [1.3] the results on designing sliding
surface and reaching motion controller are established. Numerical simula-
tions are presented in Section [£.4] and some conclusion remarks are given in
Section

5.2 Problem Formulation

Consider the following uncertain time-delay system described by

Z(t) = (A4 AA)z(t) + (Ag + AAg)x(t — 1) + B(u(t) + Fw(t)) (5.1)
x(t) = o(t), t € [-7, 0] ’
where z(t) € R", u(t) € R™, and w(t) € R' are the states, system inputs,
and external disturbances, respectively, A, Ay, B and F are matrices of
appropriate dimensions and rank(B) = m, 7 > 0 is a constant time delay
(known or unknown), and ¢(-) denotes the initial condition. The uncertainty
and disturbance are assumed to satisfy the following conditions:

1) AA = Zle O[iAi, ‘Oél‘ S 1, AAd = ;1:1 ﬂiAdiy |ﬂz| S 1 (52)
2) |wi(®)] < wi(t)

where the constant matrices A;'s, Ag;"s are known, rank(4;) =a;, rank(Ag;) =
aq;, ; and f; are unknown scalars, and w;(t) (i = 1,2, -, p) are known non-
negative functions, w;(t) is the i-th entry of w(t) € R'.

Suppose that A; = G;H; and Ay, = G4;Hg; are full rank factorizations of
A; and Ag;, respectively, and G; € R"*"i H; € R™i*" Gg; € R"*"eai and
Hy; € R™a:*", then

AA = Zle aiAi =GDH

AAg =31 BiAyi = GaDyHy (5.3)
where
G: [G1 Gp}de: [Gdl qu]
H=[H] - HN" Hy=[H}, - H@T
D = diag(o1ln,, xn,, =+ Opln, xn,,) (5.4)

Dy = diag(ﬂllnadl xnagr " ﬂqlnadq XNagy, )

To obtain a regular form of system (B.II), many methods can be used, such
as QR reduction (see, [37,221]). Here, a nonsingular matrix T is chosen such
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that
TB = [OW—B’ZVm} (5.5)

where By € R"™*™ is nonsingular. For convenience, choose the state trans-
formation z(t) = Tz(t), where

U,
T =
{UlT}
U, € R™™ and Uy € R™(=m) are two sub-blocks of an unitary matrix

resulting from the singular value decomposition of B, i.e.,

B:[Ule][ = }FT. (5.6)

O(n—m) xm

Then, system (5.1]) can be written as

2(t) = (A+ AA)z(t) + (Ag + AAg)z(t — 1) + [0("_’”)”"} (u(t) + Fw(t))
z(t) = p(t), t € [—7, 0]

where

A=TAT™ ', Ag=TA ™', AA=TAAT}
AAg=TAAT™Y, By = XTI, o(t) = To(t).
Then, the first (n — m) entries of 2(t) of system (E7) can be written as
Z'l(t) = (All + AAll)Zl(t) + (Adll =+ AAdll)Zl(t — 7')
+(A12 —+ AAlg)ZQ(t) + (Ad12 + AAdlg)ZQ(t — T) (58)
21(t) = py(t),t € [—T, 0] (5.9)

where z1(t) € R*™™, ¢, (t) = U p(t) € R™=™) is the sub-blocks of ¢(t),

Ay = UL AU, AAy = Uy"GDHU,, Agy = UL AgUs
Ay = UL AUL, AA1y = Uy"GDHU,, Agro = UL AqUy
AAgy = UsP GyDgHaUs, AAgra = U GaDaHyUs .

Without loss of generality, define the following sliding surface:
52[01]220214-22:0 (5.10)

where the gain C' € R™*("=™) Substituting 2o = —Cz; to ([5.8) gives the
sliding motion
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Z'l (t) - (A11 + AAH — Algc - AAlQC)Zl (t)
—|—(Ad11 + AAdll — Adlgc — AAdlgc)Zl(t — T) (511)
Zl(t) = 901(75)’ te [_T7 O]

which can also be written as

Z1(t) = Arz1(t) + Az (t — 1)

() = py(t), € o, 0 (5:12)

where
Ay = A+ AA A = U AU, — ULC), AA, = UFGDH(U, — UL O) (5.13)

Agy = A+ AAg, Agy = UL Ag(Uy—UL0), AAgy = UL GaDyHy(Us — UL C).
(5.14)
Now, we recall the following definition:

Definition 5.1. [31] The uncertain sliding motion ([&I2)) is said to be ro-
bustly stable if the equilibrium solution z(¢) = 0 of the functional differential
equation associated to sliding motion (B.12)) is globally uniformly asymptot-
ically stable for all admissible uncertainties AA; and AAy;.

The objective in this chapter is to design a constant gain C' and a reaching
motion control law u(t) such that

1) The sliding motion (5I2)) is robustly stable; and

2) System (5.7 is asymptotically stable with the reaching control law u(t).

5.3 Main Results

This section will present the main results on designing a sliding surface and
reaching control law.

It is difficult to calculate the gain C' which guarantees robust stability of
(BI2), because the gain C' appears not only in the system matrix Ay, but
also in the delayed system matrix Agr. Many techniques have been proposed
to deal with the problem of stability, such as robust stability and robust
stabilization. These techniques depend on the size of time-delay ([I46, 10T,
(98, [84], 214]), but they cannot be applied to solve this problem directly. In this
chapter, the approach developed makes use of some appropriate Lyapunov-
Krasovskii functionals combined with some appropriate matrix inequalities,
and the results obtained are expressed in terms of linear matrix inequalities
which can be solved in a numerical way very efficiently using LMI algorithms
(I3, 4, [12]).

The design consists of two stages. Firstly, a linear sliding surface is de-
signed, then in the second stage, the robust reaching motion control law is
derived. To facilitate the presentation of the main results, the following pre-
liminary result is needed.
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According to the structure of D and D, defined in (B.3)-(E4), we define
the following scaling matrices which can be used as design parameters.

Sp = {Y|Y = diag (Y1 Ya --- ¥, ),0 < V; = V;T € Rexei} (5.15)

Sp, = {Yal|Yq = diag (Ya1 Yaz -~ Yaq) ,0 < Yy = Yy! € R%iXadi}  (5.16)

Let us recall the following lemma which will be used in the proof of our main
results.

Lemma 5.2. [I00] Let G, G4 and H be real matrices of appropriate dimen-
sions and D € Sp, D4 € Sp,. Then we have
(a) for any X € Sp,

GDH + (GDH)T < GXGT + H' X 'H (5.17)
(b) for any X4 € Sp,,

GyDyH,  + (GdDde)T < GdXdeT + HdTdelHd. (5.18)

5.3.1 Design of Linear Sliding Surface

Now, we are ready to present our first result in this chapter.

Theorem 5.3. Consider the reduced-order system (513). Given a scalar T >
0, this system is robustly stable for any constant time delay T satisfying 0 <
T < 7 if there exist symmetric positive-definite matrices P, ), S1 and Ss,
X1,X5 € Sp Xa1, Xao, Xaz € Spa, V € R™("=™) satisfying the following
LMIs:

[ 11, T H1T3 Il H1T5 S1 Sy ]
Il5 =155 0 0 0 0 0
II; 0 -X; 0 0 0 0
Dy 0 0 —Xag 0 0 0 |<o (5.19)
IIi5 0 0 0 —Xao 0 0
St 0 0 0 0 —T7151 0
L So 0 0 0 0 0 —7*152_

6, 6%, oI, e, oL
O3 —O2 0 0 0
@13 0 —@33 0 0 <0 (5.20)
614 0 0 —Xo O
615 0 0 0 —Xygs

where
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I = UQTAUQP AU1V + U AUy P — U2 AUV
—|—PU2TATU2 — VTUlTATUQ + PUQTATUQ — VTUlTAZ;UQ
+U2TGX1GTU2 + UQTGdXMGZ;UQ

15 = UQTAdUQP — UQTAdUlv

I3 = HU;P—- HU,V

14 = HyU,P— H;UV

I = HU,P— H,UV

Il55 = TﬁlQ - UéTGdXdQGgUQ (5.21)

O11= 2P+Q

O3 = UQTAUQP — UQTAU1V

O3 = UQTAdUQP — UgAdUlv

6014 = HU;P— HU,V

615 = HU P — HUWV

Oy = 51 — UQTGXQGTUQ

B33 = Sy — UéTGdXdSGgUQ.

Moreover, the gain C =V P~! and the sliding surface is S(t) = VP~ 1z (t) +
Zz(t).

Proof. Since the characteristic equation of system (512)) is

det (sI A - /me”) ~0 (5.22)
whose solutions are the same as those of

det (51 AT - AZ[le*TS) = 0. (5.23)

Therefore, we will consider the following system instead of system (5.12))

o) = ALy(0) + Aot~
y(t) =0y (1), t € [, O (5.24)

where ¥, () is an appropriate initial function for system (5.24)). For ¢ > 7

y(t —7) = y(t) - fi’ §(t + 0)do

=y(t) — f [ATy(t +0) + AT y(t + 0 — 7)]do. (5.25)

Substituting y(t — 7) in (24]) gives

§(t) = [Ar + Aa]"y(t) — AL, 0 [ATy(t +6) + Alyy(t +6 —7)]d6. (5.26)

—T
In view of the above, consider the following time-delay system:

0(t) = [A1 + Aa)"n(t) — AL, [0 [ATn(t +6) + ALin(t + 6 — )8

n(t) = ¥(t),vt € [-27,0] (5.27)
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where () is the initial condition and 7 is the time delay of system (5.24).
Observe that equation (3.27)) requires initial data on [—27,0].

Note that system (.24) is a special case of system (L.27) and thus any
solution of system ([B24)) is also a solution of system (B27) (See [68], p.156).
Hence, the global uniform asymptotic stability of system (527]) will ensure
the global uniform asymptotic stability of system (B.24]). In the sequel, we
will study the stability of system (B.27)) in order to ascertain the stability of
system (B.24)).

We first show that system (524)) is stable under the conditions (G19])-
(B20). Using the following Lyapunov functional candidate:

V(1) = Vi(n(t),£) + Va(n(t), ) + Vs(n(t), (5.28)
where
Va(o(t). ) = " (£) P (t) (5.29)
0 t
Va(n(t). 1) = / ( /He 0T (\)Sin(A)dN)d6 (5.30)
Vato(e).0) = [ < /He 7T (\)San(A)dA)df (5.31)

with P, S; and Sy are symmetric positive-definite matrices to be chosen. It
is easy to see that there exist positive scalars §; and (32 such that

Billn@? <V (n(t),t) < B2 sup n(t+0)[]>. (5.32)
0e[—27,0]

The time derivative along the state trajectory of system (.27 is

V(n(t),t) =n" ()[(A1 + Aa)P + P(Ar + Aq) |n(t) + pa (n(t), t(5.33)
+ p2(n(t),t) + Va(n(t), t) + Va(n(t, t)

0
1 (n -2 / n? (t)PAL ATy (t + 0)do (5.34)
1ia(n 9 / () PAT AT (t + 6 — 7)o (5.35)

Va(n(t),t) = " (t)Sin(t) — / i 0" (t+ 0)Sin(t + 0)do (5.36)

-7

0
Va(n(t),t) = " (t)San(t) — / T (t+60 —7)Son(t + 60 — 7)db. (5.37)

-7

Since for any vectors u, v and any matrix S > 0 of appropriate dimension,
the following inequality holds:
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—2uTv < ul'Su+ 0TS . (5.38)
Thus, we have

pa(n(t),t) < " () PAL AT ST Ay Agan(t)
0
+ [ 9T (t+60)Sin(t+6)do (5.39)

—T

p2(n(t), t) < " () PAJ, AT Syt Ay Ag1 Pr(t)

0
+/ 77T(t +0—7)Sen(t+60 — 7).

—T

Hence, it follows that

V(n(t),t)
< T ()[(Ay + Ag))P + P(A; 4+ Ag) ]+ 7(S1 + S5
+PAT ATSTYA A P + PAL AT S Ay Agy P)n(t)
<nTO[(AL + Ag)P + P(A1 + Ag)T +7(S1 + 52
+PAG AT AT Jdiag(S1, S5 [AT AL A P)ln(t)
=0T (t)[(Ay + Aq)P + P(A; + Agy)T
+7(81 + Sy + PAL, Q7 Ay P)
—r(PAL(Q " — [AT Al )diag(S7 ", S5 " )IAT AL))Aw P)n()
<nT()[(Ay + Ag)P + P(A; 4+ Ag)T
+7(81 + S2) + 7PAL Q1 Ay Pln(t) (5.40)

where @ is a positive-definite matrix which satisfies
Q7' > [AT Afjldiag(Sy ", S5 AT A" (5.41)
The matrix in ([.40) is negative definite if (5:41]) and the following inequality:
(A1 + Ap)P + P(A; + Ap)" +7(S1 + S2) + TPAL, Q7' AP <0 (5.42)

is satisfied.
Using the Schur complement argument ([I03]), inequalities (L.41I]) and
(BE22) are equivalent to the following inequalities, respectively

_Qfl AT AL
1~41 -5 0 <0 (5.43)
A 0 =5

and

(A + Ag)P + P(z‘i} + Ag)T +7(S1 + S2) Pflfjl

AaP —T‘lQ} <0. (5.44)
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Pre- and postmultiplying (5:43)) by diag(P, I,—m, In—m) yields

—PQ'P PAT PAY,
AP =S 0
AnP 0 -5,

<0.

From the equality
PQT'P-2P+Q=(P-Q)Q ' (P-Q)>0
we conclude that

—2P+Q>-PQ'P.

57

(5.45)

(5.46)

(5.47)

Thus, ([45) will hold if the following inequality is satisfied for some P, @,

Sl and SQ N B
—2P +Q PAT PAT T
AP =S 0 | <o
ApP 0 -85, |

On the other hand, it follows from (BI3) and (I4) that

0 Dgq

(Ady + Adg)P = [UFG UG {

Hence, from Lemma (B2 we have
(a) for any X7 € Sp and for any X41 € Sp,,

(AA; + AAQ)P + [(AA + AAy)P)T

<UIGX\GTU, + UL Gy X1 GTUL) + [(H(U, — U, C)P)T X1

D 0 ][ HU,-UC)P
| Hy(Us — U,C)P

(5.48)

(5.49)

x H(Uy — U;O)P + (Hy(Uy — U, O)P)' X ) Hy(Us — U, O)P] - (5.50)

(b) for any Xs € Sp,

2] swofi] [ e 1]

InX'I’L O'I’LX?’L OnX'I’L I’I’LX?’L

T
S |:On><n:| UEGXQGTUQ |:On><n:|

Lixn Inxn

071)(7’1

o s - veypyx; s - nopp |

(c) for any Xg42 € Sp,,

T T

I’I’LX?’L O'I’LX?’L OnX'I’L I’I’LX?’L

’
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0 Onscn |
S |: nxn:| UéTGdXdQG;UQ[ n><n:|

Inxn Lnxn

T
+ [I"X"] (Hy(Uy — U,C)P)T X ) Hy(Uy — U, C)P {I"X"}

(d) for any X43 € Sp,,

T T
|:02n><n:| AAdlp |: Inxn :l + |: Inxn :l (AAdlp)T |:02n><n:|

Inxn 02n><n 02n><n Inxn

T
S |:02n><n:| UQTGdXdSGZ;U2 |:02n><n:| + |: Inxn :|

Inxn Inxn O2n><n

O2n><n

T
x (Hg(Uy — UyC)P)T X 1" Hy(Uy — UyC) P { Lnxn ] . (5.51)

Now, applying the inequalities (&50)-(G5T) to the right-hand sides of (544
and (548) results in

[(Al + Aq)P + P(Ay + A)T + 7(Sy + S2) PAL ] _| e Pay
Ag P —77'Q| T | AnP Py
(5.52)
—2P +Q PAT PAL Uy, PA; PAy,
AP —-S 0 | <| AP Wy 0 ] (5.53)
ApP 0 =5, ApnP 0 Wy
where
D11 = (A1 +Aq)P + P(A1 + Ag))T + 7(S1 + S2)
+U2TGX1GTU2 + UéTGdXle,gUQ
+(H(Uy — U,0)P)' XY H(Uy — U, C)P
+(Hy(Uz — U1 C)P)T X ) Hy(Us — U, C)P
+(Hq(Uy — U, C)P)T X ) Hy(Uy — U O)P (5.50)

Doy = —TﬁlQ + UQTGdXdQGgUQ
¥, = (H(U, —U,C)P)T X, P H(Uy — U,O)P
+(Hy(Us — U1 C)P)T X 1y Hy(Us — U1 C)P — 2P + Q
Uyy = —51 + UQTGXQGTUQ
U3z = —S5 + UQTGdngGgUQ.

Thus, the derivative of the Lyapunov function candidate V(n(t),t) will be
negative if the following conditions hold

T
@11 PAdl

<0 5.55
AnP Do ( )
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W, PA, PAj,
AP Wy 0 | <O (5.56)
AnP 0 Uss

By using Schur complement and let V' = CP, we obtain that (B5H) and
(EEG) are equivalent to (519) and (B20), respectively.

Thus, we can conclude that if (19) and (B20) are satisfied, then (.55
and (556) hold for any constant time delay 7 satisfying 0 < 7 < 7. Hence,
V(n(t),t) < 0 for any non-zero n(t) € R"™ and any constant time delay
7 satisfying 0 < 7 < 7. Therefore, system (5.27)) is robustly stable, which
implies that system (5.I2) is robustly stable for any constant time delay 7
satisfying 0 < 7 < 7 with the sliding function

s(t) = [C Iz = VP 21 (t) + 2a(t). (5.57)
The proof is completed.

Remark 5.4. It is worth mentioning that in the literature, some similar tech-
niques (see [I87, [I88]) have been used to transform nonlinear matrix inequal-
ity into LMIs, as we did in (2.40) and (&.47). Note that the approach employed
here adds no restrictions to the results obtained in this chapter, since only
a new unknown variable (another LMI) needs to be solved. The imposed
condition @ < 2P is to ensure that the LMI toolbox can be used to solve
inequality (B48]). This is a relaxed condition comparing with the assumption
@ = P made in the work of [61]. The method proposed in [I85] can also be
used to derive delay-dependent condition for the existence of linear sliding
surfaces

Based on the assumption that the time delay 7 is constant, Theorem
establishes an LMI-based stability condition for system (GII). Now, we come
to consider the problem of determining the upper bound for the time-delay
7. Obviously, when 7 is constant but unknown, (5I9) is nonlinear in 7. Let
v = L and note that when using the LMI toolbox to solve the generalized
eigenvalue problem (GEVP)

min v
x
subject to
A(x) < vB(z)

the matrix B(x) must be positive-definite. Thus, to cast the problem of max-
imizing the time-delay 7, i.e., minimizing v, into the framework of GEVP, let
us introduce some auxiliary matrices W7 > 0, Wy > 0, W3 > 0 and rewrite

(ET9) as follows:
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[ 111, g o, I, Il Sy Sy ]
1o —Wh + UngXd2G£U2 0 0 0 0 0
I3 0 -X; 0 0o 0 o0
Iy 0 0 -Xs1 0 0 0 | <05.58)
IIy5 0 0 0 —Xa 0 O
Sh 0 0 0 0 —-W, 0
| 5o 0 0 0 0 0 —Ws]
Wi 0 0 Q0 0
0 Wo 0 | <v |05 0 (5.59)
0 0 W3 00 52

We then have the following result:

Algorithm 5.3.1 The optimization problem that determines the upper bound
of the delay can be formulated as:

min
P,Q,V,X1,X2Xa1,Xa2,Xaz,,W1,W2,W3

st (£.20), @.53), B.59).

Remark 5.5. The above optimization problem consists of minimizing a gen-
eralized eigenvalue problem which is a quasi-convex optimization problem.
It is important to notice that this algorithm can be numerically solved with
very efficient methods ([I5]).

5.3.2 Design of A Reaching Motion Controller

Now we are in the position to present our last result in this chapter, namely,
designing of reaching motion controller.

Theorem 5.6. When the time-delay, T, is a known constant and C = VP~!
is given in Theorem[Z3, the trajectory of the closed-loop system (5.7) can be
driven onto the sliding surface in finite time by the control law

u=—By'[KS +esgn(S) + CAz(t) + CAgz(t — )

+diag (sgn(s1) sgn(sa) - - sgn(sm) ) (N1 + Nz + N3)] (5.60)

where
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$1 sgn(s1) w1y by
S=1 11, sgn(S) = } ,w=| 1 |, BoF =
Sm sgn(sm) Wiy bm
N1y N2y N31 a
Ni=| : |, No=]| : |, Na=]| : |, C=]|": (5.61)
Nim sz Nz, Cm

Nig =300 e T AT 2(t )|, Ny =31 [T AgT~ 2(t — 7))
Nai =251 bijlw;, i=1,---,m
C=[C1I], K =diag(ki),e= dlag(ez)

where k; and ¢; are positive constants.

Proof. Tt will be shown that control law (.60) drives the system trajectory
onto the linear sliding surface and maintains the trajectory on the sliding
surface for all subsequent time, i.e. the reachability condition is satisfied.
Then from the sliding surface

z[CI]z

one can obtain

S=[CI]:z
= C(A+ AA)2(t) + C(Aq + AAQ)z(t — ) + Ba(ul(t) + Fuw(t)). (5.62)

On the other hand, from the inequalities

P
i AAz(t) = CZZQJTA T Z e, TA; T 2(t) = Ny (5.63)
Jj=1 Jj=1

q q
i AAz(t —71) = C¢ZﬂjTAdj 2(t—1) Z ciTAGT ™ 2(t — 7)| = Na;

j=1
(5.64)
and . .
biw = Z bijwj § Z |bij‘w]“ = N3Z' (565)
it follows that each element of (B.62)) with control law (B.60)
$i = —ks; — €;8gn(s;) — (Nysgn(s;) — ¢; AAz(t)) (5.66)
—(Nasgn(s;) — c;AAqz(t — 7)) — (N3;sgn(s;) — bjw) '

satisfies the reaching condition:
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{si <0if s; > 0; (5.67)

$i>01f8i<0.

Thus the trajectory of system (5.7 is driven onto the sliding surface in finite
time by the controller (5.60l), which completes the proof.

Note that the time-delay 7 is constant but unknown, the control law (E.60)
is not applicable for the terms of C'Azz(t — 7) and N2 cannot be obtained
in practice. Therefore this needs further consideration which results in the
following theorem.

Theorem 5.7. Assume that time-delay T is an unknown constant, but bounded
by T, ie., 0 < 7 < 7. Given C = VP! obtained in Theorem [.3, then the
trajectory of system (5.7) can be driven onto the sliding surface in finite time
by the control law

u = —By '[KS + esgn(S) + CAz(t)

+diag (sgn(s1) sgn(s2) -+ sgn(sy) ) (N1 + Na + N3)] (5.68)

where S, w, BQF, Nl, N27 Ng, O, O, Nli, Ngi, K, e are defined as in (m,
Noi = qlei|(|TAGTH+ 325, [TAgT~H)|2(t)], and ¢ > 1 is a constant to be
determined.

Proof. Following the Razumikhin Theorem (see [68], p.152), it is assumed
that for any positive scalar g > 1, the following relation holds:

lz(t+0)| < q|z(t)], —1 <0 <0 (5.69)
which leads to the following inequality:
q
ciAgz(t —7) =c;T(Ag+ ZﬁjAdj)Tflz(t —7)
j=1
q
< qle|(ITAT + Y ITAGT )=(2)]
j=1
= Ny;. (5.70)

The rest of the proof can be carried out along the same lines as those in
Theorem [5.61

5.4 Numerical Example

In this section, we demonstrate the theory developed in this chapter by a
numerical example.
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Example 5.8. Consider the interval time-delay system with

A:[[[—5—3] [12]]]71%:[[—1.7—1.3] [0.41.2] ]

—-0.505] [-11 [0408] [—3.4—2.4]

B= é B =1, (1) = [_11  fort € [—7,0], |w(t)| < 0.05]sint|.
Write A and Ay as

A=Ay + a1 A1 + asAs + a3 As + as Ay
—41.5 10 00.5 00 00
= [ 0 0 } + o {OO] + ao {O 0 } + a3 {0.50} + oy [01}
Ag = Ago + BrAay + BaAaz + B3Aas + BaAas (5.71)
_[-15 08, 4 [020] 5 T004 '
“ 1 06 —29 100 210 0
z0 0 00
s [0.2 0] +ha [0 0.5]

where |a;| <1 and |5;] <1,i=1,2,3,4. We factorize A; and Ay, as follows:

A= o), 4 |} [00.5],A3:m (050]
A= [01101] Au = |} [0.20],Ad2:[(1)] 004]  (5.72)
Ay = m (0207, Ags = m 1005].
According to (53) and (), we can obtain
1 0
o=[o0v1] 7= |05
s (5.73)
Ga = {(1)(1)(1)(1)} » Ha= 0(.)20(54
0 0.5

Taking T = [(1) (1)] , we have the following sliding motions:

Z1(t) = (—0.5asc + aq)z1(t) + (—2.9 — 0.6¢ — 0.285¢ + 0.584)21(t — 7)
z1(t) = ¢4 (t), t € [-7, 0]
(5.74)
Note that a3 and a4 are uncertain parameters, and the gain ¢ can not be
obtained using the delay-independent criteria proposed in [I6I] and [100]
as (Ao, B) is not stabilizable. The delay-independent condition obtained
in [I89] also can not be used to design ¢ such that the uncertain sliding
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motion is quadratically stable. Based on Definition 1 in [I89], sliding mo-
tion is quadratically stable if there exist symmetric positive-definite matrices
P,Q € R(n—m)x(n=m) guch that the following inequality is satisfied:

P1211+A{P+prid1:|<0 5.75
{ irp  —Q (5.75)
where 4; = (—0.5a3¢ + ay), Ay = (—=2.9 — 0.6¢ — 0.233¢ + 0.584). This is
the delay-independent condition used in [I89]. Obviously, the parameter ¢
can not be found such that (575) is satisfied since ag, oy, B3 and (4 are
uncertain parameters, for example, if ag and a4 are zero, that means fll =0,
then the condition

Q PAn
L‘%P 0 } <0 (5.76)

can not be satisfied, no matter what c is.

Applying Algorithm £33l derived in Section B3]l gives that system (B.274)
is robustly stable for 0 < 7 < 0.0920. According to Theorem .3 and using
the LMI-toolbox, we obtain that ¢ = 0.0037 for 7 = 0.05. Then the linear
sliding surface is taken as

S(t) = [10.0037] . (5.77)
From Theorem (.3 we can take

u(t) = —[Ks + esgn(s) + [—5 1.5] x(t) + [—1.4978 0.7893] x(t —0.05)
+sgn(s)(Ny + Na + Ng)}
(5.78)
where Ny = 2.5437|x1(t)| + 3.5874|xa(t)|, N2 = 0.8175|x1(t — 0.05)] +
1.9437]x2(t — 0.05)], N3 = 0.05|sint|.

The parameters K and e can be tuned to reduce the chattering on the
sliding surface. Choosing K = 1,e = 0.1, the simulation results shown in
Fig. Bl are obtained. It can be seen that the system is asymptotically stable
and the sliding surface dynamics reaches zero in finite time and thereafter
maintains the condition regardless of the delay and the uncertainties.

5.5 Conclusion

In this chapter, the problem of designing robust sliding surfaces for a class of
uncertain time-delay systems has been considered, where the uncertainty in
the states is not required to satisfy the usual matching condition. In terms
of LMIs, the delay-dependent sufficient condition for the existence of a linear
sliding surface guaranteeing quadratic stability of the reduced-order equiv-
alent system restricted to the sliding surface was derived. Furthermore, the
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1.2 0.1
1 0.08
0.8
0.06
0.6
* < 0.04
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02 0.02
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1.2 5
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§ 0.8 ]
i 53
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3 32
€ 0.4 g
=4 1
O
§ 0.2
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-0.2 -1
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Fig. 5.1 States (x1, x2), sliding surface S and control input «

reaching motion control problem was also studied. A new reaching motion
controller has been designed for uncertain time-delay systems by means of
both the reaching law and the inequality approaches. Both the sliding motion
and the reaching motion are robust against the mismatched uncertainties
and matched external disturbance. A numerical example was presented to
demonstrate the effectiveness and the potential of the developed techniques.



Chapter 6

Robust Adaptive SMC for Uncertain
Time-Delay Systems

6.1 Introduction

In this chapter, we consider how to design a sliding surface and reaching
motion controller for a class of time-delay systems with mismatched uncer-
tainties and exogenous disturbance, where the parameters of mismatched
uncertainties are known to lie in a priori specified intervals and the matched
uncertainties and exogenous disturbance are assumed to be bounded with
unknown bound. The aim of this chapter is to combine adaptive control and
variable structure control to realize their individual advantages. The use of
variable structure control improves the transient response of the overall sys-
tem significantly. As a result, the adaptive law proposed is able to reduce the
chattering due to the implementation of variable structure controller, and
possesses the desired characteristics of robustness and good performance.
Sufficient conditions for the existence of linear sliding surfaces are derived.
The solution to the condition can be used to characterize linear sliding sur-
faces, and by using smooth projection method for adaptive control law the
reaching motion controller is designed.

The chapter is organized as follows. Section [6.2] gives the problem formula-
tion and some preliminaries. The main results on designing robust adaptive
sliding surface and a reaching motion control law is presented in Section
such that the closed-loop system is convergent into a residual set of the origin
with the proposed reaching control law. Numerical simulations are presented
in Section [6.4] and some conclusion remarks are given in Section

6.2 Problem Formulation

Consider the uncertain time-delay system of the form

2(t) = (A4 AA)x(t) + (Ag + AAg)x(t — (1))
+ B(u(t) + w(z, z(t — 7(t)), 1)) (6.1)
z(t) = p(t),t € [-7, 0]

Y. Xia et al.: Analysis and Synthesis of Dynamical Systems, LNCIS 387, pp. 67-83.
springerlink.com (© Springer-Verlag Berlin Heidelberg 2009
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where x(t) € R" is the state, w € R is the matched uncertainty and distur-
bance. AA and AA; are unmatched uncertainties, 7 is a constant which is
the upper bound of 7(¢). u(t) € R™ is the control input, A, A; and B are
real constant matrices with appropriate dimensions and rank(B) = m.

Assumption 6.2.1 The uncertainties AA and AAg in (€1]) are assumed to
have the following form

AA =P 04
9:[91 Oy --- QP}TEQ:{Q‘ |91|§1}

Ady =X, BiAa (6.2)

B=1[51B2 - BT € 24=1{0]|5] <1}
where the matrices A;,7 = 1,---,p and Agj,j = 1,---,¢ are known with
rank(A;) = a; and rank(A4;) = agi, 0; and (; are unknown constants.

Suppose that A; and Ay have full rank factorization of A; = G;H; and
Ag;, = GgiHgyi, respectively, where G; € R"*%, H; € R**", Gg; € R™"* %4
and Hy; € R*i*", Then

AA =370, 0:A; = [Gl Go '-Gp] D [Hl Hy - HP]T — GDH
Adg =301, BiAw = [Gdl Gaz -+ qu] Dy [Hdl Hyo - - qu]T (6.3)
:GdDde

where
D = diag 9110,1 Xai 921a2><0«2 ep-[apxap)

Dd = diag ﬁljadl Xadi /BQIadg Xaqs ~ " /ﬁqjaquadq ) .
Remark 6.1. The parameters 6; and 3; are unknown, which will be taken as

uncertainties when sliding surfaces are designed, and will be estimated by an
adaptive control law when reaching mode control is proposed.

(6.4)

Assumption 6.2.2 The matched uncertainty w(x, x(t — 7(t)),t) is assumed
to satisfy the following condition

lw(z, z(t —7(8)), DIl < e+ Kl|z(®)]] = p (6.5)

where ¢ and k are constants, but it may not be easily obtained due to the
complexity of the structure of the uncertainty.

Assumption 6.2.3 [t is assumed that the bounded T(t) is time-varying and
differentiable, and 7(t) < d < 1.

To obtain a regular form of the systems (6.1), a nonsingular matrix T can
be chosen such that

_ O(n—m)xm
75— | |

where By € R™*™ is nonsingular. For convenience, choose
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U,*
T:
{UlT}

where U; € R™*™ and Uy € R"*("~™) are two sub-blocks of a unitary matrix
resulting from the singular value decomposition of B, i.e.,

B:[Ule][ = }JT

O(nfm) xXm

where X' € R™*™ is a diagonal positive-definite matrix and J € R™*™ is a

unitary matrix. By state transformation z = Tz, system (1)) has the regular
form

2(t) = (A+ AA)z(t) + (Ag + AAg)z(t — 7(t))
+ [0("_3"5)”"} (u(t) + w(z(t), z(t — 7(t)),1)) (6.6)
z(t) = ¢(t),t € [—T, O]
where A = TAT ', Ay = TAT™!, AA = TAAT ™, AA; = TAAT1

and p(t) = Tp(t), w(z(t),z(t — 7)), t) = w(T1z(t), T~ 2(t — 7(¢)),t). It is
(l;bvious that [Jw(z(t), z(t —7(t)),t)|| < c+k||T~12(t)|| = p. System (B8] can
e written as:

Z21(t) = (A1 + AAp)z
+(A12 + AAq2)

) + (Ad11 + AAdll)Zl(t — T(t))
() + (Adi2 + AAgi2)za(t — (1))
Zg(t) = (Agl + AAQl)Zl ) + (Ad21 =+ AAdzl)Zl (t — T(t))
+ (Ao + AAoo)2o(t) + (Agas + AAgoa)za(t — 7(t)) (6.7)
+Bo(u+w(z(t), z(t — 7(t)),t))
z1(t) = @i (t),t € [-7, 0]
29(t) = @y(t),t € [—T, 0]

where z; € R"™™, 2o € R™, By = XJT, Ayy = UL AU,, Ao = UL AU,
Agir = UL AgUs, Agra = UT AqUy, AAyy = UTGDHU,y, AA2 = UFGDHU,
AAg1 = UngDdeUQ, AAgio = UngDdeUl, (pl(t) S R(n—m) and
4 (t) € R™ are the sub-blocks of ¢(t).

It is obvious that the first equation of system (6.7]) represents the sliding
motion dynamics of system (G.6]), hence the corresponding sliding surface can
be chosen as follows:

§(t) =[C I]z(t) = Cz1(t) + 22(t) =0 (6.8)

where C' € R™*("=m)  Qubstituting zo = —Cz; into the first equation of
system (G.7)) gives the sliding motion
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Zl(t) = (An + AAH — Algc — AA120)21(t)
—|—(Ad11 + AAdll — Adlgc — AAdlgc)Zl (t — T(t)) (69)
21(t) = ¢y (t),t € [-7,0].

For simplicity, the sliding motion can be written as

Z1(t) = Az (t) + Agzi(t — 7(1))

a(t) = gi(t),t € [-7, 0] (6.10)

where ~
A=A+ AAy — A1oC — AARC

i 6.11
Ag = Agi1 + AAgi1 — Ag12C — AAg12C. (6.11)

To facilitate control design, scaling matrices and structural properties of
the system are introduced below.

In accordance to the structures of D and D, defined in ([64]), the following
scaling matrices are defined and used as design parameters latter:

0<Y; =Y € Rraixnai} (6.12)
Sp, = {Ya|Yq = diag(Yau, - - -, Yaq)
0< Yy =Ya" € RMeai™"eai}. (6.13)

To this end, the following lemma is recalled.

Lemma 6.2. [I00] Let D € Sp, Dg € Sp,. Then for any X € Sp and
X4 € Sp,, the following inequalities

GDH + (GDH)" < GXGT + H'X'H (6.14)

GaDgHy + (GyDaHy)T < GyXaGa' + Hy' X4 Hy (6.15)
hold.

6.3 Main Results

The objective in this chapter is to a design constant gain C' € R™*(*~™) and
a reaching motion control law w(¢) such that

1) The sliding motion (6I0) is quadratically stable; and

2) The trajectory of the closed-loop system (6.7]) is convergent into a resid-
ual set of the origin with the reaching control law u(t).

Definition 6.3. [128]: The uncertain sliding motion (G.I0) is said to be ro-
bustly stable if the equilibrium solution z;(t) = 0 of the functional differential
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equation associated to sliding motion (GI0) is globally uniformly asymptot-
ically stable for all admissible uncertainty AA; and AAg;.
Now, we present our first result in this chapter.

Theorem 6.4. For given scalar A > 0, the reduced order system ([G10) is
quadratically stable if there exist symmetric positive-definite matric P €
R=m)x(n=m) " summetric semi-positive matriz Z € RM=)*(=m) = gonerg]
matrices V€ R™ (=) and Y,M,N,Q € R—m)x(n=m) X c §p and
Xaq € Sp, such that

O11 012 O136014 0
O, B33 @23 0 O
0L 6L 6y 0 0 | <0 (6.16)
oL 0 0 Ou 0
0 6L 0 0 Os

and
X Y M
N=|YT Z N|>0 (6.17)
MT NT 2P
where

O11 = AP — AV + PAL, — VT AL, + M+ MT +Q
+7X + UJ GXGTUy + Ul Gy XaGE U,

O = OF, = Ay, P — AL,V — M+ NT 47y

615 = OF = tA(PA;, — VT AL, + UTGXGTU,
+UL Gy X.GT,)

O =0 =prulo’ -vtula”

Oypy=—-N-N'—(1-d)Q+71Z

O3 = @gz = TA(PAzn - VTAZ;H)

Oy = 0L, = pUlHY —vTUulo?

Os3 = —TAP + )\ (UT GXG U, + UL G4 X 4GTU,)

Ou=-X

Os5 = — Xy

and the rest of entries are zero.
Moreover, gain C = VP~! and the sliding surface of system (6.1 is

§(t) = VP 'z (t) + z2(t) = 0. (6.18)

Proof. Taking a scalar A, symmetric positive-definite matrix variables P, Q) €
R(=m)x(n=m) and choosing the Lyapunov functional candidate as
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V(t) =T () Pa(t) + [}, 27 (s)Qu(s)ds

FAL Jg @7 (s)Pi(s)dsdo (6.19)

it follows that the Lyapunov derivative corresponding to system (G.I0) is
given by

V(t) = 2T (t)[PA + AT Pla(t) + 22T () PAqa(t — 7(t))
+a()Qu(t) — (1 — 7()z" (¢ — 7(1))Qu(t — 7(t))
AATET () Pi(t) — X\ [ @T(s)Pi(s)ds
< 2T (t)[PA + AT Pl(t) + 227 (t)PAgz(t — 7(1)) (6.20)
+a' () Qu(t)
—(1 - d)xT (t — 7(t))Qx(t — 7(t)) + At (t) Pi(t)
- fth(t) T (s)Pi(s)ds.

It is easy to see that

2t —7(8)) = 2(t) /t_ s (6.21)

then, for any matrices M and N with appropriate dimensions, the following
equation is derived:

20T ()M + 2T (t — 7(t))N][x(t) — z(t — 7(t)) — /t_ o x(s)ds] = 0. (6.22)

For any semi-positive definite matrices X, Z and general matrix Y such that

W:[XY

v Z] > 0, the following result is obvious

AL R LN B 029

then,
T [x(tgi(tf)(t))r w {x(trr—(?(t))}
t T
- /”(t) [m(tx—(?(t))] W [x(ti(?(t))} ds

=(r—1(t)) [m(t”i(?(t))]T w [mf”_(?(t))} > 0.

For simplicity, let
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x(t—T

x(t)
I IR P Bl
a(t) = [ ( (t))] Bt s) = { (t (t))} : (6.24)

Then, adding nonnegative terms into the right side of ([E20) results in

V(t) < 2T (t)[PA+ AT Pla(t) + 22T () PAqx(t — 7(t))
a (1) Qux(t) — (1 —td)xT(t —7(t))Qux(t — 7(1))
HATE()PE() = A [, 7 (s)P '( )ds + 2[ ( )M

+a (t - T(t))N] [2(t) —a(t —7(0) = [}, 0 & (6.25)
—|—Ta ft e Wa( )ds
= ft T 5T t,5)0203(t, s)ds
where
D11 D12
@ =
[@1T2 @22]
D1, =PA+ATP+ I ANATPA+ M +M" +Q+7X
$1g = PAy+7AATPA; — M + NT + 7Y (6.26)
Byy =TAAYPA;— N - NT —(1-d)Q +7Z
X Y M
Q=1|YT Z N |>o. (6.27)
MT NT \P

Then, if & < 0 and 2 > 0, V(t) < 0 for any «a(t) # 0. By Schur complement,
@ < 0 is equivalent to the following inequality:

(P12 — TAATPAGT Bgg — TAATPA, TAATP | < 0. (6.28)

@1 — TAATPA &9 — TAATPA, TAAT P
TAPA TAPA, —TAP

Multiplying both sides of inequalities ([6.27) and (G28]) with Eiiabg(Pfl7 P
P~'),andlet P =P ', M =P 'MP!, N=P NP 'X =P 'XP !
Q=P QP 'Y = P'Y P!, yields

[ X Y M]
YT Z N|>0 (6.29)
| NIT NT AP
D11 D1z D3
@,{2 Doy Po3 | <0 (630)
P13 @53 P33
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Where@n —AP+PAT+M+MT+Q+TX @12 —AdP M+NT+TY
@13 == T)\PA @22 = —N NT (1 d)Q+TZ @23 = T)\PAd, @33 = —TAP

Note that (@IT]), and let V = CP, (2111 = A, P— A12V+PA11 VT A12—|—
Z\:l+MT+Q~+TX 9121—PA§11 V Ad12—M +N+TY .(2122——]\7—
NT — ( d)Q + TL 9131 = T/\(Allp A12V) 9132 = T)\(Adllp Ad12V)
9133 —T/\P and

_9111 9121 9131

21 = | Q191 120 2%

| $2131 $2132 (133

[ vfG UGy

(29 = 0 0

| PAULG TAUZ Gy

 [HU.P — HU,V 0

0 H;UP — H;ULV

D= {109 lgd] (6.31)

then, (630) can be written as
D+ 2D [250] +[250]" D" <. (6.32)

By Lemma [62 equation ([632) holds if there exist X € Sp and X4 € Sp,
such that

2+ 0, {X 0 ]9T+[ 5 0]” [XOI X‘H [2,0] <0 (6.33)

By Schur complement formula, inequality ([633)) is equivalent to

0+ 02, [X y } of [250]"

0 X4
_[Xo

<0. (6.34)
10, 0] ; Xd]

Remark 6.5. Theorem presents a sufficient condition for the problem of
sliding motion stability, described by (GI0). A desired sliding surface can
be constructed by solving the matrix inequalities in (618) and ([EI7), which
can be implemented by employing some standard numerical algorithms, see
for example, [15]. It should be noted that the underlying problem may not
always have feasible solutions. Fortunately, there is an adjustable scalar A in
the inequalities. If the unsolvable case appears, then the feasible solutions
could still be obtained by appropriately adjusting the scalar.

Remark 6.6. When A = 0, the condition is delay independent. When \ # 0,
inequalities (G106 and (EI7) are nonlinear since there are products of two
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variables. They can also be solved using LMI toolbox by fixing A first, then
searching for feasible solutions using different values of A\. The introduction
equality ([622]) can give less conservative results than the method in [I89],
the details can be found in [78] and [207].

The severe drawback of SMC is that it is discontinuous across sliding sur-
faces. The discontinuity leads to control chattering in practice, which involves
high-frequency dynamics. To remove control chattering, the following smooth
projection will be introduced.

Definition 6.7. [58] Let 6 = [¢1 02 --- 6,]7 € 2 be an unknown parameter
vector, 6 be the estimate, and {2 € RP be a closed ball of known radius ry;.

The projection algorithm Proj(y, #) is given by

v, if p(6) <0
N ; ) ap(0)
Proj(y, ) = - if p(0) = 0 and "5y <0 (4 35)
PO 07y ap” (6) therwi
— o e ad otherwise
122@))
where p(d) = |E|§|_~|_22::§7 € is an arbitrary positive real scalar. From (6.3%]), if

6(0) € (2, the following nice properties follow immediately:

DIl < re + ¢Vt > 0;

2) Proj(y, 0) is Lipschitz continuous;
3) IPoj. Ol < Iyl

4) §7Proj(y,0) > 67y, (6 = 6 — 0).

Definition 6.8. [97] Consider the nonlinear system, & = f(x,u), y = h(z)
where z is a state vector, u is the input vector and y is the output vector.
The solution is uniformly ultimately bounded (UUB) if for all x(t9) = o,
there exists € > 0 and T'(e, zp), such that ||x(¢)|| < e, for all t > to + T

Based on Theorem[G.41 and the Definition [6.3] that is, sliding motion enters
a neighborhood of equilibrium in finite time and remains within it thereafter
[28], the result of designing the reaching motion controller is given in the next
theorem.

Theorem 6.9. With the gain C obtained in Theorem[6.7] and the linear slid-
ing surface is given by (GI8). Then the trajectory of the closed-loop system
(67) can be driven onto the sliding surface in finite time with the control
(6:30) and evolves in a neighborhood around the sliding surface, and finally,
converges into a residual set at the origin.

w= —ByII§(t) + CAz(t) + CAgz(t — 7(t)) + f1(2(t))0

+fa(z(t —7(4)))3] + un (6.36)
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BIS(t) ~ e oA
uy = 2 (6.37)

T
~ B0 g2 i 5| BYS(H)]| < e

and the adaptation laws are

éz qProj(f (=(t))(t),6) (6.38)
@: g Proj(f3 (=(t — 7()))d(1), ) (6.39)
&(t,2) = gs(—€oC + 1B38(t)1)) (6.40)
k(t,2) = qa(—ek + || B3 6(8)][]]2])) (6.41)

where II is a positive definite matrix, q1, ¢2, g3, q4, €9 and €; are design
parameters, and C' = [C' I],

p=c(=(t),t) + (() t)ll=@)l

fi(z(t)) = [CTAT " 2(t)--- CTA,T " 2(t)]

Folz(t = 7(1)) = [CTAQT " 2(t — 7(t)) - -+ CTAg, T~ 2(t — 7(£))).
(6.42)

Proof. We will complete the proof by showing that via the control law (G.30)-
([64T]), the trajectory of the closed-loop system (G.7)) can be driven onto the
sliding surface in finite time and evolves in a neighborhood around the sliding
surface. In the steady state, it is convergent into a residual set at the origin.
Consider the following Lyapunov function:

1 1 -~ 1 -~ 1 1~
y="_1TWst)+ 070+ BT+ " FE+ kK 6.43
2[ (t)o(t) " q25ﬁ ” ” ] (6.43)

where 0 =0 — 0, 3=03— 3, ¢ =c—é&(2(t),t) and k = k — k(z2(t),t). Its time
derivation is

. 1 1 ~x 1 . 1 ~=x
V= §T(t)i(t) 67—  p3— " éc—  kk. (6.44)
q1 q2 a3 q4
From the sliding surface
i) = [C’ I] z

we have

§(t) = [CI]z=C(A+AA)z(t) + C(Ag + AAg)2(t — 7(t))
+ Ba(u(t) + w(z, z(t — 7(1)), 1)) (6.45)
If ||B¥5]|p > e, with the control law defined in (636]) and adaptation laws

defined in (G.38)-([640]), we have
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V =0T (t)[—118(t) + CAAz(t) + CAAqz(t — (1)) — f1(2(t))0
—fa(2(t = 7(1)))B] — 6" Proj(f] (2(t))é(t), 0)
—B"Proj(f5 (2(t — 7(1)))3(t), B) + 6" (t) Bauy
+67 (1) Baw(2(t), 2(t — 7(1)), ) — &(—€oé + || B3 6(1)]])
—k(—erk +[|B3 6(t)|ll|2]))

where 67 Bouy = —67 Bs p=—||BE5@)||(k]|2]| + ¢).
From (6.2)), we have HBT(S( gl ’

OAAZ(t) =C Zle QZ/LZ(t) = Zle 9¢C’TA¢T_1Z(1€)
= [CTA T '2(t) CTAT '2(t)
. CTA,T2(1))
= f1(z(1)).

Similarly, we have

(6.46)

CAAqz(t — 7(t)) = fa2(t — 7(1)))5. (6.47)

Then we get

V= —8"(0)II5(t) = 6" () f1(=(t))8 — 8" (t) fa(=(t — 7(1)))B
+0T () f1(2(2))0 + 7 (1) fa(2(t — 7(2)))
—3"Proj(f3 (=(t = 7(1)))3(¢), B) — 07 Proj(f{ (=(£))3(),0)  (6.48)
—[1BF8(&)l (k][] + &) + 8 (1) Baw(=(t), 2(t — 7(t)), 1)
—(—eoc + [|BF0(1)|]) — k(—erk +[| B (t)]]]|z]]).

It follows from =60 —0, and 3 =3 —f3
that

V——5T() 3(t) — 0T (£).f1(=(1))8 — 6" Proj(f{ (=(1))é(), 6)
);

—8(t)£3 (2t — (1)) + B Proj(f (2(t — 7(1)))5(t), B) (6.49)

BB + o) + 67 () Baw(=(t), 2(t — 7(¢)), 1)
—&(—eot+ || BFS(t)||) — k(—erk + || BF5(0)|l]=11)
0T (6) f1(2(£)8 = 6T (t) S0, 0,CT AT (1)

= Y, 0,67 (1) CT AT 2(1). (6.50)

It follows 67(t)CTA; T~ 2(t) € R that
ST#)CTAIT12(t) = (CTAI T 2(t)T6(t)



78 6 Robust Adaptive SMC for Uncertain Time-Delay Systems

S 0;(CTAT ' 2(t)T8(t)

o7 (t) f1(2(1))0

= 0T[CTA T 2(t) CTAT (1)
(6.51)
< CTA T 12(0)]T5(2)

= 0711 (=(t))5(t).

Similarly we have
5T () fa(z(t = 7(1)))3 = BT f3 (2(t — 7(1)))3(2). (6.52)
It follows from (642) and Assumption (273 that

Vo< =0T (0)I16(t) + 07 (f1(=(8))8(¢) — Proj(f{ (=(£)é(1),6))  (6.53)
+6T () (fa(=(t = 7(£)5(t) = Proj(f3 (=(t — 7(1)))a(), B)
+1IBZ SN (kI=l| + ) — 1BI 6(0)II(k]|=]] +¢)
—&(—cot+ ||BF 6(t)]]) — k(—erk + ||BF 6(t)]]]]=]]).

From the Property 4 of the operator Proj(y, ) and completing the squares
we obtain

V < —dT(#)II5(t) + eoé + erkk

= —5T(t)H5(t) — 60(6 — ;C)2 — 61(]; — ;]ﬂ)Q + 31(6062 + 61k2)
< 5T ()T () + i(eoc‘z +ek?), (6.54)

If || BT 6(t)]|p* < e, with the control law defined in ([637) and adaptation laws

defined in (G.38))-([G-41), we obtain

v < —armma - O 52 s+

—&(—eol + [|BF 6(1)]]) — k(—erk + ||BF 8(t)]]||=1))

T 2 o
= 5T (t)II5(t) — 152 ‘z(t)” P2 + || B3 6(t)]|p + eoéé + erkk
T BT Ve €
= —0" (t)115(t) — ( e P y )ty
- 1 2 7. 1 2 1 2 2
—60(6— 26) —El(k— 2]€) +4(6()C +€1]€)
1
< 8T () IT5(t) + fx + (0 +eak?). (6.55)

It can be concluded now from (.54 and (G55) that all signals are uniformly
ultimately bounded.
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In order to obtain a continuous control law ([G.36]), the unknown parameters
are estimated with the smooth projection. The continuous positive scalar
valued function p satisfying Assumption is estimated by a smoothed
SMC control law taking account of the boundary layer effect, that is the
part, uy. The benefits of this kind of smooth techniques have been stated in
[1I°79], which offers a continuous approximation to the discontinuous SMC law
inside the boundary layer and guarantees the output tracking error within
any neighborhood of the sliding surface. However, asymptotic stability is lost
and it can only guarantee the bounded motion about the sliding surface.
Therefore, we cannot analyze the stability of the dynamics of the sliding
mode that is restricted on the sliding surface. In the following, the uniformly
ultimately bounded of sliding motion will be investigated. The dynamics of
the sliding motion around the sliding surface is described by

Z1(t) = (A + A4 — A1eC — AA1:C) 2 ()
+(Aa11 + AAgir — Ag12C — AAG12C)z1 (t — (1))
(A12 + AA12)6( ) (Adlg + AAdlz) (t — T(t))
z1(t) = ¢y (t),t € [-7,0].

It has been proved in Theorem [6.9] that 6(¢) is ultimately bounded, the same
holds for §(t —7(t)) as t — oo, then (A2 + AA12)d(t) + (Agiz + AAgi2)d(t —
7(t)) will be bounded as well, and can be viewed as a bounded disturbance
in the dynamics of ([G50]). As gain C is designed to guarantee the quadratic
stability of system (G.I0]), which will not converge to zero due to the existence
of bounded disturbances, however, it will stay in a domain containing zero
within the prescribed precision.

(6.56)

Remark 6.10. When the time-delay is time-varying but unknown, the method
proposed in this chapter can also work with the slightly changed algorithm of
control law presented in this chapter. As time-delay 7(¢) can not be used in the
control law, the terms containing time-delay can be viewed as uncertainties.
Then, the terms with time-delay and disturbances can be lumped together
and are bounded by a function similar to ([G.3)). Therefore a similar adaptive
control can be used, and the upper bound parameters can be estimated with
the adaptive law.

6.4 Numerical Example

In this section an illustrative example is given to verify the effectiveness of
the design method developed in this chapter.

Ezample 6.11. Consider the uncertain system (61 with
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—415 0708 1
A= [ 4 —2} Aa= [0.6 0.9} b= [0.5}
7(t) = 2.0806(1 + sin 5, o006 ), F =1, @(t) = [_11} for t € [—2.0806 0],

w(t) = 0.01sint.
Simply we consider
AA =04
AAg = BAx

where |0] <1 and |3 < 1. A; and Ay are factorized as follows:

-]

an="0] = 5] 10201

According to ([63), it can be shown that

a :m,ﬂ:[l 0]

o [g- 3]

According to Remark [6.6] when A = 0, the condition is delay independent.
When A # 0, inequalities (G.I0) and (G.I7) are nonlinear. With LMI toolbox
by fixing A first, then feasible solutions can be found using different values
of X and d. The following table shows the upper bound of time-delay varies
with A and d:

A
0.1 0.2 0.3 0.4 0.5 0.6 0.7 0.8 0.9 1.0
0 7.0612 4.0350 3.0432 2.5587 2.2729 2.0827 1.9447 1.8377 1.7504 1.6763
0.1 6.9989 3.9939 3.0094 2.5284 2.2443 2.0552 1.9178 1.8114 1.7246 1.6511
0.2 6.9252 3.9455 2.9700 2.4934 2.2119 2.0243 1.8881 1.7827 1.6969 1.6245
0.3 6.8362 3.8876 2.9234 2.4526 2.1746 1.9895 1.8552 1.7514 1.6673 1.5966
0.4 6.7263 3.8170 2.8673 2.4045 2.1314 1.9498 1.8185 1.7173 1.6356 1.5674
d 0.5 6.5865 3.7285 2.7986 2.3466 2.0806 1.9043 1.7773 1.6800 1.6020 1.5373
0.6 6.4015 3.6141 2.7118 2.2755 2.0201 1.8517 1.7311 1.6395 1.5668 1.5070
0.7 6.1426 3.4590 2.5985 2.1860 1.9466 1.7902 1.6793 1.5960 1.5307 1.4777
0.8 5.7467 3.2340 2.4425 2.0692 1.8557 1.7181 1.6219 1.5508 1.4957 1.4517
0.9 5.0319 2.8662 2.2102 1.9097 1.7415 1.6349 1.5615 1.5079 1.4670 1.4348

: —0.4472 0.8944
Taking T' = _0.8944 —0.4472 |* Ve have By = —1.1180, and LMI (G.14)

has feasible solutions with A = 0.5 and d = 0.5:
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V =26.6564, P = 29.7355
X =9.9225, X; = 5.6653.

It follows from Theorem that C = VP~ = 0.8964, the linear sliding
surface is 0(t) = [0.8964 1] x(t).
From Theorem [6.9] the reaching control law can be taken as follows

w= 0.8944[I15(t) + [6.5997 — 2.6522]]x(t)
+[—0.6940 — 0.7171]x(t — 7(t)) +
[0.5793 1.1586]2(t)f + [0.1159 0.2317]x(t — 7(£))3] + un

—B5 b it pl|BIS| > e
uy = ||B2TS||p7 pH 2 H (6.57)

] .
~PS 2 i p||BTS|| < e

The parameter IT and € can be tuned to reduce the chattering on the sliding
surface. Fig. are simulation results with IT =1 and ¢=0.6. Obviously the
sliding mode is asymptotically stable and the trajectories of the system tends
to the origin in spite of time-delay and uncertainties.

The closed-loop dynamic responses are given in Fig. to Fig. with
the initial conditions z(0) = [—1,1]", 6(0) = 0.7, B(0) = 0.45, ¢(0) =
1,k(0) = 0.75. Fig. shows that the original system states approach to a
small bounded region in finite time. Fig. depicts the input control signal.
Fig. shows the sliding mode surface. The estimated parameters are shown
in Fig.

0.2 T T T T T T T
State: x1
015k . : : = = = State: x2| |

0.1

0.05

States [x1, x2]
o

5 10 15 20 25 30 35 40
Timet(sec)

Fig. 6.1 The controlled state trajectories
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0.6

0.5F

0.4r

0.3

The input of the controller

"o 5 10 15 20 25 30 35 40
Time t(sec)

Fig. 6.2 The control signal

0.35

0.3}

0.25

0.2

0.15

Sliding Surface

0.1

0.05 k

-0.05

0 5 10 15 20 25 30 35 40
Time t(sec)

Fig. 6.3 The sliding mode surface

From the above figures, it can be seen that the algorithm proposed in
this chapter works well. There is no chattering on the sliding surface and
the control input is also very smooth. Parameters 9 ﬂ, ¢ and k converge to
constants.
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0.704 0.4503
—
@ 0.703 @ 0.4502 2
2 0.702 2
£ g 0.4501
S 0.701 c
g @ 0.45
0.7 .
0.699 0.4499
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Time t(sec) Time t(sec)
0.25 0.8
o 02 ~ 06
% 0.15 g
0.4
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0.05 :
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Time t(sec) Time t(sec)

Fig. 6.4 The estimated parameters with initial conditions ¢1 = 0.75;¢2 = 0.31;
q3 = 1.2,¢0 = 0.5;q4 = 0.85,¢1 = 0.5

6.5 Conclusion

In this chapter, the problem of robust adaptive sliding mode control for a class
of uncertain time-delay systems has been considered in which no matching
condition is assumed for the state uncertainties. The aim of this study is to
attempt to combine the advantages of adaptive control and variable control
methods. The resulting combined method makes the system uniformly ulti-
mately bounded, robust in the presence of uncertainties and disturbance and
in addition, has a fast transient response.



Chapter 7

SMC of Uncertain Linear Discrete
Time Systems with Input Delay

Many papers have considered the problem of SMC for classes of uncertain
systems with time-delay [161] 147, [189, 160, 10} [8, ©]. Although much atten-
tion has been given to the control problem of discrete systems with time-delay
[06, 127, 168] 154, [5T], few results have been reported on robust control of
systems with time-delay in discrete time with discrete SMC.

A discrete version of SMC is important when the implementation of the
control is realized digitally using a relatively slow sampling period. It is worth
pointing out that discrete sliding mode control cannot be obtained from their
continuous counterpart by means of simple equivalence. In [34], the problem
of discrete Variable Structure Control (VSC) was first considered. The con-
cept of the quasi-sliding mode was suggested in [I34], and phenomena of
switching, reaching, and quasi-sliding mode were investigated in [55].

In continuous time, to compensate for the time delay in the inputs, Smith
predictor has been frequently used and is essential in solving the control
problem for systems with input delay. Though there are many fundamental
contributions made in control system design for systems in discrete time with
input delay, there are few results that exploit the idea of applying a predictor
in discrete time with an input delay that is in discrete time.

In this chapter, we consider the problem of designing both a linear sliding
surface and reaching motion controller for a class of uncertain discrete systems
with input delay. For linear systems with input delay, the main contributions
of the chapter lie in:

(i) the introduction of a novel predictor in discrete time;

(ii) the design of predictor-based sliding surface s(k) = 0 and reaching
control law u(k) such that the motion of the closed-loop system satisfies
the reaching condition; and

(iii) analysis of the stability of the quasi-sliding mode after it reaches the
sliding surface.

This chapter is organized as follows. Section [[T]shows the control problem

and the definitions of quasi-sliding mode and reaching condition. Section [.2]

Y. Xia et al.: Analysis and Synthesis of Dynamical Systems, LNCIS 387, pp. 85-104.
springerlink.com (© Springer-Verlag Berlin Heidelberg 2009
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presents the predictor, its property and predictor-based controller without
bounded disturbance. In this section, robust predictor-based controller and
stability analysis of the quasi-sliding mode are also included. An example
is given in Section to show the effectiveness of the controller proposed.
Section [Z4] presents the conclusion.

7.1 Problem Formulation

For convenience of analysis, we will first consider the linear systems with
input delay in discrete time described by

5, - {x(k +1) = Az(k) + Bu(k — ) (7.1)

u(k) =yk),k=—-1,—7+1,---,0

where z(k) € R™ and u(k) € R™ are the system state and system input,
respectively, A and B are matrices of appropriate dimensions and rank(B) =
m, integer 7 > 0 denotes the amount of time delay, and (-) denotes the
initial condition.

Assumption 7.1.1 The pair, (4, B), is completely controllable.

As we do not need A to be a stable matrix, the control problem is not trivial
because of the presence of the input delay. To solve the control problem for
linear systems with input time delay, we need the introduction of a novel
predictor which converts the control problem for systems with input time
delay to a system without the difficulty of time delay under the assumption of
known time delay. Then, the predictor based control is extended to uncertain
linear systems with input time delay in discrete time as follows:

x(k+1) = Ax(k) + Bu(k — 7) + d(z(k), x(k — 10),u(k — 7), k)
(k) (p(k)7k‘:_7-07_7—0+1a"'70
(k) w(k)ak:_Ta_T+1a"'7O
(7.2)

where the unknown function d(z(k), z(k —19), u(k —7), k) includes the extra-
neous disturbance, and non-linear perturbations with respect to the current
state and delayed state, respectively, and ¢(-) denotes the initial condition.

22: =

T
u

Assumption 7.1.2 There is a positive constant, cg, such that
ld(z(k), z(k — 10),u(k — 7),k)[| < ca. (7.3)
For simplicity, we write d(k) instead of d(z(k), z(k — 70),u(k — 7), k).

Remark 7.1. The above assumption might restrict the class of systems that
the approach can handle. But in reality, there are indeed some systems that
fall into this category. For example, there maybe exist bounded disturbances.
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It is known that the desired state trajectory of a discrete variable structure
control (VSC) system should have the following properties [55]:

P1. Starting from any initial state, the trajectory will move monotonically
toward the switching plane and cross it in finite time.

P2.  Once the trajectory has crossed the switching plane the first time, it
will cross the plane again in every successive sampling period, resulting in
a zigzag motion about the switching plane.

P3. The size of each successive zigzagging step is non-increasing and the
trajectory stays within a specified band.

The above properties can be extended to multiple input cases by apply-
ing the rules to the m entries of the switching function independently. The
following definitions are recalled based on the above properties.

Definition 7.2. [55] The motion of a discrete VSC system satisfying prop-
erties P2 and P3 is called a quasi-sliding mode (QSM). The specified band
which contains the QSM is called the quasi-sliding mode band (QSMB) and
is defined by

{z:|si(x)] < bs,i=1,---,m} (7.4)

where 26 = 2[01,- -+, 0|7 € R™ is the width of the band, s(x) = 0 is the
sliding surface.

Definition 7.3. [55] The quasi-sliding mode becomes an ideal quasi-sliding
mode when 6; = 0,i=1,---,m.

Definition 7.4. [55] Discrete VSC is said to satisfy a reaching condition if
the resulting system possesses all the three properties: P1, P2, and P3.

7.2 Predictor-Based SMC

SMC design is usually broken down into two phases: (i) the construction of
a stable sliding surface, and (ii) the design of the reaching law. However,
for systems with input time delay, additional measures are needed. In this
chapter, we would like to explore the idea of using a predictor to convert the
original system with input time delay to a system where the input time delay
does not appear explicitly so that control system design can be constructed
with the new states, the states of the predictor.

7.2.1 Predictor in Discrete-Time

In continuous time, the Smith predictor plays a very important role. In this
chapter, we would like to introduce a predictor in discrete time, which is
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essential to solving the control problem due to the input time delay as will
be detailed later.

For simplicity, it is assumed that A is nonsingular. Let Z(k) be the pre-
dicted states of system (ZI]) and be defined as follows:

0
#(k)=ATx(k)+ Y AT'Bu(k—1+1i) (7.5)
i=—T7+1

where T € R™.

Proposition 7.5. The dynamics of the proposed predictor ({7.3) for system
(71) can be conveniently described by system matrices, A and B, as

#(k +1) = Az (k) + Bu(k). (7.6)

Proof. Noticing system ([Z1]), the predictor (ZH) can be written as

0
Bk+1)=A"z(k+1)+ > A 'Bu(k+i)
i=—7+1
0
= A"(Az(k) + Bu(k— 7))+ Y A7'Bu(k+i). (7.7)
i=—T7+1

Noting (ZHl), we have

0
#(k+1) = A"Ax(k) + A" Bu(k —7)+ > A™'Bu(k +1)
i=—71+1

—1
= A"Az(k)+[ > A7'Bu(k+i)+ A" Bu(k — 7)] + Bu(k)

i=—71+1

0
= AAz(k)+ A Y A7'Bu(k—1+1i)+ Bu(k)
i=—T7+1
0

= A[A7z(k)+ > A7'Bu(k—1+1)] + Bu(k)

i=—71+1
= Az (k) + Bu(k). (7.8)

Remark 7.6. Through the introduction of Predictor (ZH), the original system
with input time delay () has been converted into (.6]) without the explicit
appearance of time delay. As such, control system design can be carried out
for the equivalent system without the explicit appearance of time delay, i.e.,
control system design is carried out in the new predicted states rather than
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the original states. The possible disadvantage of the approach is the need for
a known time delay.

7.2.2 Predictor-Based SMC for System 3,
The sliding surface is defined as
s(k) = Cz(k) (7.9)

where s = [s1, -+, 8,]T € R™ and C = [C],---,CT|T € Rm>".

Without losing generality, we assume that the matrix C' is of full rank and
the matrix C'B is nonsingular.

After selecting the sliding surface, the next step is to choose the control law
such that the condition is satisfied. This condition ensures that the control
law will force system trajectories toward the sliding surface in finite time.

Noting that (Z6) and ([Z9), s(k + 1) can be expressed as
s(k+1) = CAz(k) + CBu(k). (7.10)
The equivalent control u.,(k) can be obtained by letting
s(k+1)=0 (7.11)
which leads to the equivalent control u.q(k) to be defined by
u(k) = —(CB)~'CAz(k). (7.12)
The ideal sliding motion is then described by
#(k+1)= (I - B(CB)"'C)Az(k). (7.13)

The above equation also describes the “equivalent system motion”. In this
chapter, let us consider the following reaching law

s(k+1)—s(k) =—wTs(k) — eT'sgn(s(k)) (7.14)
where
e:diag(q em)

wzdiag(w1 wm)

sgn(s(k)) = [sgn(s1(k)),- -, sgn(sm (k)"
€ > 0,w; > 0,1 —w,T > 0,T is the sampling period. (7.15)
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In [55], it has been shown that the reaching control law can guarantee the
trajectory of the closed-loop system so that it is driven onto the sliding surface
in finite time, and the chattering is reduced by tuning the parameters, €;, and
w; properly.

In view of ([CI0), the incremental change of s(k) is

s(k+1) —s(k) = CAz(k) + CBu(k) — Ci(k)
= —wT's(k) — eT'sgn(s(k)). (7.16)

Solving for u(k) gives the control law
u(k) = —(CB) ' [O(A — I)i(k) + eTsgn(s(k)) + wTs(k)]. (7.17)

When the discrete sliding mode controller is applied to the plant, the
state response of the system can also be separated into the following three
modes: the reaching, sliding, and steady-state modes. However, in all practical
situations, switching seldom occurs on the sliding surface, it will cross the
sliding surface in every successive sampling period after the system trajectory
passing through the sliding surface. With the control law (ZI7), in the steady
state, the system trajectory will move within a band 6.

7.2.3 Robust Predictor Based SMC for System X,

To investigate the SMC law of system ([C2)), let Z(k) be the predicted states
of system ([C2). After some similar algebraic manipulations in the proof of
Proposition [[.B, we have

#(k+1) = Az(k) + Bu(k) + A7d(k). (7.18)
Given the predictor-based sliding surface (9], then
s(k+1) = CAz(k) + CBu(k) + CA™d(k). (7.19)

With the equivalent control (ZI1Z), the ideal sliding motion in the presence
of bounded disturbance is then described by

i(k+1)= (I — B(CB)"'C)[Az(k) + ATd(k)]. (7.20)

Note that A7d(k) is not matched in general, i.e., Im(A7d(k)) is not neces-
sarily included in Im(B), thus, the well-known “invariance” property of the
ideal sliding motion does not exist. In the presence of bounded uncertainties
d(k), it is almost impossible to control the state to approach zero. Instead of
controlling the state to zero, bounded motion about the sliding surface can
be guaranteed with the reaching law (Z14)).
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Similar to (ZIT), we might consider the following control
u(k) = —(CB)7'[C(A — D)i(k) + CA™d(k) + eTsgn(s(k)) +wTs(k)] (7.21)

provided that C'A"d(k) is known. However, it is unknown. As such, we can
use the maximum bound of d(k) to suppress the uncertainty in robust control,
i.e.,

u(k) = —(CB) ' [C(A — Di(k) + d(k) + €Tsgn(s(k)) + wTs(k)]  (7.22)

where
d(k) = cal|CA™[|sgn(s(k)). (7.23)

The choice of d(k) is done to ensure that the sign of the incremental s(k)
of ([CIM) is opposite to the sign of s(k).

Without loss of generality, it is assumed that |A] # 0, then we can now
conclude our results of robust predictor-based SMC design in the following
main theorem.

Theorem 7.7. If the linear sliding surface is gwen by (7.9), system (7.3)
can be driven onto the sliding surface by the control (7.23) in a finite time.

Proof. Applying controller (C.22]), then reaching condition developed in [55]
and [5], we know that system (ZI8) will be driven around the sliding surface
by the control (Z22)) in finite time. From equation (7)), it is shown that
w(k) = A~"[#(k) — 3y, 1 A”'Bu(k — 1 +1)], then z(k) will also be driven
around the sliding surface.

7.2.4 Stability Analysis of Quasi-Sliding Motion

The switching law in a continuous-time sliding mode control can force sys-
tem trajectories toward the sliding surface in finite time and maintain on
the surface thereafter, despite the possible existence of any modelling errors
and disturbances with known bound. The underlying motivation is given by
the fact that the switching law can instantaneously react to any error such
that it is canceled out directly. Physically, we have made the assumption that
the slide mode control can switch at infinitely high frequency. This is obvi-
ously not possible in discrete-time. The switching function can only change
its value at specific time instant dictated by the sampling time, the system
will no longer stay on the sliding surface and no ‘true’ sliding mode will be
possible. The concept “discrete quasi-sliding mode” is introduced [55], which
means that the system state moves in a neighborhood around the sliding
surface s(k) = 0 when k is sufficiently large. Therefore, we cannot analyze
the stability of the dynamics of sliding mode strict to the sliding surface.
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Thus, the stability of sliding motion has to be investigated using Lyapunov
synthesis as will be detailed later.

To obtain a regular form of system (I]), a nonsingular matrix U can be
always chosen such that

UB = {OW—B";)X"L] (7.24)

where By € R"™*™ is nonsingular. For convenience, choose the state trans-
formation z(k) = Uz (k), with

_ [t
v [UlT]

where U; € R™*™ and Uy € R"*("~™) are two sub-blocks of a unitary matrix
resulting from the singular value decomposition of B, i.e.,

B:[U1U2][ 4 ]VT (7.25)

O(n—m) xXm

where A € R™*™ is a diagonal positive-definite matrix and V' € R™*" ig
a unitary matrix. With the state transformation z(k) = UZ(k), system (Z2])
can be rewritten as:

Zl(k‘ + 1) = Anzl(k) + Algzz(k) + dl(k)
Zz(k‘ + 1) = Aglzl(k‘) + AQQZQ(k) + Bzu(k) + dg(k) (726)

where z1(k) € R"™™, 2(k) € R™, A;y = U] AUy, A1 = UL AU,
Aoy = UL AU, Agg = UL AUy, dy(k) = U A7d(k) € R™™) and do(k) =
UL A7d(k) € R™ are the sub-blocks of UATd(k), the term dy(k) is called
unmatched uncertainty since it is in the null space of B, the term da(k) is
called matched uncertainty since it in the range of B. The sliding surface, in
this case, is given by

s(k) = Ci(k) = CU'Uz(k) = [C1, Co][2] (k), 23 (k)" = Ci21(k) + Caza(k).
(7.27)
Noting that (ZI9) and control law proposed in (Z22]), are respectively,

s(k+1) = CAz(k) + CBu(k) + CATd(k) (7.28)
and
u(k) = —(CB) ' [C(A — D)i(k) + d(k) + eTsgn(s(k)) + wTs(k)]
then

s(k+1)=s(k) — eTsgn(s(k)) — wTs(k) — d(k) + CA™d(k) (7.29)
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Without loss of generality, we assume that det(Csy) # 0. Using the following
coordinate transformation

[21((15))] B [Cll COJ [ZEZ” (7.30)

we transform system (Z26) into the following system after some algebraic
manipulations

Zl(k + 1) = Auzl(k) + A128(/€) + d1(/€) (731)

s(k+1) = s(k) — eTsgn(s(k)) — wTs(k) —d(k) + CA™d(k) (7.32)
where
Ay = Ay — A12Cy ' Cr, Arp = ApCy Tt (7.33)

Now we study the stability of quasi-sliding mode around sliding surface.
To facilitate the presentation of the main results, the following lemma is
introduced.

Lemma 7.8. [5] Assume that ¢;T is selected such that

2¢q(1 — w;T)

>
¢ ’LUZ‘T

d=1,.m (7.34)

then the properties P1, P2 and P3 are met and system (ZI8) will converge
in finite time to quasi-sliding mode band & = [y, -, 6,,]T € R™ given by

0; =T + 2|d(l€)| =T + ZCdHCATHJ =1,---,m. (735)

Let § = maxi:1’...’m{5i}7 w = maxizl,...’m{wi}, €= maxi:L...,m{ei}.

Based on the discrete version of the concept “uniformly ultimately bounded”,
that is, sliding motion enters a neighborhood of equilibrium in finite time and
remains within it thereafter [28], we have the following result:

Theorem 7.9. System (7.31]) will be uniformly ultimately bounded with the
control law (7.23) if €T is selected such that condition (7.37) is satisfied.

Proof. Choose the Lyapunov function candidate as
V (k) = 25 (k)Pzy (k) + s (k)s(k) (7.36)

where 0 < P = PT ¢ R(»=m)x(n=m) The incremental change of Lyapunov
function corresponding to system ([Z31)) is given by

Vk+1) - V(k)
= 2] (k+ 1)Pz1(k + 1) + s" (k + 1)s(k + 1) — 2] (k) Pz1(k) — s* (k)s(k)
= [Allzl(k) + Alzs(k) + dl(k)]TP[AHZl(k) + Alzs(k) + dl(k)]
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=7 (k)P (k) + [s(k) — eTsgn(s(k)) — wT's(k) — d(k) + CA™d(k)]"

x[s(k) — €Tsgn(s(k)) — wTs(k) — d(k) + CATd(k)] — s (k)s(k).
Note that from (Z3T]) and ([T32), we have

Vk+1)—-V(k)
= 21 (k)(A],PA1y — P)zy(k) + s (k)(A],PA1> — 20T1 + T?w?I)s(k)
+5T(k)[2AT,P Ay 21 (k) + 2AT, Pdy (k) — 2¢T(1 — wT)sgn(s(k))
+2(1 — wT)(—d(k) + CA™d(k))] + d} (k)Pdy (k) + 2d{ (k)P A1 21 (k)
+T%sgn” (s(k))e*sgn(s(k)) + [—d(k) + CATd(k)]* [—d(k) + CA™d(k)].
Note that (4, B) is completely controllable, then, there exits a matrix C such
that Ay; in (Z33) is stable [I76]. Therefore, there exists a positive definite
matrix P such that the following equation holds for any positive definite

matrix Q - -
AL,PA;, — P=—-Q. (7.37)

By Lemma [[.8] we have

V(k4+1)—V(k)

< —min(Q)l|21(k)[1> + 2(8]| ATy PAv || + cal | AT, PUS A7|])||21 ()|
+|AT, P Ay — 20TT + T*w? 1|6 + 2¢4|| AT, PUS A||6 — 2meT (1 — wT)6
—2(1 — wT)eq||[CAT]|6 4 2¢4]|(1 — wT)CAT||6 + 3| (AT ULUT A7||
+mT?e 4 A||CAT||2 + 262 |CAT||? + E||(AT)TCTCAT|. (7.38)

For simplicity, let

81 = 0| ATy PAw || + cq|AT, PUS AT||
6 = |[AL,PA 5 — 20T T + T?*w?1||6% + 2¢4|| AL, PUT AT||6 — 2meT (1 — wT)$
—2(1 — wT)eq|[CAT||8 + 2¢4]|(1 — wT)CAT||S + A||(AT) T ULUT A7||

then
B - IR o7 <
V1) = V() < =@l = "o Y
Therefore,
V(4 1) - V(E) <0, ifla) > 0TV T oma(@ o)

Umin(Q)

The above means that the trajectory of 21 (k) will enter into the ball

5 H Omin 5 . . . 5 H Omin 5
2(0, 61+\/§::,1(Q) (@)% ) with center at the origin and radius 61+\/§1:0(Q) (@22 ,

ie.,
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81+ /02 + orin(Q)d2 01+ /07 + 0min(Q)82
Jmin(Q) Jmin(Q)

On the other hand, the trajectory of z1 (k) converges in finite time to quasi-

sliding mode band §. Therefore, the quasi-sliding motion will remain in the
. L

domain of the intersection of the ball £2(0, 61+\/§j:(‘5; (Q)62) and quasi-

sliding surface with band ¢ for all subsequent time. The uniform ultimate

boundedness thus follows using the discrete version of the result and termi-

nology in [2§].

{£2(0, )z (R < }o (7.40)

Remark 7.10. The size of radius of the ball £2(0, "V prrenn(@%) depends

on the bound of uncertainty, i.e., the constant ¢y, the size of radius of the ball
will be small as the bound ¢4 is. At the same time, the €, sampling time 7', w
as well as matrix ) can be tuned to reduce the size of radius of the ball. From
equation (7)), it is shown that z(k) = A~7[@(k)~ Y., A~ Bu(k—1+i)],
then z(k) is also uniformly ultimately bounded.

7.3 Numerical Example

In this section, an illustrative example is given to verify the effectiveness of
the design method developed in this chapter.

Ezample 7.11. Consider system () with input-delay

1.20.1 0
A= [ 0 0.6] B = {1]
d(x(k),x(k — 10), k) = 0.004sin(k(x(k) + z(k — 70))),70 = 5,7 =5
x(k)=0,k=—-19,—70+1,---,0;u(k) =0,k = —7,—7+1,---,0.
It is obvious that the open loop of system (1)) is unstable. When 7 =

0,d(z(k),z(k — 710),k) = 0, it is the same as the example used in [55 [].
Choose T'=0.01,¢ = 10, g = 25. The sliding surface is taken as

0
s(x)=C[A"z+ Y A7'Bu(k—1+1i) (7.41)
i=—T7+1

where C' = [5 1]. Note that the upper bound of d(z(k), x(k — 70), k) is cq =
0.004, the control law is obtained as

u(k) = —C(A — 1)@ — cqsgn(s)||CAT|| — 0.5sgn(s) — 0.25s.

Observe that cq||CAT|| = 0.024, inequality (T34) is satisfied, we have the
following simulation results:
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30

20+ /o

_30 I I I I I I I I I
0 0.05 0.1 0.15 0.2 0.25 0.3 0.35 0.4 0.45 0.5
t(sec)

Fig. 7.1 States x1, x2 and sliding surface s

control input

. . . . . .
0 0.05 0.1 0.15 0.2 0.25 0.3 0.35 0.4 0.45 0.5
t(sec)

Fig. 7.2 Control input u

From Fig. [[ Tl and Fig.[[2] it is shown that the system is open loop before
0.05 second because 7 = 5. During this period, s diverges, so do x; and z2,
and they will be in steady state after the control is implemented.



7.4 Conclusion 97

7.4 Conclusion

In this chapter, after the introduction of a new predictor, the original system
with input delay was converted to an equivalent system without the explicit
appearance of time delay. Based on predictor-based sliding surface, a new
quasi-SMC has been proposed. The reaching control law has been designed
to ensure the existence of the quasi-sliding mode. The simulation results have
demonstrated the effectiveness of the developed control design techniques for
systems with input-delay and bounded uncertainties.



Chapter 8

SMC for Linear Systems with Input
and State Delays

8.1 Introduction

Mainly due to these advantages variable structure control theory has found
applications in various kinds of plants (see, e.g. [80], [I75], [33], [85]. Other
SMC schemes are proposed for linear systems with state delay [161], [104],
[100], and system with input delay [I47]. Their methods have the same ben-
efits, but cannot be applied to systems with both state and input delay. In
a recent paper [63], the authors propose the design methods of a SMC for
systems with both input and state delay. However, the results of [63] involve
the tuning and factorizing of a symmetric positive-definite matrix. Because
no tuning procedure for such matrix is available, this makes the use of these
methods somehow difficult, especially when one wants to find the largest
possible bound for the time delay which ensures stabilization.

In this chapter, the problem of SMC for systems with both input and state
delay is addressed. Two different design methods are proposed for the slid-
ing mode control of these systems. Delay-independent sufficient conditions as
well as delay-dependent ones are given for the existence of sliding manifolds
in terms of LMIs. A reaching motion controller is also proposed for such sys-
tems by means of both the reaching law and the inequality approach. The
proposed methods have the advantage that can be implemented numerically
very efficiently using standard LMI algorithms and that the problem of find-
ing the upper bound of time delay which ensures stabilization can be easily
solved. Moreover, they can be easily extended to uncertain linear systems as
well as to the case of multiple time delays.

The chapter is organized as follows. Section B2l gives the problem formula-
tion and some preliminaries. In section[83] the problem of compensator-based
SMC is considered, and both delay-independent and delay-dependent results
on designing sliding surface are presented, and then, the reaching motion con-
troller is established. In section[84] SMC for linear systems with time-varying
input and state delays is discussed. In section [R5 compensator-based SMC

Y. Xia et al.: Analysis and Synthesis of Dynamical Systems, LNCIS 387, pp. 99-18
springerlink.com (© Springer-Verlag Berlin Heidelberg 2009
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for systems with time-varying delays is presented. Numerical simulations are
presented in Section 86 and some conclusion remarks are given in Section Bl

8.2 Problem Formulation

Consider the following time-delay system described by

z(t) = Az(t) + Aqz(t — 1) + Bru(t) + Bou(t — 1)
z(t) = p(t),t € [, 0] (8.1)
u(t) =(t),t € [-7, 0]

where z(t) € R™ is the state, u(t) € R™ is the control. A, A4, B; and By
are with appropriate dimensions. The following assumption is needed.

Assumption 8.2.1
A1 rank(By + Ba) = m;
A2 (A+ Ag, B1 + Bs) is controllable.

The goal of this chapter is to address the following problems:

e How to design sliding mode and reaching law for system (81])?
e How long can the time delay be for the system (BI]) to be stabilized with
the designed sliding mode and reaching law?

8.3 Compensator-Based SMC for Systems with Time
Delay

The switching manifolds are taken as following

S(t) = Ca(t) + / CAgz(€)de + / CByu(&)de + II(t)  (8.2)

where C' € R™*" is a constant matrix satisfying the condition: C(B; + Bs)
is invertible, according to A1, there always exists such matrix satisfying this
condition. I1(t) is a sliding mode compensator and taken as

1(t) = =C[(A+ Ag) — (B1 + Bs)K]x(t) (8.3)

where K € R™*™ is a constant matrix to be found.
After selecting the sliding manifolds, the next step is to choose a control
law such that it satisfies the condition for the existence of the sliding mode;
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STS < 0. This condition ensures that the control law will force system tra-
jectories toward the sliding manifolds in finite time and maintain them on
the manifolds after then. The following control structure of the form is con-
sidered:

u(t) = Ueq + un (8.4)

where ., is an equivalent control for the system (81), and uy is a switching
control. The equivalent control law ue, is derived by S = 0 for system (8I).
Differentiating S with respect to time gives

S = C(A+ Ag)z(t) + C(By + Ba)u(t) + I (t). (8.5)
Tt follows (B3] that
S =C(B; + By)Kxz(t) + C(By + By)u(t). (8.6)
Then, the equivalent control is obtained by
Ueqg = —Kx(t). (8.7)

Now, in order to force the system trajectories toward the designed sliding
manifolds, the switching control uy is chosen by

S = —gS — esgn(9) (8.8)
where g and € are constant, sgn(S(z)) = [sgn(s1(2)),---,sgn(s;(2))]T. Then,
uy = —[C(By + B2)] '[9S + esgn(S)]. (8.9)

Thus, the following control law is obtained
u(t) = —Kx(t) — [C(By + Ba)] *[gS + esgn(S)). (8.10)

After the system trajectories reaching the sliding manifolds, the sliding mo-
tion on the sliding manifolds is

= (A—B1K)x(t)+ (Ag — BoK)x(t — 7). (8.11)
Writing A = A— B1K, A; = Ay — BoK, then (811 can be written as
&= Ax(t) + Agx(t — 7). (8.12)

From the above, the design of a SMC is possible if (i) there exists K €
R™*™ which guarantees stability of (8I2]), and (ii) there exists control law
which makes the sliding function asymptotically stable for a specified sliding
manifolds. The remaind of this section is devoted to the design of a sliding
manifolds and control law to satisfy these requirements.
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To motivate the technique used in this chapter, the following lemma is
needed to derive main results of this chapter.

Lemma 8.1. [106] The sliding motion (BI2) is stable for all 7 > 0 if there
exist symmetric positive-definite matrices P and @) which satisfy the following
inequality:

ATP+PA+ PAQ AP +Q <. (8.13)

Theorem 8.2. (delay-independent) The sliding motion (8I2) is stable for
all 7> 0 with K = LY ! if there exist symmetric positive-definite matrices
Y € R J € R™™ and matrix L € R"™*" such that the following LMI
holds

h AdY_B?L} <0 (8.14)

[YTAg —-LTBT  —J
where It = AY + YAT — BiL — L"BT + J.

Proof. Assuming ([8I4) holds. Pre-and post-multiplying both sides of (814)
by diag(Y~!,Y~!) and taking K = LY ~! yields

Iy Yﬁl(Ad — BQK)

{(Ad BTyl —y-lgy-t | <0 (8.15)

where I = Y"1 (A — BiK) + (A— BiK)TY "' 1 y-1Jy 1.
Taking P = Y~ ! and Q = Y~ 'JY !, using Schur complement formula,
BI3) is equivalent to

AP+ PAY PAQIALP Q<. (8.16)

From Lemma [R] the sliding motion (8I2]) is stable for all 7 > 0. The proof
is completed.

The above results are independent of the length of the time delay, i.e. the
time delay is allowed to be arbitrarily large, and thus they cannot handle
systems whose stability depends on the size of the time-delay. Thus, in gen-
eral, they are conservative, especially when practically existing time-delays
are small. The following results give delay-dependent criteria.

Theorem 8.3. (delay-dependent) The sliding motion (812) is stable for any
constant time delay 7 satisfying 0 < 7 < 7 if there exist symmetric positive-
definite matrices P € R™*", W € R™*" @ € R™*"™ and matrix V € R™*"
such that the following LMIs hold

Is I} Q
Ly —m'w 0 <0 (8.17)
Q 0 —7'Q
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—2P+W PAY —-VTBI
AqP — ByV -Q

where I3 = (A + Ad)P + P(A + Ad)T — (Bl + BQ)V — VT(Bl + BQ)T,
Iy=PA+ Ad)T — VT(Bl + BQ)T.
Moreover, a stabilizing equivalent control law is given by ue,(t) =V P~z (t).

<0 (8.18)

Proof. Since the solutions of det|s] — A — Agze~7%| = 0 are the same as those
T

of det|sI — A

system ([BT12))

— A e ™| = 0, the following system is studied instead of

. T T
y=A yt)+ Azy(t—71). (8.19)
Writing the system (8I9) in the form:

() =yt + ], Agy(w (8.20)
2(t) = (A+Ad) y(t).

Next, consider the Lyapunov-Krasovskii functional:

V) = VilD) + Va(0)
WO —OE) (821)
5(t) ft Tf yT y(v)dvdw

where P and @) are symmetric positive-definite matrices. Then, differentiating
the functional along the solutions of (819]) yields:

(t) A (1) + Va(t)
v YT (£)(A + Aq)Pz(t) + 2T () P(A+ Ad) (1)
T(t)[(A +Aq)P + P(A+ Ag) Ty (t) + W (2)

VT @)Qutw)d+ [ T (OQu(0he

o
—~
o~~~
~
Il
|

t—T1

where
W(t) = 2 /ﬁ YT (£)(A + Ag) PAyy(w)dw

Recalling that for any vectors u, v and any matrix ¢ > 0 of appropriate
dimensions

2uTv < uTQu+vTQ v

then, for any matrix @ > 0

W(t) </t yT(t)(A+Ad)PA§Q*1AdP
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X (A + Ag)Ty(t)dw + / @)@y,

Hence, it follows that

V(t) <yTW)[(A+ Ag)P + P(A+ AT +7Q
FT(A+ Ag)PAS Q™ AgP(A + Ad) Ty (). (8.22)

The matrix in (822 is negative definite if the following inequality holds:

(A+ Ag)P + P(A+ A" +7Q
+7(A+ Ag)PAT Q™ AgP(A + Ag)T < 0. (8.23)

In order to turn ([823]) into LMI expression, ([823) is transformed into

(A+ Ag)P+ P(A+ Ag)" +7Q + 7(A + Ag)
xPW™IP(A+ Ay)" —7(A+ Ag)P

) (W' = AJQ 1A P(A+ AT <0 (8.24)
where W is a symmetric positive-definite matrix which satisfies
Wls ALQ 1A, (8.25)

Thus, (B23)) is negative definite if (820) and the following inequality is sat-
isfied.

(A+ AP+ P(A+ A)T +7Q
+7(A+ Ag)PWIP(A+ AT <. (8.26)

By using the Schur complement argument ([825]) and [820]) imply that

Wl AL
<0 8.27
A, 0 (8:27)
and
I (A+A)P  Q
P(A+ AT —m7'w 0 <0 (8.28)
Q 0
where I's = (A+ A4)P + P(A+ Ag)T.
Pre- and post-multiplying (827) by diag(P, I,,), yields
—PW~'P PA}
d | <o. (8.29)
AqP -Q
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From the equality
PW™'P-2P+W =(P-W)W Y{(P-W)>0
it can be shown that
—2P+W > —-PW 'P.

Thus, ([829) will hold if the following inequality is satisfied for some symmet-
ric positive-definite matrices P, W and Q

—2P +W PA,
AgP —Q

Taking K = VP~ then (8I7) and 8IR) will imply 828) and ([830) hold
for any constant time delay 7 satisfying 0 < 7 < 7, respectively. Thus, the
LMIs (8I7)-®I8) will guarantee the negativeness of V (t) for any non-zero
y(t) € R™, which immediately implies the stability of the sliding motion
([BI2). The proof is completed.

<0. (8.30)

In the following, another technique will be investigated to solve this prob-
lem and find some upper bound on the delay up to which the system is
stabilized by the proposed control law.

Adding m integrators (see, e.g. [132], [63]), system (&I is written as:

U1(t) = Ay (t) + Aaya (t — 7) + B1ya(t) + Baya(t — 7)

() =@, @cR™ (8.31)
Consider the sliding surface
s(t) = ya(t) + Ky1(t) (8.32)

where K € R™*".
After the system trajectories reaching the sliding surface, the sliding mo-
tion on the sliding surface is

= (A= B1K)y1 + (Aqg — B2 K)y1 (t — 7). (8.33)

Then the conclusion obtained in Theorem B3] can be applied to this sliding
motion.

Remark 8.4. The stability of the equation y(t) + ftt_T Aqy(w)dw = 0 is equiv-
alent to the stability of the corresponding characteristic equation, that is all
the solutions A of the associated characteristic equation

0
det (I, + Ad/ eUdw) =0, seC (8.34)

—T
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have negative real part. One constraint should be added to guarantee the
stability of system (8I9). It is omitted here, for more details, see [I8§].

Remark 8.5. Theorem provides delay-dependent condition for stabiliza-
tion of sliding motion ([833)) in terms of the solvability of linear matrix in-
equalities. This is in contrast with the results of [60], [63] which are based on
the solution of a Lyapunov equation. We note that the result of Gouaisbant et
al. (1999) involves the tuning and factorizing of a 2 x 2 symmetric positive-
definite matrix. Because no tuning procedure for such matrix is available,
this makes the use of these methods somehow difficult, especially when one
wants to find the largest possible bound for the time delay which ensures
stabilization.

The stabilization criteria of Theorem have the advantages that they
do not require any parameter tuning and can be tested numerically very ef-
ficiently using standard LMI techniques: see, e.g. [15]. Another advantage is
that the problem of finding the largest 7 which ensures stabilization using
the methods of Theorem B3] can be easily solved. For example, Let v = i,
then, using gevp of LMI toolbox to solve the generalized eigenvalue problem
(GEVP) which can be solved numerically very efficiently using LMI algo-

rithms [15].

min v (8.35)
P>0,W>0,0>0,W;>0,W5>0,
subject to (BIJ) and

s In  Q
r—w, o |<o (8.36)
Q 0 —Ws

Wy 0 W0

oty -

where I, Iy are defined as in Theorem R3] W1 Wy are symmetric positive-
definite matrices.

Now, with K = V P~! obtained in Theorem B3 the following control law
is designed.

Theorem 8.6. Given K = VP~! obtained in Theorem[83, the trajectory of
the closed-loop system (831) can be driven onto the sliding surface in limited
time with the following control law:

0 (IIs@®)l = 0)
a(t) = ¢ —[K(Ayi(t) + Biya(t)) (8.38)
+Bs+ N(t)sgn(s)]  ([Is(®)[| > 0)

where i > 1, g5 > 1, sgas) = [sgn(sy), --,sgn(sn)|T, N(t) =
diag(ni, -+, nm), i =1, -, m, for n; defined as
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i = al(KAa)ij|lyni(6)] + D gol (K Ba)ixlly2: (t)]. (8.39)
j=1 k=1

Proof. Applying the control law ([838) to system (831]). Consider the follow-
ing Lyapunov-Krasovskii functional:

V= ;ST(t)s(t). (8.40)

Differentiating V' (¢) along the solutions of (831l with the control law (B35
is given by:

Vo= sT(y(t) (K (Ay: (t) + Aayi (t = 7)
+B1y2(t) + Baya(t — 7)) +u). (8.41)

From the Razumikhin Theorem (Hale and Lunel, 1993),

it +0)] < qilyu®)], ¢ >1,-71<6<0 (8.42)
ly2i(t + 0)| < q2|y2i(t)], q2>1,-7 <0 <0 (8.43)

fori=1,---,n.
We have

n

sTKAgy(t—7) = 5> (KAa)syui(t —7)
i=1  j=1

< sl Y (K Ag)ij [y (t))] (8.44)
i=1 =1
and
S KBQyQt—T = Szz KB2 1]y2z( - )
i=1 k=1

< Z |si] ZQ2|(KBz)ij||l/2i(f)|~ (8.45)

It can be shown from above inequalities that V < —p3|s||?. Thus, the state
trajectories will reach the surface in a finite time with the control (838]).
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8.4 SMC for Linear Systems with Time-varying Input
and State Delays

In this section, the time-delays in the state and input are time-varying and
different. Consider the following time-delay system described by

2(t) = Ax(t) + Agz(t — 7(t)) + Bu(t) + Bau(t — d(t)) (8.46)
z(t) = (1), t € [-7ar, 0] (8.47)
u(t) =1(t), t € [~du, 0] (8.48)
where z(t) € R™ is system state, u(t) € R™ is control input, 7(¢) and d(t)

denote state delay and input delay, respectively. Furthermore, 73, and djs
are two constant delays such that 7(¢) < 73 and d(t) < dar, respectively. For
state delay 7(), there also exists 7(t) < p < 1. System parameters A, A4, B
and B, are constant matrices with appropriate dimensions.

The following assumptions are needed.

Al rank(B + Bg) = m;
A2 (A4 Agq, B+ Byg) is controllable.

8.5 Compensator-Based SMC for Systems with
Time-varying Delays

The switching manifolds are taken as following
t t
S(t) = Cx(t) +/ CAgx(§)dE +/ CBgu(§)dé + II(t)  (8.49)
t—710 t—do

where 79 = "), dy = dé” and C € R™*" is a constant matrix satisfying
the condition: C'(B + Bg) is invertible, according to A1, there always exists
such matrix satisfying this condition. I7(t) is a sliding mode compensator
and taken as

() = —C[(A + Ag) — (B + Ba)K]z(t) (8.50)

where K € R™*™ is a constant matrix to be found.

After selecting the sliding manifolds, the next step is to choose a control
law such that it satisfies the condition for the existence of the sliding mode;
ST(t)S(t) < 0. This condition ensures that the control law will force system
trajectories toward the sliding manifolds in finite time and maintain them
on the manifolds after then. The following control structure of the form is
considered:

u(t) = teq(t) +un(t) (8.51)
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where ueq(t) is an equivalent control for system (840]), and uy(t) is a switch-
ing control. The equivalent control law ueq(t) is derived by S(t) = 0 for the
system (840]). Differentiating S(¢) with respect to time gives

S(t) = C(A+ Ag)x(t) + C(B + Ba)u(t) + CAqa(t — 7(t)) — CAga(t — 70)
+CBgu(t — d(t)) — CBau(t — do) + II(t). (8.52)

It follows (B3) that

S(t) = C(B + By)Kx(t) + C(B + Ba)u(t) + CAglz(t — 7(t)) — z(t — 10)]
+ CBylu(t — d(t)) — u(t — do)]- (8.53)

Let £2(t) = CAy(x(t — 7(t)) — x(t — 70)) + CBa(u(t — 7(t)) — u(t — 7(¢)).
Then, the equivalent control is obtained by

Ueq(t) = —Ka(t). (8.54)

Now, in order to force system (B40]) trajectories toward the designed sliding
manifolds, the switching control uy is chosen by

S(t) = —gS(t) — esgn(S) + 2(t) (8.55)
where sgn(5(z)) = [sgn(si(2)),--,sgn(si(2))]", g = diag{g;} and e =
diag{e_i} with two positive-constants g; and ¢; that can be chosen such that
ST()S(t) < 0. Then,

uy = —[C(B + By)] ' [gS(t) + esgn(9)]. (8.56)
Thus, the following control law is obtained

u(t) = —Kx(t) — [C(B + Ba)] " '[gS(t) + esgn(S)]. (8.57)

After the system trajectories reaching the sliding manifolds, the sliding mo-
tion on the sliding manifolds is

Z(t) = (A— B1K)x(t) + Agx(t — 7(t)) — BaKx(t — d(t)). (8.58)
Writing Ay, = A — B1K, By = —ByK, then (85]) can be written as
(t) = A (t) + Age(t — 7(t)) + Brx(t — d(t)). (8.59)

From the above, the design of a sliding mode control is possible if (i) there
exists K € R™*™ which guarantees stability of ([8359), and (ii) there exists
control law which makes the sliding function asymptotically stable for a spec-
ified sliding manifolds. The remaind of this section is devoted to the design
of a sliding manifolds and control law to satisfy these requirements.
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Theorem 8.7. The sliding motion (8239) is stable for any time-varying de-
lays T(t) and d(t), if there exist symmetric positive-definite matrices P €
R"™™ Q€ R"™™ Ry € R"™™, Ry € R"™™ and a matriz Y € R™*"™ such
that the following LMI holds

Zn S Eis Sy S5 0 0 P

* 522 0 524 525 TMRl 0 0

¥ ok —2,32_173 =33 =34 0 dyRe 0

-~ % % * —1m R 0 0 0 0

2= * % * * —dyRa 0 0 0 <0

* % * * * —Tm R 0 0

* % * * * * —dyRs 0O

| * x * * * * * —Q_
with

11 =AP - BY + PAT —YTBT — 0,8, ' 44Q — a1 3,1 QAT
+ agﬂngdY + agﬂz_lYTBg - (1- p)a%ﬁsz
=P+aif ' Q+ B AaQ + (1 - p)an by Q

=P +asfy ' Q+ By BaY

1 =1uPAT — 7y YTBT — mp01 87 QAT + aranBy YT BY
=dyPAT —dy YT BT — dyan QALY 4 dyran By YT BY
=—wﬁ9< - p)B %0

8§

—
™)

—
w

(1] lE)I] [1] [1] [ [ [0

= Tnfy ' QAT

95 = dy By T QAL
S33 = —mmfB3y YT BT
Zsy = —dyBy'YTBY.

(8.60)

Moreover, a stabilizing equivalent control law is gwen by uey(t) =

—YPla(t).

Proof. Construct the following Lyapunov-Krasovskii functional:

V(t) = 2T (t)Px(t) + /t 5)Qx(s ds+/TM /M s)Ryi(s)dsdf

t—7(

/ / s)Rok(s)dsdf (8.61)
dyr J 146

where P > 0, @ > 0, R; > 0 and Ry > 0. Then, the time derivative of V()
along system trajectory (85J) satisfies

V()= 22T () Pa(t) + 27 (£)Qx(t) — (1 — 7(t))2T (t — 7(1))Qx(t — (1))
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+rai? () Ria(t)
i &7 (s)Ryd(s)ds + dara” (t) Roi(t)

t—Tnm

_dM / RQZ‘ )d

Using Lemma [[8], there exists:

— t @7 (s)Ryi(s)ds < — t 7 (s)Ryi(s)ds
[ ACLECTERY O

< @) st rien) | M N MM [ )

T [mT(t) aT(t — T(t))] [%171} R1 [M1 M2] [m(tm_(?(t))}
and

t t
—/ i" (s)Ryd(s)ds < —/ @7 (s)Ryi(s)ds
t—dn t—d(t)

< [2T(t) 2T (t —d(t))] {_]\J%Tli%? :xgj—]i[\;;%] {x(tgi(tcg(t))]

NT x(t)
T T4 _ 1
s [T () €T (¢ — d() ] [NQT} Ry [N V] L"(t Ol
By using 7(t) < p < 1 and Schur complement, it can be easily shown that

V() <ET(t)XE(t) <0 (8.62)

£(t) = [27(t) aT(t — (1) 27 (¢t - d(®)) v (£) v (1) vF (1) yT ()]

21(1,1) 21(1,2) 21(1,3) AL dy AT oy MT dy NT T
2

* 21(2, ) 0 TMAZ; dMAZ; TMMQT 0
* * 21(3,3) TMB,{ dMB,{ 0 dMNQT
Y= * * * —TMRfl 0 0 0
* * * * —dMR2_1 0 0
* * * * * —T1m Ry 0
|« * * * * ¥  —dyRo |
with

21(1,1) = PAy + AP+ Q+ M{ + My + N{ + N,
1(1,2) = PAg — ML + M,
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$1(1,3) = PB, — N{ + N»
21(2,2) = (1 - p)Q — My — My
21(3,3) = =NJ — Ny

and y1(t), y1(t), ys(t) and y4(t) are arbitrary vectors with appropriate di-
mensions.

In order to obtain a stabilizing equivalent controller gain K, letting M; =
a1 P, My = 31Q, N1 = aaP, N3 = 33 P and

p1! 0 0
Oap) = | —1f7 Q7 BIIQTT 0
—azfBy P70 BytPY

Pre-multiplying and post-multiplying »; < 0 by the diagonal matrix

dlag{@(aﬁ I'I Ry Ry'} and diag{©@ 5 I I Ry' Ry}, respectively, it
can be changed to Xy < 0, where
[ Xo(1,1) Xo(1,2) X5(1,3) Xo(1,4) Xo(1,5) 0 0 i
0 39(2,2) 0 X9(2,4) X2(2,5) TmR! 0
* x 39(3,3) X9(3,4) Xa(3,5) 0 dyRy*
Yo = * * * —7'MRI1 0 0 0
* * * * —dMR2_1 0 0
* * * * * —7'MR1_1 0
| * * * * * * —dMRg1
with

To(1,1) = AP~ 4 PPAT — 01571 A0Q 7 — a p QLAY
—aofy ' BrP Tt — By ' PTIBL — (1= p)ai B PQ T + PTIQPT!
25(L,2) =P+ a1 Q T + 87 QT 4+ (1 - p)en B2Q!

55(1,3) = P 4 anf; ' Q7 + 3, ' BLP !

Yo(1,4) = TMP_lAg — TMalﬁle_lAg - TMazﬂglP‘lB,f
55(1,5) = dpyy P AT — dpran 87 Q7 TAY — dpran 8y P PTIBY
55(2,2) = —w;lcﬂ (1-p)pr2Q~"

55(2,4) = Ta ;P QAT

59(2,5) = dy 37 QT HAY

59(3,3) = =23, P!

55(3,4) = T By ' P B]

55(3,5) = dy By ' P BE

letting ? = P71, Y = KP™', Q = Q" ', Ry = R{* and Ry = Ry', the
inequality Xy < 0 is equivalent to X' < 0.
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Now, we are in a position to prove that the trajectories of the closed-loop
systems can reach sliding surface in a finite time.

Theorem 8.8. Suppose inequality (860) in Theorem[8 ] has solutions P, Q,
Ri, Re andY and the sliding surface is given by (8£9). Then the trajectory
of the closed-loop system (840) can be driven onto the sliding surface in finite
time with the control

u(t) = —Kx(t) — [C(B + Ba)] '[gS(t) + esgn(S)] (8.63)

where sgn((2)) = [sen(s1(2)), - -,sgn(s;(2))]7, g = diag{g;} and € = diag{e;}
with two positive-constants g; and €;.

Proof. Choose the following Lyaponov functional
1
Vi(t) = 2ST(t)S(t). (8.64)

Based on ([849), (B3) and ([B353), differentiating Vi (¢) with respect to time
along the trajectories of systems ([B53]), we have

Vi(t) = ST (t)(—gS(t) — esgn(S) + £2(t))
= —gST(#)S(t) — eST (t)sgn(S) + ST(1)Q2(1). (8.65)

Since {2(t) can be viewed as bounded functional, we can tune two parameters
g and e appropriately, such that V(t) < 0. Thus, the trajectories of the
closed-loop systems can reach sliding surface in a finite time.

8.6 Numerical Example

In this section, the theory developed in this chapter is demonstrated by means
of one example which was presented in [G3].

Ezample 8.9. Consider the following time-delayed system [63]
y(t) = Ay(t) + Aay(t — 7) + Bou(t — 7)

with

u(t) ,t 7, 0] (8.66)
y(t) =1 1]",t € [-7,0]
yi(t) = [y vi2]”.

In the sequel, the stabilizability criterion of Theorem R3lis compared with

those of [60], [63].



114 8 SMC for Linear Systems with Input and State Delays

In the light of Theorem [R3]it has been obtained using the software package
LMI Lab that the system (833) is stabilizable for any 7 satisfying 0 < 7 <
0.3615. On the other hand, the method of [63] ensures the stabilizability of
system ([B33) for 0 < 7 < 0.2472, whereas using the result of [60] the time
delay must satisfy 0 < 7 < 0.0338. It should be noted that the results of
[60] and [63] are based on the solution of Lyapunov equation, furthermore,
the results of [63] involve the tuning and factorizing of a 2 x 2 symmetric
positive-definite matrix while it is difficult for tuning and factorizing such
matrix in order to maximize the bound for the time delay.

2 4
1.5 —y12 >
1
& 0
2 05 8
B -2
0
-05 -4
-1 -6
0 2 4 6 0 2 4 6
time(sec) time(sec)
4 100
3 50
(%]
o 5 0
$ [
£ 2 £
3 S -50
[=2 =3
£ 1 a
he] £ -100
[
0 -150
-1 -200
0 2 4 6 0 2 4 6

time(sec) time(sec)

Fig. 8.1 States (yi1, y12), ¥2 , sliding surface S and control input (u)

Hence, for this example, the stabilizability criterion of the sliding motion
of this chapter gives a less conservative result than those obtained by the
methods of [60], [63].

Applying the control law [83]) with ¢ = 2, g2 = 2, 8 = 6, K =
[0.3434 4.4480], gives the following simulation using a delay of 0.3 (near
optimal one). Fig. shows that the system is asymptotically stable in the
sliding mode and the chattering of the proposed control with appropriate
coefficients is not evident.

Ezxample 8.10. The proposed method will be applied to design a sliding mode
controller for an inverted pendulum system to illustrate the results developed.
Consider the inverted pendulum on a cart such as in [I6]. The physical struc-
ture is shown in Fig. where M is the mass of the cart, m is the mass
of the pendulum rod, b is the friction coefficient of the cart. [ is the length
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Y

X

Fig. 8.2 Inverted pendulum Model.

of the correspond rod; F is the force acting on the cart, x is the horizontal
displacement of the cart, ¢ is the angle between the pendulum rod and the
vertical. Let state variables are x, 2, ¢ and ng which corresponds to the hor-
izontal position, horizontal velocity of the cart, angle and angle velocity of
the pole respectively. We are interested only in the linear system about the
equilibrium point at the origin. The equations of motion derived by using
Newton’s Second Law can be obtained as follows:

T=2a
(I +ml*p ; m?2gl? o1 (I +ml?)b )
(M 4+m)+ Mml2” " I(M+m)+ Mmil2"  I(M +m)+ Mmi?2

o=0
- —mlb . mgl(M + m) ml
¢+I(M—|—m)—|—Mml2u

I(M +m) + Mmi2" ™ (M +m) + Mmi?

where M = 1.096 Kg, m = 0.109 Kg, b = 0.1 N/m/sec, | = 0.25 m and
I =0.034 kg-m-m.

In the following, we investigate the case of control pass networks, the state
delay and input delay of inverted pendulum model have to be considered.
Let state variables be 2 = x1(t), & = 22(t), ¢ = x3(t) and ¢ = x4(t), the two
delays be 7(t) = 0.2|sin(t)| and d(t) = 0.1]|cos(t)|, we can obtained as

(t) = Az(t) + Agz(t — 7(t)) + Bu(t) + Bau(t — d(t)) (8.67)
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where
0 07 0 0 0
0 —0.0618 0.4405 0 0.6182
A=10 o o o7|'B= 0
0 —0.165 19.4799 0 1.6496
0 0.3 0 0 0
0 —0.0265 0.1888 0 0.265
A=y 0o o3| Bi=1 9
0 —0.0707 8.3485 0 0.707

Then, using the Matlab LMI Control Toolbox to solve the LMIs (860) in
Theorem B7, the solution of it is obtained as follows:

[ 45.7759 —11.3435 0.1407 —0.5977]

~11.3435 7.2390 0.1478 1.5145
0.1407  0.1478  0.3277 —1.4483

| —0.5977 1.5145 —1.4483 9.1189 |

[ 80.8251 —19.8415 0.2143 —1.0993]

o- —19.8415 11.3501 0.0836 1.4963
~ | 0.2143  0.0836 0.3913 —1.8627

| —1.0993 1.4963 —1.8627 10.8990 |

[ 37.5651 —6.7791 0.1996 0.0872 ]
—6.7791 6.5049 —0.1253 1.3955
0.1996 —0.1253 1.4731 —6.9796
| 0.0872  1.3955 —6.9796 40.9957 |

[ 68.8773 —4.0952 0.6471 0.9340 ]
—4.0952 39.0123 1.7623 2.7297
0.6471 1.7623 1.9660 —9.1944

| 0.9340 2.7297 —9.1944 51.7105 |

Y = [2.2859 5.0737 1.1375 5.8852] .

The largest state delay is 7ay = 0.2 and the largest input delay is dp; = 0.1.
Moreover, a stabilizing equivalent control law is given by

Ueq(t) = —Ka(t) = —YP L a(t) = [0.3217 1.4361 —27.0722 —5.1627 ]z (t).

It follows from C'(B+By) is invertible that C'= [0 0.1394 0 0.3721], the linear
sliding surface is given as (849). From Theorem 2, the reaching control law
can be taken as follows:

u(t) = —Ka(t) — [C(B + By)] ' [gS(t) + €Sign(9)]

where parameter g and € can be tuned to reduce the chattering on the sliding
surface. Fig. B3 Fig. are simulation results when choosing g = 0.4 and
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€ = 0.02. 1(0) = 22(0) = 23(0) = z4(0) = 1, S(0) = 0.5115 and u(0) =
0. Obviously, system ([B67) is asymptotically stable and the sliding motion
trends to the origin in finite time.

Amplitude

-8 L
t (Sec)

Fig. 8.3 State variable of system (B.G7)

8.7 Conclusion

In this chapter, the problem of designing sliding mode controller for systems
with input and state delays has been considered. In terms of LMI, sufficient
conditions for the existence of two kinds of linear sliding manifolds guarantee-
ing stability of the sliding motion restricted to the sliding surface are derived.
A new reaching motion controller is proposed for these systems by means of
the reaching law.
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Amplitude

t (Sec)

Fig. 8.4 Sliding surface of system (8.67])
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Fig. 8.5 Control input of system (BG71])



Chapter 9

Robust SMC for Uncertain
Time-Delay Systems Based on Delta
Operator

9.1 Introduction

A discrete version of SMC is important when the implementation of the
control is realized digitally using a relatively slow sampling period. In [34],
the problem of discrete VSC was first considered. The concept of the quasi-
sliding mode was proposed in [134], and phenomena of switching, reaching,
and quasi-sliding mode were investigated in [55], Bl [6] and reference therein.
It is worth pointing out that discrete SMC cannot be obtained from their
continuous counterpart by means of simple equivalence. When the sampling
is fast using the traditional shift operator, the poles are located in the sta-
ble boundary, the discrete systems will lose stability in finite word length
computer. To solve this problem, a delta operator instead of traditional shift
operator for sampling continuous systems is constructed in [88]. The delta
operator is defined by:
dz(t) h=0

dt o
dx(t) =

:E(t—&—h}i—x(t)’ h 7& 0

where h is a sampling period. A class of systems in delta domain has been
studied in [195], [I11], [23]. The problem of system instability in fast sam-
pling is successfully solved by using delta operator model in [36]. The delta
operator model also has the advantage of better numerical properties at high
sampling rates [169]. In contrast to the discrete shift operator, the delta oper-
ator approach means that the Euler derivative can lead to a quasi-continuous
time s-domain model for high sampling frequencies, see [41]. The robust-
ness problem for some delta operator systems with parametric uncertainties
also has been investigated. The problems of stability of delta operator sys-
tems were considered in [I66] and [I67]. A feedback control approach was
reported in [38], which proved that a discrete-time controller is approach to
a continuous-time controller using delta operator when h — 0.

Y. Xia et al.: Analysis and Synthesis of Dynamical Systems, LNCIS 387, pp. 119-136]
springerlink.com (© Springer-Verlag Berlin Heidelberg 2009
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In the time-domain approach, the direct Lyapunov method is a pow-
erful tool for studying the problems of stability and feedback control for
continuous-time systems and discrete systems. The problem of designing state
feedback controller for continuous systems with time-varying delay has re-
ceived considerable attention ([194], [189], [I88], [7], [75]). However, there
have been few papers on SMC for discrete-time systems with time-varying
delay via delta operator approach. As a result, based on the delta opera-
tor approach, the reaching law proposed is able to reduce the chattering
due to the implementation of variable structure controller, and possesses the
desired characteristics of robustness and good performance. The proposed
method can unify some previous related results of the continuous and discrete
sliding mode control for systems into the delta operator systems framework
(9] 60, [, [I59).

In this chapter, we focus on the delta operator systems with both lin-
ear fractional uncertainties and time-varying delays. The objective is to de-
sign a sliding mode controller such that the closed-loop systems is robustly
asymptotically stable for all admissible uncertainties. A new delay-dependent
approach is developed to design the sliding surface, and all results are ob-
tained by using some new Lyapunov functions and given in terms of LMIs.
The sampling-period h is an explicit parameter in our results so that it is
convenient to analyze the effect of the sliding mode controller with different
sampling periods. It is worth mentioning that we employ a fast sampling
method in discrete systems, where the delays are actually time-varying. It
is assumed that both the lower delay bound and upper delay bound can be
denoted to the summations of the same sampling periods, respectively. Nu-
merical example is given to illustrate the feasibility and effectiveness of the
developed technique.

Remark 9.1. Consider the following continuous-time system in s-domain
without time delays:

d

dtx(t) = Az(t) + Bu(t), y(t) = Cx(t).

Utilizing traditional shift operator, the above continuous-time system can be
changed to the discrete-time system in z-domain as below:

x((k+1)h) = Ax(kh) + B.u(kh), y(kh) = C.x(kh)

where A, = e*" B, = foh eA=s)Bds and C, = C. When h — 0, there
exist limp_0 A, = I and lim;,_,o B, = 0. It is shown that A, and B, can
not approach A and B, respectively, when the sampling period tends to zero.
Utilizing delta operator, the discrete-time system in J-domain can be given
as follows:

dx(kh) = Asz(kh) + Bsu(kh), y(kh) = Csx(kh)
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where As = (A, — I)/h, Bs = B./h and Cs = C. When h — 0, there
exist limy,_.g As = A and limj_,o Bs = B, which is reasonable. The discrete
method by using delta operator can possess better numerical properties. In
this chapter, let t = kh for the sake of convenience in the following analysis.

The chapter is organized as follows. Section gives the problem for-
mulation and some preliminaries. In section [I.3] results on designing sliding
surface and the reaching motion controller in §-domain are established. Nu-
merical simulations are presented in Section[@.4] and some conclusion remarks
are given in Section

9.2 Problem Formulation

In this chapter, the following uncertain delta operator system with time-
varying delays is considered:

dx(t) = (A+ AA(t))x(t) + (Ag + AAg(t))x(t — d(t))
+B(u(t) + w(t))
x(t) = (t) for t € [—dn, 0] (9.1

where z(t) € R™ is the state variable; u(t) € R™ is control input; ¢(t) is a
initial value at ¢; w(t) € R™ is the disturbance with each component bounded
by the known w;(t), i.e., |w;(t)] < w;(t), i =1,2,---,m, |w;(t)| > 0, V¢; the
time delay d(¢) is a time-varying function that satisfies 0 < d,,, < d(t) < dp,
with d,,, = n.,,h and dy; = nyrh, n, and ny; are two known positive and
finite integers, from which we let n,, < n < ny. A, A; and B are real
constant matrices with appropriate dimensions and rank(B) = m. The linear
fractional parametric uncertainties are described by

AA=GF(t)H, Ady = G4F(t)Hy

where

Ft)=Ft)[I-WF(@)]™" (9.2)

where G, H, G4, Hg and W are known constant real matrices with appropri-
ate dimensions. F'(¢) is unknown time-varying matrix satisfying F7 (¢)F(t) <
I. Tt is assumed that the matrix [[ — W F(t)]~! is invertible for any F(t) and
I-WTWw > 0.

Remark 9.2. The model ([@2]) describes a wider class of parameter uncertain-
ties than norm-bounded parameter uncertainties. It is easy to see that the
linear fractional parameter uncertainties can be reduced to norm-bounded
parameter uncertainties when W = 0.
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To get a regular form of systems (@.]), a nonsingular matrix ¥ can be chosen
such that

. O(n—m)xm
UB = |: B,

where By € R™*™ is nonsingular. For convenience, let us choose

U,T
W:
{UlT}

where Uy € R™™ and U, € R™ (™ ™) are two sub-blocks of an unitary
matrix resulting from the singular value decomposition of B, i.e.,

B:[Ule][ > }VT

O(n—m) xm

where X € R™*™ is a diagonal positive-definite matrix and V' € R™*™
which is an unitary matrix. By the state transformation z = ¥z, system

@) has the regular form

52(8) = (A+ AA)2(t) + (Ag + Adg)=(t — d(t)) + [OW-MW] (ult) + w(®))

B
2(t)=p(t) for t € [—das, 0]
(9.3)
where A =WAU™! Ay =TAW " AA=TUAAD~ AAy =TVAAW ! and
p(t) = Pp(t) is a initial value at t. System ([@3]) can be written as:

521(t) = (All =+ AAH)Zl(t) + (Adll + AAdll)Zl(t — d(t))
+(A12 + AAi2)za(t) + (Agiz + AAgi2)za(t — d(t))
522(t) = (Azl + AAQl)Zl(t) + (Adgl + AAdgl)Zl(t — d(t))
+(A22 + AAQQ)ZQ(t) + (Ad22 + AAdQQ)ZQ(t — d(t)) + BQ(’LL + w(t))
21(t) = @,(t) for t € [~dar, 0]
2a(t) = @a(t) for t € [=das, 0]

(9.4)
where Zl(t) S Rnim, Zg(t) € R™ By, = EVT7 Ay = UéTAU27 Ay =
UL AU, Agin = UL AqUs, Agia = UL AqUy, AA = UsP AAU,, AAgy, =
UsTAAGUy, AAyy = UsTAAUL, Adgy = Usm AAUL, Ay = UL AU,
Ay = UL AU, Agor = UL AGUs, Agos = UL AUy, AAy = UyT AAUS,
AAdgl = UlTAAdUQ, AAQQ = U1TAAU1, AAdQQ = UlTﬂAdUl; initial val-
ues 1 (t) € R™™™) and @,(t) € R™ are the sub-blocks of o(t).

It is obvious that the first equation of system (@.4) represents the sliding
motion dynamics of system (@.3]), and hence the corresponding sliding surface
can be chosen as follows:

S=[CI1]z=Cz4+2=0 (9.5)
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where C' € R™*("=™) is sliding surface parameter matrix. Substituting zo =
—C'z to the first equation of system ([@.4) gives the sliding motion

521(t) = (All + AA; — AC — AAlzc)Zl(t)
+(Ag1n + AAagir — Ag12C — AAg12C) 21 (t — d(t)) (9.6)
2(t) = eult) for L€ [y, 0.

Let A = A1+ AA —A12C—AA1C, Ag = Agi1+AAgi1 — Agi2C— AA g C,
then the above equation can be written as

621 (t) = Az (t) + Agzi (t — d(t))

21(t) = ¢y (t) for t € [—du, 0]. (9.7)

Definition 9.3. The uncertain sliding motion (@.7) is said to be quadrati-
cally stable if there exists a constant & > 0 such that for any admissible
uncertainties the delta operator manipulations of the Lyapunov functional
V(z1,t) in delta domain for all pairs (z1,¢) € R"™™ x R, with respect to time
t satisfies

L(z1,t) = 6V (21,t) < €| 212 (9.8)

The objective in this chapter is to design sliding surface parameter C' €
R™*(»=m) and a reaching motion control law w(t) such that

1) Sliding motion ([@7) is quadratically stable;

2) System (@.4]) is asymptotically stable with the reaching control law w(t).

Before ending this section, the following lemmas will be used to prove our
main results in this chapter.

Lemma 9.4. [195] The property of delta operator: for any time function z(t)
and y(t)

S(z(t)y(t)) = 0x(t)y(t) + x(t)dy(t) + hdx(t)dy(t)
where h is a sampling period.

Lemma 9.5. [94] For any constant positive semi-definite symmetric matriz
11, two positive integers r and ro satisfying v > ro > 1, the following inequal-
ity holds

I T T T
(Z x(i)) )i} (Z m(i)) <(r—ro+1) Z OV IEION

Lemma 9.6. [197] For some given matrices T, G and H of appropriate di-
mensions and with T symmetric, then

T+GFHH+HTFT#)GT <0



124 9 Robust SMC for Uncertain Time-Delay Systems Based on Delta Operator

with F(t) is as in (@3), if and only if there exists a scalar € > 0 such that

-1
17T I -w e 'H
[e7'HT G| [—WT I } [EGT

[+ <0

9.3 Main Results

The first result of designing sliding surface can be stated as follows.

Theorem 9.7. The reduced order system (9.7) is quadratically stable if
there exist symmetric positive-definite matrices J € RM—m)x(n=—m) 7 ¢
Rn=m)x(n=—m) " [ ¢ Rn—m)x(n=m) gnd general matriz Y € R™*"=m) gg
well as a positive scalar o > 0 such that

1 AnZ — AY AgnZ — Agi2Y 0 aUIG
* 922 923 ZUQTHT — YTUlTHT O[UQTGd
* * —J- )L zZUTHT —YTUTHT 0 | <0
M
* * * —al aW
* * * * —al
(9.9)
where
1 = (h — 2)Z +dy L
1
Doy = ZAy, — YT AL, + A\ Z — A + (dar — dy +1)J — L
M
1
(253 = Ag11Z — Ag12Y + d L.
M
Moreover, the sliding surface of the system (@.4)) is
S(t) =Y Z 1 2(t) + z2(t) = 0. (9.10)

Proof. Take symmetric positive-definite matrix variables P, ), R with ap-
propriate dimensions and choose the following Lyapunov functional

V(Zl,t) = Vl(zht) + ‘/2(21,15) + ‘/E’,(Zl,t) + ‘/21(21715)
which is positive-define for all z1(¢) # 0 and
Vi(ar,t) = 2T (0P (1)

Va(21,t) = hZH:Z{(t —ih)Qz (t —ih)

i=1
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U2

Va(z1,t) = h? Z Zzl (t—jh)Qz1(t — jh)

1= nm+1] 1

W(21,t ZZ@ (t — jh)Re(t — jh)

=1 j=1

where e(j) = z1(j) —21(j +h), so there exist 6z1(j) = —e(j)/h and e(t—ih) =
z1(t—1ih)—z1(t—(i—1)h). Taking the delta operator manipulations of V' (21, t)
along the trajectory of system (@.7), using Lemma [J.4] we can obtain:

Vi(z1,t) = 67 (21 () P21 (1) + 21 (1) PO(21(t)) + hd™ (21 (1)) PS (1 (¢))
= 2T () AT P2y (t) + 2L (t — d(t)) ALY P2y (t) + 2L (1) P Az (t)
42T (t)PAgz1(t — d(t)) + o™ (21(t))Po (21 (). (9.11)

Taking the delta operator manipulations of V2(z1,t) and V3(21,t), it can be
obtained that

6‘/2(21715)
- }IL lhz: T = (i = D)R)Qa(t — (i — 1)) — h;zf(t — i) Qa(t — ih)
< (B)Qx () — 21 (t—d()Qz(t—d(t)) +h Y 2 (t—ih)Qz(t — ih)
1=Ny+1
6%(217t)
=h Z (Zzl t—G—Dh)Qzi(t—(j—1)h)
=N +1 =1
— Z 2Lt — jh)Qa (t — jh))
= (dar — d) 2T (1)Q21(t) — h Z 2 (t —ih)Qz (t — ih). (9.12)

=N +1

Using Lemma and taking the delta operator manipulations of Vj(z1,1t),
there exists

(5V4(2’1, t)

_ }IL [ZZ@T(t— (j — DR)Re(t — (j — 1)h)

i=1 j=1
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— ; ;eT(t — jh)Re(t — jh)}

= ; lz e"(t)Re(t) — > e (t —ih)Re(t — m)}
i=1 i=1
i e(t —ih)
i=1

[21(t = d() = z1(8)]" Rzt = d(1)) = 21(0)].

n

n 1
< heT(t)Re(t) - [Z (t —ih)

i=1

R

< b @0 RO (1)~
For the positive definite real matrix P, one has that
0= —20"(21(t)) P[3(z1 (1) — A(t)z1(t) — Aa(t)z1(t — d(1))]
= =207 (21(t)) Po(21(t)) + 207 (21 (1)) PA(t)z1 (t)
+267 (21(t)) PAa(t)z (t — d(1)).

It follows that the Lyapunov derivative corresponding to system (@.7)) is given

by
Ps(z(t)) 17 P5(z1(1))
6V(z1,t) = Pz (t) e Pz (1) (9.13)
Pz (t — d(t)) Pz (t —d(t))
where
O =7+GF@t)H + H"FT(t)GT (9.14)
r(1,1) Az Aan B vla
r=| x 7122 AmZ+ b L|,G=|UlG,y
* * —J = dM 0
0 T
H=|zUFHT —yTUurHu”
ZUIHT —YTUTHT
with

Ay = Ay — ApC Agiy = Agii — AgioC
Z=P 'Y J=2QZ L=ZRZ
T(1,1) = (T = 2)7Z + dus L

. . 1
Y(2,2) = ZAT, + A\ Z + (das — do +1)J — 2
M
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By Lemmal[0.6] © < 0 if and only if there exists a scalar € > 0 such that the
following inequality is satisfied

vt [

Sy =T+ [eHT 1G] [WT A

] < 0. (9.15)

Hence, by defining Y = C'Z and using the Schur complement, Y5 < 0 can be
written as Yy < 0, where

X4
24(1, 1) AnZ — A12Y Aan — Ad12Y 0 E_lUéTG
* X4(2,2) X4(2,3)  e(zUf —YTUDHT e7'UT Gy
= * * ~J = o L e(zus -YTUNH] 0
* * * -1 w
* * * * -1
where

Sy(1,1) = (T — 2)Z + dy L
1
54(2,2) = ZAy, —YTAL + AnZ — AY + (dag — dp +1)J — L
M

Y4(2,3) = Agn Z — Ag12Y + ! L.
dm
Pre-multiplying and post-multiplying X4 by the diagonal matrix diag(Z, I, I,
e~ 1 e71), and setting e 72 = a, the inequality ¥, < 0 is equivalent to ([@.3).
Hence, ©® < 0, which also implies that there exists a sufficiently small
& > 0 such that

O(nfm)x(nfm) O(nfm)x(nfm) O(nfm)x(nfm)
O(nfm)x(nfm) gll(nfm)x(nfm) O(nfm)x(nfm) +6 <0.

O(nfm) X (n—m) O(nfm) X (n—m) O(nfm) X (n—m)

It follows from ([@I3)) and above inequality that 8V (z1(¢),t) < —&1||Pz1|? <
—& Amin (P)]|21]|? for all (21(t),t) € R"™™ x R. Therefore, inequality ([@.8) is
satisfied with £ = & A\pin(P) > 0, and the reduced system ([@.7) is quadrat-
ically stable with C' = Y Z~!. Moreover, the sliding surface of the system

@) is
St)y=[CT]z=YZ z(t) + 2o(t) = 0. (9.16)
The proof is completed.

Now, we let h — 0, d(t) = 7(t), the delta operator systems (@.1I) is sim-
plified into the general systems as system (1) in [I89]. The simplified results
can be given as follows:

z(t) = (A+ AA@))x(t) + (Ag + AAq(t))x(t — 7(t)) + Blu(t) + w(t))
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z(t) = ¢1(t) for t € [—du, 0]. (9.17)
The delta operator systems (0.7 is simplified into

1 (t) = (A11 + AA; — A1C — AAlQC)Zl (t)
+(Ad11 +AA 11 — Ag12C — AAdlzc)Zl (t — T(t)) (918)
z1(t) = @ (t) for t € [—d, 0].

The following corollary can be gotten:

Corollary 9.8. The reduced order system (918) is quadratically stable if
there exist symmetric positive-definite matrices J € RM—m)x(n=—m) 7 ¢
Rn=m)x(n=—m) " [ ¢ Rn=m)x(n=m) gnd general matriz Y € R™*"=m)  gg
well as a positive scalar o > 0 such that

511 A11Z — A12Y AduZ - Ad12Y 0 OzUQTG
* S92 Zo3 ZUFTHT —YTUTHT oUf Gq
* * -J- )L ZUJH] -YTUTH] 0 <0
* * * —al aW
* * * * —al
(9.19)
where
=1 =dyL—27
_ T T T 1
=99 — ZAH -Y A12 + A11Z - A12Y + (dM - dm + ].)J - dML
Eog = Aqi1Z — Aqi2Y + dl L.
M

Proof. Considering h — 0, the simplified results of Lyapunov function in
delta domain can be changed to the ones in s-domain as below:

V(Zlat) - Vl(zl7t) + ‘/Q(Zlat) + %(Zlat) + ‘/21(217t)
which is positive-define for all z1(¢) # 0 and where
Vi(z1,t) = 21 (£) Pz ()

= [ A6

tfdrnﬁ»l t
Va(z1,t) = / / 2T (0)Qz (v)dvds
t s

—dum

SN

t ¢
Va(zi,t) = / / s (v) R (v)duds.
t—7(t) Js
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Taking the derivative of V(¢) along the trajectory of (@.IM), we can get the

LMI (@19).

In the next step, we will design a controller such that any trajectory of the
closed-loop system will be driven on to the sliding surface and then main-
tained on it thereafter, and will be convergent to the origin. Then, without
loss of generality [68], we assume that there exists a constant ¢ > 1 such that

2(t + 0)| < ql2(t)], —dar < 0 < 0. (9.20)

Thus, the result of designing of reaching motion controller is given in the
following.

Theorem 9.9. Suppose inequality (2.9) in Theorem [I.7 has solutions J, Z,
L, Y and the linear sliding surface is given by (@10). Then the trajectory of
the closed-loop system (97]) can be driven onto the sliding surface in finite
time with the control

u=—By'[KS(t) + esgn(S(t)) + C(A+WGWTHI1)2(t)

+C(Ag +UGWTH @M z(t — d(t)) 4+ sgn(S(t)) (N1 + No)] (9:21)
where
sgn(S(t)) = diag {sgn(s1) sgn(s2) -+ sgn(sm)}
sgn(S(t)) = [sgn(s1) sgn(sz) -+ sgn(sm)]”

BT = [biby--bn]"
b,w = ibwwj < i |bijlw; = Noj
Ny = [Niy - Ni )" (9.22)
Ny = [Ny sz]T
Nii > No;

and C = [ C I], K = diag(k;), e = diag(e;), k; and ¢; are positive constants.
Proof. Note that

S(t)=[CI]z(t)=Cxn(t)+ 2(t)

55(t) = [C 1] 62(t). (9.23)

Then,

§S(t) = C [(A+ AA)z(t) + (Aa + AAg)z(t — d(t))
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+ {OW—B"QW} (u(t) + w(b)).
Let Vi(t) = ST(t)S(t), we have

SVe(t) = ST(t)5S(t) + 6ST(t)S(t) + hdST ()5S(¢)
= STH)C[(A+ AA)z(t) + (Ag + AAg)2(t — d(t))

+ [O(n—B?xm} (u(t) + w(t)] + [(A+ AA)z(t) + (A + AAy)

xz(t — d(t)) P(”B’?m} (u(t) + w(t)]TCTS(t) + hdST (t)5S(t).

(9.24)
It follows from Lemma [9.6] that there exist scalars 31 and (32 such that

ST(HCAA=(t) +

+(
+(CAAz(t — d(t)) ) )
< (om0 57006 | _r 7 | | st oo
- [ﬂ;luw Lzt — ( N BST (1) CUG,]
I ] {ﬂz "Hqw~ z(t—d(t))}
-wT I Ba(ST () CWGa)"
= ﬁ%sT( YCUGGTWTCTS(t) + By 2T () w—THT HU 1 2(t)
— 28T COGWTHU 1 2(t) + B2ST (1) CUG,GLTUT CTS(t)
+ B85 22T (t —d)W " THY Hgw =1 2(t — d(t))
— 25T CUGWTHW 1 2(t — d(t))
< B3ST(1)S(t) + Baz" (8)2(t) + sz (t — d(t))z(t — d(t))
— 28T () CUGWTHO 1 2(t) — 28T () CUGWTHaw =1 2(t — d(t))
(9.25)

CAA(1)TS(1) + ST()CAA(t - d()
)" ( )

where - - - -
B3 = Anax (B2COCGGTWTCT + 200G ,GEWTCT)
ﬂ4 = Ama:t(ﬂl_2y77T]_IT]_Iy771)7 ﬂS = /\max(ﬂ2_2y77TH§de771)-

Hence,

5V (1) < 28T (1)CIAS(E) + Aas(t — d(1)) + L%Wm] (u(t) +w(t)

By
+h55T(t)6S(t) + B3ST(4)S(t) + BazT'(t)2(t)
+852T(t — d(t))z(t — d(t ))—2ST( YCWGWT HW 1 2(t)
—28T () CUGWT HaW—2(t — d(t)) + h6 ST (£)6S(t)

<28T(H)CI(A+VGWTHU Y 2(t) + (Ag + VGWTH L)
aft = () + | "0 () + wlo)] + 5T O (0)+

(B + Bs5q°)2" (t)2(¢) + hoST (t)S (2).
(9.26)
Based on the control input (@2Z1]), we have
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OVi(t) < 28T (1)K S(t) — 2esgn(S)S(t) + B3ST () S (t) + (Bat
B5q%) 2T (t)=(t )+ 25(8)(~sen(S()N1 — w(t)) + hoST (£)0S (t)
= —ySTS(t) + 2T (t)(CT(y] — 2K — BsI)C + Bul + B5¢°1)x(t)
—2esgn(S)S(t )+2S( )(—sgn(S(t)) N1 + Bow(t)) + hdST (¢)5S(t).

(9.27)
Note that in the above inequality, the term h§S7 (t)§S(t) contains the un-
certainties, which can be suppressed by properly selected N1, K, e. When
the uncertainties are large, the sampling interval h should be selected small
enough, then h§ST ()05 (t) is small, therefore, it can be suppressed by appro-
priately selected parameters Ny, K, € such that A\pa.(CT (vI — 2K — 331)C +
B4l + B5¢%I) < —0o, where 7y, o are proper positive scalars. Therefore, we can
get

SVi(t) < —ST(£)S(t) — 2esgn(S)S (1) (9.28)

which implies that any trajectory of the system will be driven on to the
sliding surface and then maintained on it thereafter.

When time-delay d(t) is an unknown constant, the control law (@21I)
is not applicable for the terms of (A + WGaWT Ha¥~1)z(t — d(t)) in the
control input can not be obtained in practice. Note that there exists a
constant g such that ||(Ag + VGaWTH@ N z(t — d(t))|| < qAmaz((Ag +
VG WTHw~1))||2(t)| . Then we have the following corollary.

Corollary 9.10. Suppose that time-delay d(t) is unknown and inequality
(@38) have solutions J, Z, L, Y and the linear sliding surface is given by
(ZI0). Then the trajectory of the closed-loop system ([J-4)) can be driven onto
the sliding surface in finite time with the control

u=—By'[KS +esgn(S) + C((A+WGWTHY 1) 2(t) + sgn(S)N1].  (9.29)

9.4 Numerical Example

In this section, the first numerical example will show the characteristic dif-
ference between discrete-time system and delta operator system in sampling
continuous-time system.

Example 9.11. Consider a continuous-time system in s-domain:

#(t) = [‘11 _02} 2(t) + m u(t) (9.30)
y(t) = [11] z(t). (9.31)

By using shift operator and delta operator in sampling the above continuous-
time system, respectively. We get the relevant different discrete-time system
in z-domain and §-domain. When h = 1, there exist
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[0.3679 0 0
(k4 1h) =1 9395 0.1353] z(kh) + [0.4323} u(kh)
(06321 0 0
0x(kh) = | ¢.2305 —0.8647] z(kh) + [0.4323} u(kh).

When h = 0.55, there exist

(05769 0 0
2k +Dh) =1 401 0.3329] z(kh) + [0.3336} u(kh)

[—0.7692 0 0
0x(kh) = | 0,438 —1.2130] z(kh) + {0.6065} u(kh)-

When h = 0.1, there exist

0.9048 0 0
#((k+1)h) = [0.0861 0.8187] z(kh) + [0.0906} u(kh)

~0.9516 0 0
ox(kh) = [ 0.8611 —1.8127] z(kh) + {0.9063} u(kh)-

From above results, it is easy to see that why the virtue of delta operator
systems in sampling continuous-time systems will come out when the sam-
pling is fast. Two output curve graphs of the above systems with different
sampling periods are given as follows:

Step Response

I I I I I
o 5 10 15 20 25 30
t(sec)

Fig. 9.1 The trajectories of the output in z-domain.

The following illustrative example is given for testing the design method
developed in this chapter.
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Step Response

Amplitude

Time (sec)

Fig. 9.2 The trajectories of the output in é-domain.

Ezxample 9.12. The proposed method will be applied to design a robust state
feedback controller for truck trailer system with time-delay proposed in [I7]
and [I73]. The time-delay model with uncertainties is given by:

@1(t) = M[—ax1(t) — (1 — a)z (t — d(t))] + qlu(t) + w(t)]
Eo(t) = M[—axi(t) + (1 — a)z1(t — d(1))]
23(t) = qlsin{wa(t) + (M/2)[z1(t) + (1 — a)z1(t —d(t))]}

where M = (L+A”Lt(t))to7 q= f;z with a = 0.7, v = —1.0, t = 2.0, tg = 0.5,
L =55,1=28and —0.2519 < AL < 0.2891, w(t) = 0.001sin(t). When
zo(t) + a2(L+”AtL(t))x1(t) + (1 - a)Q(LJr”AtL(t))xl(t —d(t)) is about zero, and
it is easy to see that the truck trailer system can be sampled to the class of
delta operator system when h = 0.01, d,,, = 0.1 as follows:

Sz (t) = (A YGF) [ - WE@)] ™ H) (1)

+ (Ad +GaF() [ - WE)] ™! Hd> 2(t — d(t)) + Blu(t) + w(t)) (9.32)

with
0.5109 0 O —1.4338

A= —0.5109 0 O s B = 0.0052 s Ad = [ad3><1 03><2]
0.5212 —40 —0.0053

Ag=10.219 —0.219 0.2234)7, F(t) = diag{sin(t) cos(t) sin(t)}
G =Gq=0.05-I3x3, W=0.01"I3x3, H=[hsx1 O3x2], Hq = [ha3x1 03x2]
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h =1[0.5091 —0.5091 — 0.5091]7, hq =[0.2182 —0.2182 — 0.2182]%.

0.0036 1 0 [0
Taking ¥ = | —0.0037 0 1 , such that VB = 0 , then
—1 0.0036 —0.0037 | 1.4338
LMI ([@3) has feasible solutions:

500008001451 ., [0.0010 0.0185]
Z=10"x [0.0145 95473 | L= 19X 0.0185 3.0645 |
. [0.0008 0.0267

0.0267 2.0168} , Y = [12.7483 761.3555] , a = 692.5605.

The largest time delay is dy; = 13.19. It follows from Theorem that
C = [0.1234,0.0023], the linear sliding surface is S(t) = [0.1234, 0.0023, 1] z =
0.

From Theorem [0 the reaching control law can be taken as follows:

u(t) = —0.6974 x [K'S(t) + esgn(S(t)) + [0.0035 0.0021 0.5766 ] x(¢)
+sgn(S(t))(N1)]

where Ny, the parameter K and e can be tuned to reduce the chattering on
the sliding surface. Fig. 03] Fig. and Fig. are simulation results when
choosing x1(0) = x2(0) = x3(0) = 1, S(0) = —0.87, u(0) = 2.85, K = 0.4,
€ = 0.02 and N7 = 0. Obviously the system is asymptotically stable and the

sliding motion trends to the origin in finite time in spite of time-delay and
uncertainties.

-— (t)
T —— e e” T T oo — (1) |
R4 )
t ’ 3
[ ’
-5h K

' ’

1 ’
3 101y l’
2 ' ‘
s ' K
< -15+"! [

\ '
1 "
20} “ K
) ’
v/
-25 !
-30 . .
50 100 150
t (Sec)

Fig. 9.3 States (x)
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Fig. 9.5 Control input (u)

9.5 Conclusion

135

In this chapter, the problem of designing robust sliding surfaces based on
delta operator for a class of uncertain time-delay systems has been considered
in which no matching condition is assumed for the state uncertainties. In
terms of LMI, sufficient condition is derived for the existence of a linear
sliding surface guaranteeing quadratic stability of the reduced-order equiv-
alent system restricted to the sliding surface. A reaching motion controller
is proposed for uncertain time-delay systems by the reaching law. Both the
sliding motion and the reaching motion are robust against the mismatched
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uncertainties and matched external disturbance. The simulation results show
that the proposed methods are amenable and generalize previous results avail-
able in the literature to date.



Chapter 10

ADRC for Uncertain Systems with
Time-Delay

10.1 Introduction

The majority of control systems are operated by proportional-integral- deriva-
tive (PID) controllers, which dates back to 1922 ([I35], [110], [220]) well before
classical and modern control theory were born. Today, much work has been
done related to systems with time-delays, see for example, ([188], [I89], [154],
[126]) and references therein. It should be noted that PID still remains as the
preferred controller in over 95% of industrial applications, as generally a good
performance can be achieved [22], [I62]. Given the wide spread industrial use
of PID controllers, it is clear that even a small percentage improvement in
the design, a PID controller could have a tremendous impact on practical
applications. Despite this, it is unfortunate that currently there is not much
theory dealing with PID designs. Indeed, most of the industrial PID designs
are carried out using only empirical techniques and the mathematically ele-
gant and sophisticated theories developed in the context of modern optimal
control cannot be applied to them. This represents a significant gap between
the theory and practice of automatic control.

In the chemical industries, many processes can be modelled as a class of
multi-variable time-delay systems. Several control schemes have been pro-
posed to deal with this kind of systems (See for example [90] and references
therein). However, the problem of how to compensate for model uncertainties,
cross couplings and disturbances existing in the systems has not been fully
investigated yet. This problem is important and challenging in both theory
and practice, which provides the motivation for this study. In this chapter,
we propose a new methodology of control for multi-variable systems with
time-delay. It is based upon an unique Active Disturbance Rejection Con-
trol (ADRC) concept [I94]. In this approach, the systems with time-delay
in the input are viewed as higher order systems without time-delay in the
input, and the error resulting from unmodelled dynamics and disturbances
are estimated using an extended state observer (ESO) and compensated for

Y. Xia et al.: Analysis and Synthesis of Dynamical Systems, LNCIS 387, pp. 137-f4al
springerlink.com (© Springer-Verlag Berlin Heidelberg 2009
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during each sampling period. Since uncertainties and disturbances are esti-
mated and canceled via the ESO, there is no need for integral control. This
method was developed in [57]. The proposed ADRC control system consists
of the TD, the ESO and a nonlinear PD controller. It is designed under the
assumption of high degree of model uncertainties. The controller is designed
to be inherently robust against plant variations. Once it is set up for the
problem within a predetermined range of variation in system variables, no
tuning is needed for start up, or to compensate for changes in the system
dynamics and disturbance. This method, because of its robustness and dis-
turbance rejection capabilities, is particularly suitable for control of systems
with time-delay [215], [124]. Since parts of the idea of ADRC originate from
sliding mode control [73], it is also included in Part II.

The chapter is organized as follows. Section gives the problem for-
mulation and some preliminaries. In section [[0L3] the concept of tracking
differentiator (TD) and extended state observer (ESO) and nonlinear feed-
back are given. Numerical simulations are presented in Section [[0.4] and some
conclusion remarks are given in Section [[0.5

10.2 Problem Formulation

Consider an uncertain multi-variable system with time-delay

kire F11s kioeLi2s
Y= k2t11e1ff2118 kzt;ezf 2128 U (101)
to1s+1 toos+1
where y € R?,u € R?, while k11 € [kiy, k7], k12 € [kin, ki), ko1 € [ag;, k3]
and kag € [kay, kap] ave controller gains; t11 € [t,t], tiz € [tia, t1a), to1 €
[ty1,ta,] and tas € [ts,, t3,] are positive time constants.

Let

1 1 1 1

a = — a = — ,a = — ,a — —
11 02 to 21 tor 22 fos

ku k12 k21 k22

b1 = bio = ,ba1 = booy =
ti1’ t12 21 tor’ > too
then

aiy € [agy,afy], a1z € [aly, aly], an € [agy, ady], azs € [agy, al]

by € [byy,b11], b1z € [biy, 0], bar € [byy, b3,], bao € [byy, b3)]
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where a;; and a?} b;; and b;; are obtained appropriately according to the

value of k;, k;, t;; and t?}

1,7 = 1,2, respectively.
Remark 10.1. This model is well known in chemical control systems, such as
a class of chemical reactors, distillation columns, and fluidized bed combustor
[181]. There exist a lot of methods which have been applied to solve this kind
of problem, for example, Smith predictor method [I], decentralized control
[150], PI control [91], model reference adaptive control scheme [90], model
predictive control [T64].

In order to study this kind of system, some transformations and approxi-
mations will be introduced.

First, write the transfer matrix (I0.]) in the state space form

iz pre (02)
where
a1 0 0 0 briu(t — L11)
Sl O P RS o 8
0 0 0 ax baoua(t — La2)
C— ((1)(1)‘1”1)) (10.3)
Using state transformation x = T'z, where
10-1 0
r={o7 0 (10.4)
000 1
System ([I0.2) can be rewritten as
i = Az + B(u)
Y- (2 ) (10.5)
where
air 0 —air + a2 0
I 0 —ag1 + aze
0 0 a2 0

0 0 0 a2
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biiug (t — L11) + biaua(t — L12)

5oy | b2rur(t — Loy) + baoua(t — Lag)
Blu) = biaua(t — L12)
baousa(t — Lao)

(10.6)

Remark 10.2. Note that model (I0:2)-([I0.3) is not an unique presentation for
system ([I0) and there are other transformations for (I0:2)). The transfor-
mation (I04) is applied here so that the output of the system is separated
and the techniques proposed in this chapter can be applied appropriately,
that is, y1 = 21 and y2 = 25. Then there is no cross terms between y; and ¥s.
Thus, control inputs u; and us will be designed such that outputs y; and ys
can satisfactorily track the set points.
Now, system (03] can be treated as two subsystems:

21 =a11z1 + ffi 4+ buui(t — L) + bigua(t — Li2) (10.7)
Y1 = 21 '
and
Zo = ag122 + ffo + barui (t — La1) + bagua(t — La2) (10.8)
Y2 = 22 '
where
a1 = a1_1J2ra1*'17 asn = G’Z_I;ag—l’ b = bl_lgb?}? bia = b;z;b?—z’ by = b2_1J2rb;1’

b = b""";b;’r‘" , ffi= (a1 —air)z1 + (a1 +a12)zs + (bir — b )ur (t — La1) +
(b12 —b12)uz(t — L12), ff2 = (a21 — a21)22 + (—a21 +a22)z4 + (b21 — ba1 )us (t—
Lo1) + (b22 — bag)ua(t — La2)

To explain the idea in this chapter clearly, the following first-order approx-
imation for the dead time is used
1—=Tns 1—prs

1+Tps 14+ (1—p)rs (10.9)

—TS

where 1 = T /7 € [0,1] is a provisionally parameter left free.

Remark 10.3. The term e~ 7* is not polynomial and cannot be realized in finite
dimensions. For small signal analysis, it can be approximated by a polynomial
transfer function. Generally, there are several ways to do this approxima-
tion, such as Bessel functions, Pade approximations, Laguerre polynomials
and hyperbolic functions. Among these alternatives, Pade approximations
are more accurate. Here, the first-order Padé approximation is used, the ap-
proximation error can be viewed as modeling errors. Since it is assumed that

12 <0, ayp =— 12 <0, it follows from the equations in (IILH) that

a12 = _tl to

Z3 = a1223 + bioua(t — L12)

24 = 2224 + baoua(t — La2)
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and the states z3 and z4 are bounded while input us is bounded, therefore, z3
and z4 can be viewed as disturbances, then, the modeling errors and distur-
bances are lumped together, which will be observed by the ESO, the definition
of ESO will be given in Section I0.3l

Note that subsystems ([[0.7)-([I0.8) can be written as

{ sz1 = anz1(s) + ffi(s) +brie™M1%us + bise” M12%uy (10.10)
Y11=z
and
{ Zzz :Za212’2(5) + ffas) + bare™ 2% uy + boge™F220uy _ (10.11)
2 = 22

According to ([I09), subsystem ([O.I0)-(IQII)) can be taken as

1—pi L 1—p12L
{ sz1 = apzi(s) + ff1 (5) +b11 1+(15L111)1iilsul + b2 1+(15L212)12i23uz

Y1 =z
(10.12)
and

{15 = o) S0 R o
Y2 = 22

(10.13)
where p;; € [0,1],7,7 = 1,2 are free parameters.

B _ 1 —pi1Lass

_ b Liis b Li2s — (b

ffl(s) ffi(s) +biie uy + bige uz — ( 1y (1 ALn)LuSm

1 — pi2L42s

+b

214 (1 — p12)L12s °

. (8) = ffa(s) + bore™ L215uy + byge ™ L225uy — (boy bl U1
5 1+ (1 — p21)Las

1 — poaLaas

+b U
22 1+ (]. — ,LLQQ)LQQS 2

Furthermore, subsystem ([0.12)-(I0I3]) can be viewed as follows

{321 =anz(s) + ffi(s) + bo s+1u1 U1 (10.14)
hr==

and

{822 = a2122(s) + fo(S) + b02 S“rlll2 U2 (10 15)

Y2 = 22

where
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ffi(s) = ffl(s) + b1y . +1(I ;_Ll;il)lznsm + b1 . -|-1(I gliilfiusm
~bo1 +1u1 v

F1a(s) = 11,(s) + bz | +1(I ;_zz;flz)fmsm +b22 +1(I gzljf’;;;ﬂsuz
~bo2 +1uz U

Remark 10.4. Note that U; and U, are virtual control inputs, which will help
us to design the actual controls uy and ug. pu; > 0, 4 = 1,2 are free parame-
ters introduced to interpret the principle of the method used in this chapter
they are not used in the rest of this chapter. by; and bge are parameters to
be determined. Also, (I0.I4)-([I0.I5) can be regarded as simplified form of
(I0T2)- (@013, in which the modeling errors have been included in ff;(s)
and ffs(s) as uncertainties. This kind of uncertainties will be observed by
the ESO, and then will be actively compensated, consequently, subsystems
([I0T4) and (I0IH) are decoupled dynamically. The resulting controller can
be easily designed.

In order to simplify the structure of the observer of subsystems ([0.14])-
([I0.TH), the following transformations are used:

{ s’z1 = annz1(s)s + f~f1(5) +bo1l (10.16)
Y1 = z1
and -
{ §%29 = ag122(s)s + [ fa(s) + boaUs (10.17)
Y2 = 22

where ffi(s) = (1 + s)ff1(s) + prar1z1(s) — pazi1(s)s, ffa(s) = (n2 +
5)ffa(s) + poaziz2(s) — p2za(s)s

Let p1 = 21,p2 = $21,p3 = 22,p4 = S22, then subsystems ([0.I0])-(T0.17)
can be written as

P1 = P2 )
p2 = anupz + L, (ff1(s)) + b1 Un (10.18)
y1=m

and .
P3 = P4 _
pa = agipa + Ly (ff2(s)) + boaUz (10.19)
Y2 = P3

where L, !(.) denotes the inverse Laplace transformation.

The uncertain dynamics, L, (ff;(s)) and L,'(ff5(s)) are difficult to
model accurately, which therefore limits the performance of model-based con-
trol methods. In addition to these modeling errors, external disturbances are
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inevitable in real situations and these disturbances also degrade the control
performance. Therefore, the controller should have a robust capability to
achieve this objective under the above circumstances. To achieve this robust-
ness, several approaches have been proposed, such as adaptive control, and
robust control. In adaptive control approaches, where there is no knowledge
of the bounding function, the control must be designed to measure the size
of uncertainties while compensating for them. This means that the unknown
load condition and system parameters are identified on-line. This approach
has a heavy computation and is limited to those systems where uncertain-
ties are structured. In the meantime, the so-called robust control technique
has been proposed which has the capability to guarantee the stability and
a prescribed performance for the control systems with uncertainties. Its de-
sign requires some knowledge about norm-bounded functions of the largest
possible size of the uncertainties and disturbances. While uncertainties be-
ing bounded ensures that a stabilizing control (if it exists) will be of finite
magnitude, but in most of cases, it is difficult to estimate the proper norm
bound, thus the usual robust control method for systems with uncertainties
of this kind can often result in a conservative design.

In the work of [57], the uncertainties are estimated using the extended state
observer (ESO), the control signals are then used to actively compensate for
its effect and the control problem is thus reduced to a simple one.

The objective in this chapter is to design a control law such that the
following goals can be achieved:

a) Robust stability;

b) Set-point following, i.e, the system asymptotically tracks stepwise set
point changes and minimize the impact of disturbances;

¢) The couplings of the two closed-loop subsystems are to be reduced as
far as possible.

In order to understand the key idea of ADRC, which is composed of TD,
ESO and nonlinear feedback controller, the design philosophy and the main
components of the new paradigm are introduced. As for a class of multi-
variable time-delay systems, a special control structure is also proposed in the
next section. More details of the theoretical results and associated algorithms
can be found in [57]. A brief introduction is given below.

10.3 Concepts of TD, ESO and Nonlinear Feedback
Controller

In the work of [71], [72], two methods are presented to improve the perfor-
mance of the closed-loop systems to be designed: the tracking differentiator
(TD) and the extended state observer (ESO). Furthermore, the nonlinear
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feedback controller is composed of a PD controller. They can be described as
follows:

First, a transient profile is used. Engineers have long realized that set point
qr, also known as reference, shouldn’t be changed suddenly. Instead, it should
be changed gradually so that the output of the plant can follow closely. This
desired set point changing trajectory, ¢, , is denoted as transient profile. The
following tracking differentiator (TD) is used to arrange a transient profile.

I. The tracking differentiator (TD).

a. TD for non-discrete signal.

{’71 = il (10.20)

ne = —rsgn(nm — g+ ")
where sgn(-) is defined as

1,z >0
sgn(z) =4 0,2 =0 (10.21)
-1,z <0

and r represents the maximum actuation available in the system.
b. TD for discrete signal.

{ v1(t+h) = vi(t) + hoa (1)

va(t + h) = va(t) + hfst(vy — q,(t), v2(t),7, h1) (10.22)

where v; and vy are the state variables, ¢, (t) is the input signal, h is
the step size, hy is a tuning parameter and functionfst(vy,ve,r, h) is

defined as:

d=rh, dy =dh, g =wv1 + hvs (10.23)
ap = \/d? + 8rlg| (10.24)

v + 27 ‘g‘ < dO
= - 10.25
a { vy + sgn(g)éag d)7 ‘g‘ > dO ( )

_J —rglal<d
fst { —régn(a), a| > d (10.26)

The impact of the TD is profound. Firstly, as a noise filter, it blocks any
part of the signal with an acceleration exceeding r. Secondly, TD has a
very desirable frequency filter response characteristic. In particular, it has
a much smaller phase shift compared to linear filters, while maintaining an
extremely flat gain over the bandwidth. Finally, perhaps the most impor-
tant role of TD is its ability to obtain the derivative of a noisy signal with
a good signal to noise ratio. It is well known that a pure differentiator is
not physically implementable. The error signal is often not differentiable
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in practice due to the noises in the feedback and the discontinuities in the
reference signal. However, a discrete time realization of the TD can im-
prove the numerical properties and can avoid high frequency oscillations.
Further explanations of this can be found in [56].

II.The extended state observer (ESO).

The ESO was first proposed [71] for on-line estimating the total dynamics,
which lumps the internal nonlinear dynamics and the external disturbance.
Two three-order ESOs for system ([I0.7) and (I0.8)) are proposed in the
following:

€L =w — Y

W = w2 — Por€1

: 10.27
e = w3 + fo(wi,w2) — BoFal(er,a1,6) + bgU ( )
w3 = —fozFal(er, az,0)

where 51, Bot1, Bos, bo, a1, a2 and 0 are constants to be determined, wy, =

W e = | 2] ws = | 31| € R? are the states of the observer .
w12 W2 w32
| anwar ~_|bo1 O R N _ | fal(v)
folws, wz) = [Clzzwgz}7 bo = [ 0 boz]7 U= [Uz]7 Fal(") = {fal(-)
fal(-) is defined as
[ |e|*sgn(e), |e| > ¢
fal(e,a,9) = { o e <& (10.28)

Note that the third formula ws in (I027) is the most important. It shows
that w3 can estimate (or track) the total action of the uncertain models
and the external disturbances or the real-time action of the system dis-
turbances. Since ws is the estimation for the total action of the unknown
disturbances, in the feedback, ws is used to compensate for the distur-
bances. So the resulting systems after compensating for disturbance will
be in the type of second order cascade integrators, which will be easy to
control.

III. The active disturbance rejection control method (ADRC).

Since uncertainties are estimated and canceled via the ESO, there is no
need for integral control. Applying the ESO given above in ([[0.27), we
propose a nonlinear controller with a feedback block containing a filter

€1 = U1 —w
€2 = U2 — W2

ug = B1fal(er, e1,9r,) + Bafal(ea, aca, dc) (10.29)
U= ug — bglwg
U=—as(U—-u)

where ay > 0 is filter gain, 3; = {gn}, By = [gm]_
12 22
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IV. Control input u; and us

From (I0:29), the virtual control input U can be obtain, then the control
input ui(¢t) and us(t) can be designed as follows:

u (t) — b22U1—b12U2

b11b22—b12b
up(t) = PUa—baiUr (10.30)

bi1baa—b12ba1

To be more precisely, ADRC control scheme is illustrated by the following

figure:
W
Filter : P y——

Cwm

Fig. 10.1 The structure of ADRC control scheme

Remark 10.5. The filter in (I0.29) is used to obtain a control of better quality.
The stability analysis of the nonlinear continuous extended state observer can

be found in [82], [83]. This model can also be extended to multi input and
multi output cases with dimension larger than two.

10.4 Example

Ezample 10.6. In order to demonstrate the performance of the proposed con-
trol strategy, we borrow the following example which has been considered in

=25 _18.9e—4
Y1 (S) _ 11%.87$+1 2118.(?3-"-1 uy (S) (10 31)
Y2(s) 66 "0 —19:e 0 f\ up(s) ) .

10.95+1  14.4s+1

Using the control scheme proposed above, with reference ¢, (1) =2, ¢,(2)=1
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‘ 60 1.5h
1) Transient process parameters: h = 0.01, r = <60>’ hy = (1.5h>’

2) The ESO parameters: 5p1 = 110, B2 = 330, So3 = 100, a1 = 0.5, a2 =
0.25, 6 = 0.05, by = 50;

3) Nonlinear feedback parameters: 511 = 0.01, 312 = 0.18, 21 = 0.01,
Bag = 0.18, cve1 = 0.75, cveo = 1.0, 5. = 0.2.

4) Filter parameter: ay = 0.8.

1. As for the nominal system with t17 = 16.7, t15 = 21, to; = 10.9, tos =
14.4, k11 = 12.8, k1o = —18.9, ko1 = 6.6, koo = —19.4, L1y = 2, L1 = 4,
Loy = 10, Los = 4, the results of a simulation study is as follows:
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Fig. 10.2 Step response of y1,y2, wi1,wi2 and control input w1, us

2. 100% change in time delay, i.e, L11 = 47 L12 = 8, L21 = 20 and L22 = 8,
the results of simulation are

| 2
art1)
s -
;T @) —
08 [N ’
[ e
{own 7wz
i /
§ 08 in < 18] /
b ! = e
g i =z )
& 04 3 !
: | z /
s ; EN
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i /
Lot 1 s
O L S ] i
i st
P Y
4 ]
\
vl | v .
\ (e T
|
04 . . . .
o 50 100 150 200 250 ° % 100 80 200 250
(se0) (seo)

Fig. 10.3 Step response of y1,y2, wi1,wi2 and control input w1, us

3. 20% change in coefficients of the system, for example, 20% in ¢11, the
results of simulation are
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) ar@)

ar(1), wityt,ut
ar(2), wizy2.u2

Fig. 10.4 Step response of y1,y2, wii,wi2 and control input w1, ug

It can be seen from the above simulations that the states of observer wi
and w9 are very next to the outputs of the system y; and ys. The control
scheme proposed in this chapter is robust against the uncertainties in coeffi-
cients of systems and time-delay in the input while preserving a satisfactory
transient and steady state performance.

Remark 10.7. A great deal of effort has been devoted to this topic, see [27] and
the references therein. However, these methods usually assume the knowledge
of the disturbance model and/or the plant model, and usually, a higher order
observer or derivatives of the measured signal are used. From the point of
ADRC, it regards all factors affecting the plant, including the nonlinear dy-
namics, uncertainties, the coupling effects and the external disturbances, as
a “total disturbance” (extended state) to be observed. This new vision facili-
tates solution for a series of challenging control problems, such as disturbance
rejection, dynamic linearization and decoupling control, in an ingenious way.
The proposed technique requires tuning more than three parameters com-
pared with using a standard PID controller. In fact, we use the same set
of parameters for the different control channels. Even when a standard PID
controller is in cascade with the TD, a better performance can be obtained.
Once the sampling time A is given and a predetermined range of variation in
system variables are estimated roughly, the parameters of the ESO will be
fixed, and the free parameters needed to be tuned are (31, (32, bg. In general,
the parameters a; = 0.5, as = 0.25, 6 = 0.05, 6. = 0.2, a,y = 0.75 and
a2 = 1.0 are previously fixed. When the sampling period is h, the parameter
of TD is hy = 1.5h, and the parameters of ESO are o1 = |, Bo2 = 47512,
Bos = 27213 ps- 1f the simulation result is not satisfactory, then (g1, Bo2 and
Bos may need to be suitably tuned.
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10.5 Conclusion

In this chapter, an active disturbance rejection controller (ADRC) design
method was proposed to deal with both robust stability and performance
specifications for a multi-variable process with time-delay in the input. It
was shown that a satisfactory performance can be obtained when system
contains parameter uncertainties (coefficients, time-delay).



Chapter 11

Analysis and Synthesis of NCSs with
Random Forward Delay

11.1 Introduction

With the development of network technology, more and more networks (e.g.,
Internet) have been applied to distributed control systems, which are termed
as networked control systems (NCSs) [143| 137, 2] [70}, 180, 47, [49]. Although
the networks make it convenient to control large distributed systems, there
are many control issues, which occur in conventional control systems, such as
network delay and data dropout, sampling and transmitting methods [205].
To solve these problems, various methods have been developed. In the ADDM
(augmented deterministic discrete-time model method) [69], an augmented
deterministic discrete time model methodology has been proposed to control
a linear plant over a periodic delay network. The queuing method [122] has
used queuing mechanisms to reshape random network delays in an NCS to
deterministic delays such that the NCS becomes time-invariant. The optimal
stochastic control method [I42] has treated the effects of random network
delays in an NCS as a linear quadratic Gaussian problem. The sampling time
scheduling method [80] has selected a sampling period for an NCS such that
network delays do not significantly affect the control system performance,
and the NCS remains stable. The robust control method [59] has designed a
networked controller in the frequency domain using robust control theory, and
a priori information about the probability distribution of network delays is
not required. The hybrid system stability analysis method [214] has modeled
networked control systems as hybrid systems. All these methods have put
some strict assumptions on NCS, e.g., the network time delay is less than a
sampling period [142]. Most of them simply treat the NCS as a system with
time delay, which ignores NCS features, e.g., random network delay and data
transmitted in packets. In paper [210], the problem of the design of robust Hxo
controllers for uncertain networked control systems (NCSs) with the effects
of both the network-induced delay and data dropout is considered, and the
memoryless type H, controller is proposed. However, how to compensate for

Y. Xia et al.: Analysis and Synthesis of Dynamical Systems, LNCIS 387, pp. 153-[76
springerlink.com (© Springer-Verlag Berlin Heidelberg 2009
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the time-delay and data dropout has not been considered in the papers listed
above.

Although much research work has been done in networked control systems,
the most work has ignored a very important feature of networked control
systems. This feature is that the communication networks can transmit a
packet of data at the same time, which is not done in traditional control
systems. This chapter makes full use of this network feature and proposes
a new networked control scheme—networked predictive control, which can
overcome the effects caused by network delay [194] [I18]. Furthermore, three
different ways to choose control input are discussed in the chapter and the
performances have been compared and analyzed.

This chapter is organized as follows: Section presents a networked
predictive control scheme such that the closed-loop system is asymptotically
stable. Section [[T.3] details the stability analysis of closed-loop networked pre-
dictive control systems. Real-time simulations and practical experiments are
presented in Section [[T.4l Some conclusion remarks are given in Section [[T.5

11.2 Networked Predictive Control for Systems with
Networked Delay

This chapter considers the case where the system controller is far away from
the plant but the sensor is next to the plant. So, the network delay in the
feedback channel is not considered. A networked predictive control scheme
for NCS with random network delay in the forward channel is proposed.
The main part of the scheme is the networked predictive controller, which
compensates for the network delay in the forward channel and achieves the
desired control performance.

Consider a MIMO discrete system described in the following state space

form
41 = Axy + Buy

v = C, (11.1)

where 2; € R™, u; € R™, and y; € R are the state, input, and output vectors
of the system, respectively, A € R"*", B € R™™ and C € R"*" are the
system matrices. For the simplicity of stability analysis, it is assumed that
the reference input of the system is zero. Also, the following assumptions are
made.

Assumption 11.2.1 The pair (A, B) is completely controllable, and the pair
(A, C) is completely observable.

Assumption 11.2.2 The number of consecutive data dropouts is less than
Ny, where Ny is a positive integer.
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Assumption 11.2.3 The upper bound of the network delay is not greater
than N, where N is a positive integer.

Remark 11.1. In areal NCS, if the data packet does not arrive at a destination
in a certain transmission time, it means this data packet is lost, based on the
commonly used network protocols. From the physical point of view, it is
natural to assume that only a finite number of consecutive data dropouts
can be tolerated in order to avoid that the NCS becomes open-loop. Thus,
the number of consecutive data dropouts should be less than a finite number
Nj. Similarly, the network delay should also be bounded by a finite number
N. Clearly, the upper bound number of consecutive data dropouts should not
be greater than the upper bound of the network delay (i.e. Ny < N).
The state observer is designed as

£t+1|t = Aiﬂtfl + Buot + L(yt — Ciﬂt—l) (112)

where %, 1y € R" and uo; € R"™ are the one-step ahead state prediction and
the input of the observer at time ¢, respectively. The matrix L € R™*! can
be designed using observer design approaches.

The estimator of the state

Ty = Type—1 + M(ye — Cypy—1) (11.3)

where #;;_, € R" is the one-step prediction, y; — C'Z;;_; is the innovation,
M is filter gain to be determined.

Following the state observer described by (II.2)), based on the output data
up to t — k, the state predictions from time ¢ — k + 1 to ¢ are constructed as

Tyqre = AZype—1 + Buor + L(ys — Cyjp—1)

Tygopr = ATy + Bugy) (11.4)

Ty = ATy + Bug e

In particular, based on ([II))-([IT3), the augmented system without time-
delay, i.e., uy = uy|;, can be described as follows:

2141 = (A+ BKMC)x; + (BK — BKMC)#yy_
i‘t-‘rllt - (A+BK—LC_BKMC)‘%t|t_1 (115)
+(BKMC + LC)x.

Where the gain of feedback controller, K, can be designed based on modern
control theory in the case of no delay. To overcome unknown network trans-
mission delay, a networked predictive control scheme is proposed. It mainly
consists of a control prediction generator and a network delay compensator.
The control prediction generator is designed to generate a set of future con-
trol predictions. The network delay compensator is used to compensate the
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unknown random network delay. This chapter considers the case where the
system’s sensor is next to the plant. So, the transmission delay in the feedback
channel is not discussed. In order to compensate the network transmission
delay, a network delay compensator is proposed. A very important charac-
teristic of the network is that it can transmit a set of data at the same
time. Thus, it is assumed that predictive control sequence at time ¢ is packed
and sent to the plant side through a network. The network delay compen-
sator chooses the latest control value from the control prediction sequences
available on the plant side. For example, if the following predictive control
sequences are received on the plant side:

T T ooy R T

[“tfkl [t—ky> Yty +1)t—kyo u%ltfklﬂ ) ut+N7k1|t7k1]

[uT uT DRI u DRI uT ]T
t7k2|t7k27 t*kz*%llt*kz’ ? tlt*]{?z’ ? t+N7k2|t7k?2

_ (11.6)
T T T T T

[utfkdtfkt’utflct+1|t7kt7 Ul fy " 7“t+N7ktlt7kt]

where the control values ug;_y, for i = 1,2,---,1, are available to be chosen

as the control input of the plant at time ¢, the output of the network delay
compensator, i.e., the input to the actuator will be

Ut = Ut|t—min{ky ko, ke}- (11.7)

In fact, using the networked predictive control scheme presented in this sec-
tion, the control performance of the closed-loop system with network delay
is very similar to that of the closed-loop system without network delay.

While designing of the predictor, control input to the observer u; is needed
to improve the predictive precision. The control inputs to the actuator may
be different to the control inputs to the observer due to networked induced
time-delay and data dropout. There are three ways to obtain control inputs
to the observer, which are analyzed as follows:

Case 1: Use predicted value as the control input to actuator shown in
Fig. [Tt

up = KTy, (11.8)

while the control input to the observer is
Uot = utlt (].].9)

where K € R™*" is the state feedback control matrix to be determined using
modern control theory. Then, the control predictions are generated by

Uot = ut|t = Kit|t7ut+kt|t = Kit+kt|t7 fO’I" kt = O, 1, 2, ey ]\/v7 (1110)
Thus, it follows from equation (IT.4]) that

Topge = (A+ BE)M 13,00, (11.11)
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Compensabior f—— = Plant

Edyy % Y

K l—————  Observer

b,

ot

Fig. 11.1 The diagram of Case 1

Based on equations (IT2)), (IT3) and (IT9), it can be shown that

Zpine = (A+BK)" Y BKMC + LC)x,
+(A+ BK)" Y (A+ BK — LC — BKMC)dy;—; (11.12)

and

Urip, e = K(A+ BEK)" Y(BKMC + LC)z,
+K(A+ BK)" '(A+ BK — LC — BKMC)&;—1.(11.13)

Case 2: The control input to the observer is u,_; as u; which is sent
directly to the actuator of plant, as shown in Fig. IT.2

Ut = Upt = utlt_kt = K‘%tlt—kt (].].].4)

where the state feedback matrix K € R™*", and k; is the network delay in

Compensator Plant

e X s

K [l  (Ohserver

Fig. 11.2 The diagram of Case 2

forward channel. Using (IT4)), (IT ) and (TL14), the output of the networked
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predictive control at time t is determined by

Uy = Kitlt—k‘t (].].].5)

= K(A+ BE)" &1, 1110k,

= K(A+ BK)" A&y, jt—p,—1 + Bue—r, + Ly — C&_pt—k,1)]

= K(A+ BEK)" (A - LC)&y_pyt—k,—1

+K(A+ BK)* 'LCx_y, + K(A+ BK)* ' Buy_,.
Case 3: The control input u; which is sent to the actuator of the plant is
transferred to the observer through the network, (shown in Fig. [T3).
Uat = Uplp—ky> Yot = Ui f|t—ko—fi = KTt f,)t—ko—f; (11.16)

where the state feedback matrix K € R™*" k;, and f; are the network

Wys i,
. Compensator Plant —
@ fr

stk

Edyy & ¥
K |——————  Oibserver -

Fig. 11.3 The diagram of Case 3

induced delay in forward channel. Using (TTH) and (IT.I0), the output of the
networked predictive control at time ¢ is determined by
up = KTy, (11.17)
= K(A+ BK)ktil-%t—kt+1|t—kt
=K(A+ BK)kt_l[Ai"t—k,Jt—k,,—l + Bug—k, + L(ys — C2y_py1—1,—1)]
= K(A+ BE)" YA = LC)&_k,jt—k, 1
+K(A+ BK)* 'LCx_y, + K(A+ BK)" ' Buy_,.
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11.3 Stability Analysis of Closed Networked Predictive
Control Systems

Case 1:

Theorem 11.2. For the networked predictive control systems with random
network delay in the forward channel, the closed-loop system (I11]) is stable
if there exists a positive definite matriz P € REGNTAnxEN+2)n g eh that

AT (k))PA(ky) — P < 0 (11.18)

for ky =0,1,2,---, N, where

A 0---My(k))O---00 0 - My(ke) O ---007

I 0--- 0 0---00 O - 0 0 ---00

o 0--- I 0---00 0 - 0 0 ---00

o 0--- 0 I---00 0O - 0 0 ---00

Alhy) = o 0--- 0 O0---T0 0 - 0 0 ---00

U My(k)O--- 0 0--- 0 0My(kt)--- 0 0---00

o 0--- 0 0---00 I - 0 0 ---00

0O 0--- 0 0---00 0O .- T 0 ---00

o 0--- 0 0---00 O - 0 I ---00

. 0 0--- 0 0---00 0 - 0 0 ---10]
(11.19)

with ky € {1,2,---, N}, A(k;) € RAN+Dnx2(N+1)n

M, (k;) = BK(A+ BK)"* "Y(BKMC + LC)
Ms(ki) = BK(A+ BK)** YA+ BK — LC — BKMC)
M3 (ki) = BKMC + LC, My(k;) = A+ BK — LC — BKMC
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[Mi(0)0---00--- 0 0My0)---00 ---00]
I 0--00---00 0 ---00---00

0 0---I0---00 0 ---00---00

0 0---07I---00 0 ---00---00

| M3(0) 000+ 0 0Myg(0)---0 0 ---00
0 0---00---00 I 00 ---00

0 0---00---00 0 ---7T0---00

0 0---00---00 0 ---01---00

. 0 0--00--00 0 00 --10]

where A(0) € RZN+Nx2(N+Dn - 4r(0) = A+ BKMC, My(0) = BK —
BKMC, M3(0) = BKMC + LC’ My(0) = A+ BK — LC — BKMC.

Proof. Since the control input to the actuator of the plant is uy = Kay;_,,
then, based on (IT.I3)), the closed-loop system can be written as

Tiy1 = Axy + Buy
= Azy + Buyjy—y,
= Axy + My (ke)xi—y,
+ Mo (ke) &y ) t—ky—1-

(11.20)

Since the control input to the observer is uo = u; = Ky, then, based on
([IT2)), the state observer has the following form

it+1|t = Ai’t|t—1 + But|t + L(C"Et - Ciﬂt—l)
= (A — LC)iﬂt_l + LCﬁt + BK(-%ﬂt—l

N 11.21
T My — Cigor)) (1121
= M4£t|t71 + (BKMC + LC’)xt
Let
et (t) = [af «fy - ‘TtT—kt xtT_(k,,H) cexfly jz[t—l (11.22)
+T o 5T L RT ] :
Ty q)t—2 Ty kyt—ke—1 Ty Nt—N—-1

then, the augmented system can be expressed as
Ti41 = A(’%)%

When k; = 0, based on (LI, the augmented system can be expressed as
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Ti41 = A(O)(Et (1123)

It follows that the closed-loop system is a switched system which is composed
of N 4 1 discrete-time subsystems, i.e.,

Ti41 = A(kt)xt (1124)
where k; = 0,1,---, N. The switched system can be described as
Ti41 = A(;(k)lft (1125)

where 6(k) : {0,1,---} — {0,1,2,---, N}, 6(k) is switching signal.
Let V; = x?th, then

Vvt—&-l - ‘/t - $?+1P3Ut+1 — xtTth
T
= ] [A5 PAsry — Plaf. (11.26)

From (II.I8), it follows that Vi1 —V; < 0, for §(k). Therefore, system (I1.25)
is stable for all switching sequences d(k).

Case 2:
Then, we are in a position to give the results for Case 2.

Theorem 11.3. For the networked predictive control system with random
network delay in the feedback channel, the closed-loop system (I1.1)) is stable
if there exists a positive definite matriz P € RZnN+mN+2n)x(2nN+mN+2n)
such that

AT (k) PA(k;) — P <0 (11.27)

for ky =0,1,2,--- N, where

r (N+1)n Nm b

- -~ ~~ N~ s

Mi(0)0--000---00 Ma(0)0---00
I10---00 0---00 O 0---00
00---10 0---00 0 0---00
00---00 0---00 K 0---00
00---00 [I---00 O 0---00

A(0) = S (11.28)

00---00 0---I0 0 0---00
M5(0)0---00 0---00 Mg(0)0---00
00--00 0---00 I 0---00

o

00---00 0---00 O 0---00
00---00 0---00 O O0---710
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A(0) € REnNHmNF2n)x(@nNF+mN+2n) M, (0) = A+ BKMC, My(0) = BK —
BKMC, M;3(0) = BKMC + LC, My(0) = A+ BK — LC — BKMC.

Avy (ki) Av2(ke) Ars(ke)
Ak) = [/121(kt) Aoa (ki) Aos(ky)
Az (ki) Asa(ke) Ass(ke)

e R(2nN+mN+2n) X (2nN+mN+2n)

(11.29)
for kg =1,2,--- N, where

All(kt) = AlQ(kt) -
i (kt—=1)n ] i kim ]

VLN ~ -~ ~

A0 0 (1) 0---00| |00 II(2)00---00

100 0 0---00 000 00---00

: : M T - Dl (1130)
00---0 0 0---00]> 00---0 00---00

00---I 0 0---00 00---0 00---00

00---0 0 0---00 00---0 00---00
(000 0 0---70] | 00---0 00---00]
Mo (ke) = Ao (k) = _

kin kin

N N

00---011(3)0---00| |00---0II(4)0---00

00---0 0 0---00 00---0 0 0---00

R . - L . B (11.31)
00---0 0 0---00(,]00---0 0 0---00

00---0 0 0---00 00---0 0 0---00

00---0 0 0---00 00---0 0 0---00
100---0 0 0---00f [00---0 O 0---00]
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Ago(ky) = Aoz (ke) = i
kim kin
- -~ ~ VN
00---II(5)00---00 00---01I(6)0---00
I0---0 00---00 00---0 O 0---00
00--0 00---00 |.]{00--0 0 0---00
00+ 00---00 000 0 0---00
00---0 00---00 00---0 0 0---00
| 000 00---70 | [00---0 0 0---00]
Az (ky) = Asza(ky)
B (kt—1)n ] kim ]
- ~ ~ -~ ~
LC 0 0 II(7)0---00 00---II(8 00--- 00
0 0 0 0 0---00 I0---0 00---00
000 0 0---00[+| 00---0 00---00
0 0--0 0 0---00 001 00---00
0 0---0 0 O 00 00---0 00---00
000 0 0---00] | 00---0 00--- 70 |
i (ke—1)n T
~ ~
[(9) 00 II(10) 0 --- 00
I 0--0 0 0---00
Ags(ke)=1 0 0---0 0 0---00
o 0---0 I 0---00
o 0---0 O [I---00
. 0 0---0 0 0---10]
where
All " eR(nN+n X (nN+n) A12(k.t)€RnN+n)><(mN)

3 L) € R(nN+n X (nN+n) A21(kt) c R (mN)x(nN+n)

(kt)
(kt)
2(kt) c R(mN X (mN) A23(kt) c R(mN)x (nN+n)
(k ) c R(nN+n ><(nN+n Agz(k‘t) cR (nN+4n)x(mN)
(k ) c R(nN+n ><(nN+n)

BK(A+BK)*~'LC, I1(2)
[I(4) = K(A+ BK)=~'LC, II(5)

/13;
(1)=
BK)=1(A— LC),

t
t

= BK(A+BK)k~1B, I1(3) =
— K(A+ BK)*~!B,

163

(11.32)

(11.33)

(11.34)

BE(A+
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11(6) = K(A + BK)"=1(A — LC), II(7) = BK(A + BK)"—1LC, II(8) =
BEK(A+BEK)*='B, IT(9) = A— LC, II(10) = BK(A+ BK)*~Y(A— LC).

Proof. Since the control input to the actuator of the plant is u; = Kay;_,,
then, based on ([IT.I3)), the closed-loop system can be written as

Tiy1 = Axy + Buy
= Azy + Buyjy—y,
= Az, + BK(A+ BK)* 1 LCx_y,
+ BK(A+ BK)*~'Buy_y, + BK(A+ BK)¥ =Y (A— LO)&y— 1,4k, —1

and the control input to the observer is the same as the one to the actuator
the plant, i.e., uoy = uy = KIy;_,, then, the state observer has the following
form

Typae = AZyp—y + Buoy + L(Cxy — Oy )
= A"%tlt_l + BK‘%ﬂt—kt + L(let - C‘%ﬂt—l)
= LCzy + BK(A+ BK)* 'LCx_, + BK(A+ BK)*~'Bu;_4,
+ (A= LC)&yp—1 + BK(A+ BK)F YA = LO)&4_p, -, —1-
Let
Xt = [‘TtT fftT—l ‘TtT—ktJrl x?—kt ‘TtT—kt—l xtT—N+1 ‘TtT—N

T T T AT T
Up g Upg w o Up gy qq Uy g, Ui 1 " U N1 U N e 1 Ty 12

AT A
Tkt 1tk Tt—kyt—ke—1 Tt—ky—1|t—ke—2
&T T

t—N+1[t—N t—N|t—N—1]

(11.35)
then, the augmented system can be expressed as
41 = A(k)xy.
When k; = 0, based on (LI, the augmented system can be expressed as
xir1 = A0)xy. (11.36)

It follows that the closed-loop system is a switched system which is composed
of N 4 1 discrete-time subsystems, i.e.,

Tt+1 = A(kt)l"t (11-37)
where k; = 0,1,---, N. The switched system can be described as
Ti41 = Aé(k)-rt (].].38)

where (k) : {0,1,---} — {0,1,2,---, N}, §(k) is switching signal.
Let V; = foxt, then

T T
Vier = Vi =2 1 Pryyr — v Py
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=] [A yPAs(ey — Plaf . (11.39)

From ([IT27), it follows that V,.1 —V; < 0, for §(k). Therefore, system (I1.37)
is stable for all switching sequences §(k).

It is assumed that the network delay k; and f; in the forward channel are
random but bounded by N, that is, k; € {1,2,---, N} and f; € {1,2,---, N},
respectively. The networked predictive controller is in the form of

ur = K& g4, —,, subject to ky <hk; 1 +1, fy < fr1+1.  (11.40)

Under this control scheme, the closed-loop system will be a switched linear
system. The theory of switched systems can be used to judge whether the
closed-loop system with random time-delay is stable with the observer gain
L and feedback gain K ([32]).

Finally, we generalize the results of Case 2 in Case 3, where the input to
the observer is sent through network.

Case 3:

Theorem 11.4. For the networked predictive control systems with random
network delay in the feedback channel, the closed-loop system (I1.1)) is stable
if there exists a positive definite matriz P € RZnN+2mN+2n)x(2nN+2mN+2n)
such that

AT(kta ft)PA(ktu ft) -P<0 fOT‘ ktuft = 071727"'7N (1141)

where

Avi(ke, fi) Ava(ke, f2) Auz(ke, fi)
Alke, fo) = | Aor(ke, fi) Aoa(ke, fi) A2s(ke, fr)
Azi(ke, fi) Asa(ke, fi) Ass(ke, fi)
)X

€ R2nN+2mN+2n)x (2nN+2mN+2n) (11.42)

A(0,0) is A(0) with the symbol mN replaced by 2mN, A(ke, fr is A(ky) with
the symbol mk, replaced by m(ky + fi).

Proof. If the random network delays are k; or f; # 0, the control input
to the actuator of the plant is uqs = Kay;_y,, then, based on (IIIT), the
closed-loop system can be written as

i1 = Az + Buy
= Ay + Buyjy_y,
= Az; + BK(A+ BK)* 1 LCx_y,
+ BK(A+ BK)*'Bu;_,+ BK(A+ BK)kt_l(A—LC’)fct,km,kt,1

and the control input to the observer is sent through the network, i.e., uo: =
Ui—k,—f,, then, the state observer has the following form
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Ty = AZy_q + Buor + L(Cwy — CZypp—q)
= Alyjy—1 + BK &y, + L(Cay — Cyy_q)
= A@t“_l + KA+ BK)k‘fl[Ai't_k”t_kt_l + Bug_p, g,
+ L(y: — C&y_pyy 1)) + L(Cxy — Cyy_q)
= LCx; + BK(A+ BEK)* 'LCx_y, + BK(A+ BEK)* " Buy_s,_y,
+ (A= LC)dyp—1 + BK(A+ BK)F YA = LO)&4_p,jt—, 1

Combination of above equations, and let

7. .T ... T T T T
Xi= [xt Li_1 Li—toy+1 iy Ti—ky—1 Ti_N+1 Ti—N . .
Upq Upg o U g1 gy Wiy —1 7" Up—2N+41 Yi—oN Tijp—1 Ti—1)t—2
ooqT 2T el
t—ke+1|t—ke Vt—ke|t—ki—1 Vt—k,—1|t—k,—2
T

i.tTfN+l|t7N j\jleHfol}
(11.43)
While there is no time-delay, i.e., k; = 0 and f; = 0, based on ([II1), the
augmented system simply becomes

Xii1 = A0, 0)X,. (11.44)

As the time-delay is random, the closed-loop system is a switched system
which is composed of (N + 1) x (N + 1) discrete-time subsystems, i.e.,

Xt+1 = A(it7 k‘t)Xt (1145)

where ¢y = 0,1,---,N and k; = 0,1,---, N. The switched system can be
described as
Xir1 = A5y Xt (11.46)

where 6(k) : {0,1,---} —{0,1,2,---, N} x {0,1,2,---, N}, §(k) is switching
signal.
Let Vi, = X} PX;, then

Vigr — Vi = X PXo — XU PX,
= X[ A PAsy — PIXT . (11.47)

From ([ITA1), it follows that V,.1 —V; < 0, for §(k). Therefore, system (I1.25)
is stable.

Remark 11.5. Since network delay k; and f; randomly vary from 0 to the
upper bound N, respectively. And it is necessary to design gain matrices
K and L to ensure matrices A(k;, f;) are stable (i.e., their eigenvalues are
within the unit circle), for k;, f; = 0,1,...,N. But, it does not mean that
the closed-loop system is stable because the closed-loop system with random
network delay is a switched system. Theorem [[3.3] shows that the closed-loop
system is stable if (ITZI) is satisfied. So, when gain matrices K and L are
designed, then ([ITZI) is a set of LMIs, which are only related to matrices
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A, B, C and random network delay k; and f;. The LMI Toolbox can be used
to find feasible solution P ([I5]).

11.4 Realtime Simulation and Practical Experiment

11.4.1 Practical Experiments

Ezxample 11.6. To implement networked control systems, a test rig was built,
based on an ARM9 embedded system. The forward channel is through a net-
work and the communication protocol between the controller and the sensor
is UDP. The kernel chip of the embedded board is ATMEL’s AT91RM9200,
which is a cost-effective, high-performance 32-bit RISC microcontroller for
Ethernet- based embedded systems. A 10M/100M self-adaptive network con-
troller is integrated in the chip and the chip also has a high computing per-
formance and can work at speeds up to 180 MHz. 2-channel 16-bit high speed
digital-analog (D/A) converters and 8-channel 16-bit high speed analog-
digital (A/D) converters in the controller board provide I/O interfaces for
the controlled plant. In order to validate the proposed method, a servo mo-
tor control system which consists of a DC motor, peripheral equipment, speed
sensors is considered. The model of the motor control plant at sampling pe-
riod 0.04 second was identified to be

A(z7Y)  0.3077271 — 0.0580622 — 0.09977z 3 — 0.095552

Gz YH = =
(") B(z71) 1-0.35382"1—0.3059272 — 0.2932273 4+ 0.0067482—*

The system can also be written as the state space form with the following
system matrices

0.3538 0.3059 0.2932 —0.006748 1
1 0 0 0 0
A= 0 1 0 0 ,B = 0 (11.48)
0 0 1 0 0
C= [0.3077 —0.05806 —0.09977 0.09555] .
The matrices K, L and M were designed to be
3.0459
2.4805
K= [—0.2468 —0.3097 —0.2931 0.0067] , L= 90067 | M = [2 22 2]
—0.0515

which ensure the close-loop system without time delay is stable.
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To illustrate the operation of the proposed networked predictive control
scheme, three cases were considered:

a) Local control. There is no network in the closed-loop system, i.e., the
output signal from the sensor is directly connected to the controller. So, the
network delay is zero. The design of matrices K, L and M have ensured that
the closed-loop system is stable.

b) Intranet based control. In this case, the output signal of controller was
physically transmitted between two Intranet IP addresses 192.168.2.106 and
192.168.2.108 which were both located on the Chinese Academy of Sciences,
Beijing. It was measured that the maximum network delay was 0.12 second.
As the sampling period is 0.04 second, the upper bound N = 3. For k; =
0,1,2,3, in each three cases, all eigenvalues of matrices A(k;) or A(ke, fi)
are stable and each common positive definite matrix P satisfying inequalities
([II8), II21) and [IIA41) were found using the LMI toolbox. That means
the closed-loop system is stable with K, L and M given above.

c¢) Internet based control. In this case, the output signal of controller was
transmitted between the same two Internet IP addresses 192.168.2.106 and
192.168.2.108 which were both located on the Chinese Academy of Sciences,
Beijing. From [13], we get that the maximum internet network delay was
measured to be 0.32 second. So we add 0.2 second random delay to simulate
the internet delay. The sampling period was still 0.04 second. So, the upper
bound N = 8. Similar to the Intranet control case, for k; = 0,1,2,...,8, all
eigenvalues of matrices A(k;) or A(ky, fi) are stable and also each common
positive definite matrix P satisfying inequalities (ITI8), (IT27) and (ITA)
were found using the LMI toolbox. That implies that the closed-loop system
is stable for given K, L and M above.

To evaluate the performance of the networked predictive control scheme,
one real-time simulation and one real-time experiment were carried out.

Case 1: uy = K&yjt_p, Uot = Ug)y = KTy

1) Real-time simulation. In this simulation, the servo motor plant to be
controlled is represented by its model but the network was a real one. The
simulations were performed using Matlab/simulink /Real time Workshop. The
real-time simulation diagram is shown in Fig. [[T.4l The reference input is a
square wave generated by the pulse generator block, which changes between
0Ov to 1000rpm with period 5s. The controller block Netctrl is the networked
predictive controller. Blocks Recv and Send are the receiver and sender of
the UDP communication protocol. All of them were designed using Mat-
lab S-Functions. The simulated plant and the controller were executed in a
ARM 9 embedded system. The real network (Intranet or Internet) was be-
tween UDP communication blocks Recv and Send in Fig. [[T.4] Four real time
simulations were conducted: local control (i.e., no network), Internet based
control without delay compensation, Internet based control with delay com-
pensation and Intranet based control with delay compensation. The real-time
simulation results are shown in Fig. and Fig. The Internet based
control without delay compensation was also conducted, but it was found
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Fig. 11.4 The diagram of the real-time simulation

that the system was no longer stable due to the large network delay, which
was between 0.2-0.3s.
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Fig. 11.5 Outputs of servo plant (Simulation).

2) Real-time experiment. The difference between the real-time simulation
and real-time experiments is that the plant model of the servo motor in the
real-time simulation is replaced by D/A block Dac and A/D block Adc and
the real servo motor. The diagram of the real-time experiment is shown in Fig.
[[T7 The two blocks Dac and Adc were the driver of the A/D and D/A chan-
nels in the embedded system and were designed in Matlab S-Function. Sim-
ilarly, four real-time experiments were made: local control (i.e., no network),
Intranet based control without delay compensation, Intranet based control
with delay compensation and Internet based control with delay compensa-
tion. The real-time experiment results are shown in Fig. and Fig.
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Fig. 11.6 Inputs of servo plant (Simulation).

Also, it was found that the Internet based control without delay compensation
was unstable.

_J_I_J_L HetChid H Send

Fulse
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Cloakd

Fig. 11.7 The diagram of the real-time experiment

S-Function2

Case 2: uy = ugjy—p, = KTy, , Yot = Ut—k,-

1) Real-time simulation

2) Real-time experiment

Case 3: uy = KZt|t — ki, Uor = Wp—py—f, -

1) Real-time simulation

2) Real-time experiment

From the results of real-time simulations and real-time experiments, it is
clear that the network transmission delay degrades the performance of NCS.
But the networked predictive control scheme proposed in this chapter can
compensate for the network delay actively. Its performance is very close to
that of the local control scheme (i.e., no network).
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Fig. 11.12 Inputs of servo plant (Simulation).

The results also shows the performances of three different ways to get
u¢. We can see that Case 2 is ideal, in which u; is obtained from the plant
directly. However, it is a pity that it is impossible in real-time experiment.
Comparing Case 1 with Case 2 and Case 3, we’ll find that the effect of Case
1 is very similar to Case 2,which is better than Case 3.

Although it is hard to make the model of the servo motor plant be exactly
the same as the real practical one, the results of the real-time experiments
are very similar to those of the real-time simulations.
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Fig. 11.13 The diagram of the real-time experiment
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11.5 Conclusion

A new networked predictive control scheme in a state-space form has been
proposed for networked distributed control systems with random network
delay and the stability of the closed loop networked predictive control sys-
tems has also been discussed in this chapter. Based on the network feature
of transmitting a set of data each time, the proposed networked predictive
controller consists of the control prediction generator and the network delay
compensator. The former provides a set of future control predictions to satisfy
the system performance requirements. The latter compensates the random
network transmission delay. Three important theorems on the stability of the
closed-loop networked predictive control system have given the analytical sta-
bility criteria for different u;, respectively. Also, both real time simulations
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and practical experiments were presented to show the effectiveness of the
control scheme proposed in this chapter.



Chapter 12

Analysis and Synthesis of NCSs with
Random Feedback Delay

12.1 Introduction

Recently, there are some preliminary results on designing networked con-
trollers for compensating random time-delay and data dropout, see for exam-
ple, [116, 120, 119], where the random network delay in the forward channel in
NCS has been studied. But, the random network delay in the feedback chan-
nel makes the control design and stability analysis much more difficult. This
chapter proposes a predictive control scheme for networked control systems
with random time delay in the feedback channel and also provides analyti-
cal stability criteria of closed-loop networked predictive control systems. In
order to compensate for the network transmission delay, a network delay
compensator is proposed. The predicted sequences are sent to the actuator
in a package. The networked predictive controller chooses the latest input
value from the predicted sequences available on the actuator side. Under this
control scheme, the closed-loop system will be a switched linear system. The
theory of switched systems can be used to judge whether the closed-loop
system with random time-delay is stable.

This chapter is organized as follows: Section presents a networked
predictive control scheme such that the closed-loop system is asymptotically
stable. Section details the stability analysis of closed-loop networked
predictive control systems for system with both constant and random net-
work delay. Real-time simulations and practical experiments are presented in
Section [[2.4l Some conclusion remarks are given in Section [2.0

12.2 Design of Networked Predictive Controller

This chapter considers the case where the system sensor is far away from the
plant but the controller is next to the plant. So, the network delay in the

Y. Xia et al.: Analysis and Synthesis of Dynamical Systems, LNCIS 387, pp. 177-93.
springerlink.com (© Springer-Verlag Berlin Heidelberg 2009
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forward channel is not considered. A networked predictive control scheme
for NCS with random network delay in the feedback channel is proposed.
The main part of the scheme is the networked predictive controller, which
compensates for the network delay in the feedback channel and achieves the
desired control performance.

Consider a MIMO (multi-input multi-output) discrete system described in
the following state space form

ZTi41 = Azy + Buy

o — O (12.1)

where x; € R™, u; € R™, and y; € R' are the state, input, and output
vectors of the system, respectively, A € R"*", B € R™™ and C' € R'*™ the
system matrices. For the simplicity of stability analysis, it is assumed that
the reference input of the system is zero. Also, the following assumptions are
made.

Assumption 12.2.1 The pair, (A, B), is completely controllable, and the
pair, (A, C) is completely observable.

Assumption 12.2.2 The number of consecutive data dropouts is less than
Ny, where Ny is a positive integer.

Assumption 12.2.3 The upper bound of the network delay is not greater
than N, where N is a positive integer.

Remark 12.1. In areal NCS, if the data packet does not arrive at a destination
in a certain transmission time, it means this data packet is lost, based on the
commonly used network protocols. From the physical point of view, it is
natural to assume that only a finite number of consecutive data dropouts
can be tolerated in order to avoid that the NCS becomes open-loop. Thus,
the number of consecutive data dropouts should be less than a finite number
N;. Similarly, the network delay should also be bounded by a finite number
N. Clearly, the upper bound number of consecutive data dropouts should not
be greater than the upper bound of the network delay (i.e. N1 < N).
The state observer is designed as

jt+1|t = Ai‘ﬂt—l + BUt + L(yt — Ciﬂt—l) (122)

where #;,1;; € R" and u; € R™ are the one-step ahead state prediction and
the input of the observer at time ¢, respectively. The matrix L € R™*! can
be designed using observer design approaches.

Following the state observer described by ([2.2)), based on the output data
up to t — k, the state predictions from time ¢t — k 4+ 1 to ¢ are constructed as
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Ty pgif—k = AZp_gpp—p—1 + Busp + L(ys— — CTy_pjp——1)
Ty pgo)i—k = ATp_pp1pp—r + Bur—ki1

(12.3)
Typp—p = AZy_1p—k + Bug—1
which results in
T priji—r = ATHA = LO)Ey_ppe—p—1 + Z A" Buy_ gy
j=1
+ AT Ly g i =1,2,3,-- k. (12.4)

In order to compensate for the network transmission delay, a network delay
compensator is proposed. When the time-delay is random and data dropouts
happen in the feedback channel, the observer will still use measurement out-
put y;_1 received last time if measurement output y; is lost or y; is delayed,
otherwise, y,—; will be used if y,_; arrives after y;,_;, and j < 4. Thus, with
the introduction of bounded random scalar k;, measurement output y;_g, , de-
notes three types of measurement output transmitted in the feedback channel,
i.e., random delay, data dropout and first sent later arrived. A very important
characteristic of the network is that it can transmit a set of data at the same
time. Thus, the predicted sequences are sent to the actuator in a package.
The networked predictive controller chooses the latest input value from the
predicted sequences available on the actuator side, that is, the controller is
designed using the state feedback control strategy:

Uy = Ki’tlt—k‘ (125)

where the state feedback matrix K € R™*". This controller can compensate
for the network delay caused in the feedback channel. Using (I2.4)), the output
of the networked predictive control at time ¢ is determined by

k
up = KA¥ (A= LO)#_pyp—1 + 3 KA* T Buy gyj1 + KA 'Ly, 4.
j=1
(12.6)
From equation (IZ6l), it is clear that the future control predictions depend
on the state estimation Zy_;_j—1, the past control input up to u;—1 and the
past output up to y;_j of the system.
In particular, the augmented system without time-delay and with u; =
K&y, can be described as follows:

jt+1|t = (A + BK — LC)@t“_l + LC(Et

. 12.7
Tip1 = Awy + BK 2y ( )
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In the case of no network delay, it is assumed that the state-feedback con-
troller is designed by a modern control method, for example, LQG, eigen-
structure assignment, etc.

12.3 Stability of Networked Predictive Control
Systems

This section considers the stability of networked control systems for two cases:
one is the case of the constant network delay and the other is the case of the
random network delay.

12.3.1 Constant Network Delay

It assumes that the network delay in the feedback channel is constant. For
this case, there is the following theorem:

Theorem 12.2. For networked predictive control systems with constant net-
work delay k in the feedback channel, the closed-loop system is stable if and
only if all eigenvalues of the following matrix are within the unit circle.

A 0 0 - 0
KA'LC KB KAB --- KA*2B
0 I 0 - 0
”_ 0 0 0 - I
= | LcA* AB LCAB --- LCA*2B
0 B 0 - 0
0 0 0 0
0 0 0 0
B 0 0---0 0 :
KAM1B 0 0.0 KAS1(A— LC)
0 0 0---0 0
0 0 0.0 0
LOA*'BA—LCO---0 0 (12.8)
0 I 0.0 0
0 0 0.0 0
0 0 0.1 0 |
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where W € Rlkm+(k+1)n]x[km+(k+1)n]

Proof. The necessary and sufficient condition of the closed-loop system sta-
bility is that the closed-loop poles are stable. Using the networked predictive
controller

k
up = KAF YA = LO)&_py—p—1 + D KA* T Buy ;1 + KA LCz,
j=1
(12.9)
results in the following closed-loop system:

Tpy1 = Axy + Buy
= Ax; + BKA*'LCOx 4 + Zle BKA*iBu;_j+;—1  (12.10)
+ BKAk_l(A — LC)JA}t,k“,k,l.

The state observer gives

Tyt = (A — LO)2y—1 + LCwy + Buy. (12.11)
Combination of equations (IZ9), (IZI0) and (211 gives
E(t+1) = 0E(t) (12.12)
where
Et) = [af oy - w g Tp w1 U
Wk By B e 1T (12.13)

[ A 0---0BKA*'LC BKB --- BKA* 2B
I 0---0 0 0o - 0
00---1 0 0o - 0
0 0---0 KA*'LC KB --- KA*2B
0 0---0 0 I - 0
2= o : e :
LCO---0 BKA*'LC BKB --- BKA* 2B
0 0---0 0 0 0
L 0 0---0 0 0 0
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BKA*'B 0
0 0
0 0
KAF1B 0
0 0
0 0 e
BKA*'B A—LC -
0 1
0 0
0 0

-0

.0
T
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-0 BEKA*1(A - LC)]

0
0

0 KA*1(A—LC)
0
: (12.14)
0

0 BKAF=1(A — LC)
0
0
0 |

Applying a state transformation such that the sub-matrix in the upper left
corner of the above matrix becomes zero, system ([[2.12]) is equivalent to the

following system

Et+1) =026 @) (12.15)
where
gl(t) = |z" 2l - 3U£1H1 AN TN u£k+1 ui iﬁ;—l
T
T ‘r;&{k+l|t—k xﬁkﬁ-k-l}
[0 0 0 BKA*'LC BKB --- BKA* 2B
I 0 0 0 0 0
0 0 I A 0o - 0
0 0 0 KA*='LC KB --- KA* 2B
0 0 0 0 1 0
a_ | o : : : :
o o - 0 0 0o - I
LC LCA --- LCA*' BKA*'LC BKB --- BKA* 2B
+LCA*
0 0 0 0 B 0
0 0 0 0 0 0
L 0 0 0 0 0 0




12.3 Stability of Networked Predictive Control Systems

BKA*'B 0 -..0BKA*'(A-LC)]

0 0 -0 0

0 0 -0 0
KAF1B 0 0 KA=Y(A-LC)

0 0 -0 0

0 0 -0 0
BKA*'BA—LC ---0 BKA* (A~ LC)

0 I -0 0

0 0 -0 0

0 0 -1 0 |
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(12.16)

Application of a state transformation such that the first sub-matrix row in
the above matrix is zero yields

where

"

0 O

I 0

0 O

0 O

0 O

" = :

0 O
LC LCA

0 O

0 O

L0 O

£(t)= [T

nT
Uik

"

't +1)=0"¢"(t)

(12.17)

nT nT nT nT nT
Ti—1 o Vg1 Teog W 7 U
1T 1T 1T

tlt—1 " Ti—k1)t—k Tt—klt—k—1

0 0 0
0 0 B
1 A 0
0 KA*='LC KB ---
0 0 1
0 0 0 .-
-« LCA*=' LCA* AB .-
. 0 0 B
0 0 0
0 0 0

]T

0

KA*2B

0

o
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0 0

0 0

0 0
KA1B 0

0 0

0 0

0 A-LC

0 1

0 0

0 0

.0 0
.0 0
.0 0
0 KA*Y(A — LC)
.0 0
.0 0
-0 0
.0 0
0 0
T 0 |

(12.18)

From the structure of equation (IZI8), it is clear that the system is stable if

and only if the following system is stable

Z(t+1) = ZZ(t)

where
Z(t) = [2{ (t) 23 (t) - 25, () ]
[0 0 0 B 0--- 0
0 I A 0 0--- 0
0 0 KA*LC KBO--- KA*2pB
0 0 0 I 0--- 0
- 0 --- 0 0 0 0--- I
LCA --- LCA* LCA*Y AB O --- 0
0o - 0 0 B 0--- 0
0 0 0 0 0-- 0
| 0 0 0 0 0-- 0

(12.19)
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0 0 -0 0
0 0 -0 0
KA¥'B 0 .0 KAMY(A— LO)
0 0 -0 0
: (12.20)
0 0 0 0
0 A—LC--0 0
0 I 0 0
0 0 -0 0
0 0 1 0 ]

Using the state transformation such that the first k£ x n rows in (I2Z20) are
zeros, the following system is derived

Z't+1)=Z'7Z'(t) (12.21)
where

Z'(t) = [27(t) - (1) 21l () 2ifia(t) - 25 (1)

T
21 () Zoppo(t) -+ 250 (t) 255y ] (12.22)
F 0 0 0 0 0 0
o --- I A 0 0 0
0o - 0 KA*1LC KB 0
0 -~ 0 0 I 0 - 0
0o - 0 0 o 0 - 10
LCA--- LCA¥=1 LCA* AB LCAB --- LCA*2B
0 -~ 0 0 B 0 - 0
0 0 0 0 0 0
| 0 0 0 0 0 0
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0 0 -0 0
B 0 0 0
KA*1B 0 0 KA*1(A— LC)
0 0 0 0
: Do (12.23)
0 0 -0 0
LCA* B A—LC ---0 0
0 I -0 0
0 0 -0 0
0 0 -1 0 |

From the structure of equation (IZ21]), it can be concluded that the system
is stable if and only if the following system is stable

2N+ 1) =wZ"(Y) (12.24)
where ¥ is defined in ([2.]),
Z"(t) = [T () T() AT(L) - 27T (L)
A0 A0 - AL 0 ALL0] . (1229)

Therefore, the closed-loop system is stable if and only if all eigenvalues of
matrix (IZ) are within the unit circle.

Remark 12.5. Since the matrix in (I2.8) is related to gain matrices K and L,
in general, these gain matrices should be designed to guarantee the closed-
loop system with constant network delay is stable. If gain matrices K and L
are given, it is clear that the stability of the closed-loop system with constant
network delay is only related to matrices A, B, C' and network delay k.

12.3.2 Random Network Delay

It is assumed that the network delay k; in the feedback channel is random
but bounded by N, that is, k& € {1,2,---, N}. The networked predictive
controller is in the form of

uy = Ky, subject to ky < ki1 +1 (12.26)

where the network delay k; is a random number but k; € {1,2,---, N}.
Under this control scheme, the closed-loop system will be a switched lin-
ear system. The theory of switched systems can be used to judge whether the
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closed-loop system with random time-delay is stable with the observer gain
L and feedback gain K ([32]).

In order to present the results in this section , for the sake of simplicity,
let

r (N+1)n Nm .
- -~ ~ -~ s
AO0---00 0---00 BK 0---00
I0---00 0---00 0 0---00
00---70 0---00 0 0---00
00---00 0---00 K 0---00
00---00 I---00 0 0---00
4(0) =
00---00 0---10 0 0---00
LC0---000---00 A+BK—-LCO---00
00---00 0---00 1 0---00
00---00 0---00 0 0---00
L 00---00 0---00 0 0---10J
ER(2nN+mN+2n)><(2nN+mN+2n) (1227)

Aq1 (k) Ara(ke) Arz(ke)
A(kt) — Agl(kt) Azz(k't) Agg(kt) e R(2nN+mN+2n)><(2nN+mN+2n)

ASl(kt) A32(kt) A33(kt)

(12.28)
for k, =1,2,---, N, where

All(kt) = Alg(kt) =
i (kt—1)n T

~ S~ - -
A0 0mmo---o0| [H@HEG) - 1(4)I(5)0-.-00
70---0 0 0---00 o 0 -~ 0 0 0---00
e O 0 .- 0 0 0---00
00---0 0 0---00]> 0 0 .. 0 0 0-.-00
00---I 0 0---00 .

: C 0 0o --- 0 0 0---00
00---0 0 0---00 .0 0 --- 0 0 0---00]
|00---0 0 0---10

(12.29)
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Ayz(ke) =
kin
N
00---0 I1(6)
00---0 O
00---0 0
00---0 0
00---0 O
1000 0
Ao (k) =
KB II(S) -
I 0 0
0 0 0
0 o0 0
Azi (k) =
(kt—1)n
N
LCO-'-OH(IQ)O
0 0---0 0 O
0 0---0 0 O
0 0---0 0 O
0 0---0 0 O
000 0 0

.00
.00
.00
.00
.00
00 ]

o e

Ag1(ke) =
kin
N
00---0 I1(7)
00---0 O
00---0 O
00---0 O
00---0 0
(000 0
s (ky)
kin
- ~ S
00 00---
00 00
00 -
00 |’ 00
o 00
00 =
I0 | 00
100
Asa(ke) =
[BKB I1(13) --- I1(14) I1(15)
0 0 .
0 0
0 0
0 0
0 0

.00
.00

.00
.00
.00
.00
007
.00
.00
.00

.00
00

(12.30)

(12.31)

(12.32)
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(kt—1)n
II(16) 0 --- 0 II(17) 0 --- 00
I 0---0 0 0--00
Ass(k)=1 0o 0.0 0 0---00 (12.33)
0 0.0 I 0---00
.. 0O I---00
0 0---0 0 0---710]

jen)
jen)

II(1) = BKAM™LC, II(2) = BKB, II(3) = BKAB, lI(4) =
BKA"=2B, I1(5) = BKA"~'B, I1(6) = BKA*~1(A — LC), II(7)
KAM=1LC, II(8) = KAB, I(9) = KA®=2B [1(10) = KA~ !B,
II(11) = KAM YA — LC), II(12) = BKAM~'LC, II1(13) = BKAB,
II(14) = BK*2AB, I1(15) = BKA* 1AB, I1(16) = A — LC, II(17) =
BKAF~=Y(A — LO).

Then, the main results in this section can be stated as follows:

Theorem 12.4. For the networked predictive control systems with random
network delay in the feedback channel, the closed-loop system is stable if there
exists a positive definite matriz P € RMNTmN+20)x@nN+mN+2n) o, ch that

AT (k)PA(ky) — P <0 (12.34)
for ky =0,1,2,---,N.

Proof. Following the case of the constant network delay, if the random net-
work delay is k¢, k; # 0, the control input, state prediction, and plant state
vectors are expressed by

ket
uy=K AR (A=LO)ay—p,j—p—1+ KA T Buy g,y 1+ KA LCxy -,

j=1

(12.35)

Zrpap = (A= LC)&y—1 + LOm¢ + BKAM Y (A — LO)&4_pyt—k, 1

kit
+> BKA™ I Buy_y, ;1 + BKAM ' LCxy_y, (12.36)
j=1
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kt
2ip1 = Az + BKAM YA = LO)iypyjp—p—1 + Y BKAM T Buy g,
j=1
+BKA* ' LCxy_y,. (12.37)

Combination of equations ([Z30), (IZ30) and (Z37) gives the following

augmented system:
Xip1 = Ake) Xy (12.38)

where
[, ., T .. .T T T ..T T
Xy = [‘Tt Tp_q Lt fpt+1 Li—k, xt%ktfl LTi_N+1 Ti—nN

T T T T
Up_q Ug_g "~ ut—kt-&-% Wk, “t—k%—l U N1 U N

AT ~
Toje—1 Tooajt—2" " Tiky+1)t—ke LTt—ke|t—ke—1 (12.39)

T AT AT
Tpky—1t—ky—2 " TL—N41[t—N xt7N|t7N71}

While there is no time-delay in the feedback channel, i.e., k; = 0, the aug-
mented system ([Z71) simply becomes

Xot1 = A(0)X,. (12.40)

As the time-delay is random, the closed-loop system is a switched system
which is composed of NV + 1 discrete-time subsystems, i.e.,

Xip1 = A(ky) Xy (12.41)
where k; = 0,1,---, N. The switched system can be described as
X1 = A5y Xy (12.42)

where 6(k) : {0,1,---} — {0,1,2,---, N}, 6(k) is a switching signal.
Let V; = X! PX;, then

Vigr = Vi = X[\ PXo1 — X[ PX,
= XtT[Agj(k)PAzS(k) - PIX/]. (12.43)

From (I2:34)), it follows that Vi1 —V; < 0, for §(k). Therefore, system (IZ38)
is stable for all switching sequences 6(k).

Remark 12.5. Since network delay k; randomly varies from 0 to the upper
bound N, it is necessary to design gain matrices K and L to ensure matrices
A(ky) are stable (i.e., their eigenvalues are within the unit circle), for k; =
0,1,..., N. But, it does not mean that the closed-loop system is stable because
the closed-loop system with random network delay is a switched system.
Theorem[IZ4shows that the closed-loop system is stable if (I2.34]) is satisfied.
So, when gain matrices K and L are designed, then (IZ34) is a set of LMIs,
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which are only related to matrices A, B, C' and random network delay k;. The
LMI Toolbox can be used to find feasible solution P ([15]).

12.4 Simulation & Experiments

In this section, two illustrative examples are constructed to verify the design
method developed in this chapter.

12.4.1 Numerical Simulation

Example 12.6. Simulation studies are presented for an open-loop unstable
discrete system which is difficult to control and is in the form of (I2J]) with
the following system matrices:

—1.100 0.271 —0.488 55
A= 0482 0100 024 |,B=[3-2|,C= [
5

12 3]
0.002 0.3681 0.7070

431

The matrices K and L are designed by pole assignment to ensure the
closed-loop system without network delay is stable and they are

—0.2879 0.3113
, L=1 0.0281 0.0582
0.2610 —0.0572

| 0.4471 —0.1073 —0.6597

K= —0.7316 0.0594 0.8210

For k, = 0,1,2,3, all eigenvalues of matrices A(k;) are stable and a com-
mon positive definite matrix P satisfying inequalities (IZ34]) is found. Thus,
system ([ZT) is stable with random delay k; < 3 based on the results of
Theorem [Z4] For the initial conditions of the states, z(0) = [1 1 1]7,
u(t) = [0 0]T,¢+ < 0. The simulation results for k; = 4 are shown in Fig.
21 and Fig. However, it is found from simulation that if the standard
state feedback controller u; = KZy_j|;—x—1 is used rather than the network
delay compensator u; = KIy;_, the closed-loop system with the same K,
L is unstable for k; = 1,2, 3.

12.4.2 Practical Experiments
Ezxample 12.7. To implement networked control systems, a test rig is built,

based on an ARM 9 embedded system. The feedback channel is through a net-
work and the communication protocol between the controller and the sensor
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is UDP. The kernel chip of the embedded board is ATMEL’s AT91RM9200,
which is a cost-effective, high-performance 32-bit RISC microcontroller for
Ethernet- based embedded systems. A 10M/100M self-adaptive network con-
troller is integrated in the chip and the chip also has a high computing per-
formance and can work at speed up to 180 MHz. 2-channel 16-bit high speed
digital-analog (D/A) converters and 8-channel 16-bit high speed analog-
digital (A/D) converters in the controller board provide I/O interfaces for
the controlled plant.

In order to validate the proposed method, a servo motor control system
which consists of a DC motor, load plate, speed and angle sensors is consid-
ered. The model of the motor control plant at sampling period 0.04 second
is identified to be

A(z™')  0.05409z72 4 0.115z7% + 0.0001z~*

Gz = = .
()= Bm1) T 111201 — 0.2135-2 1 0.3352-3

The system can also be written as the state space form with the following
system matrices

1.120.213 —0.335 1
A=|1 0 0 |[,B={0]|,C=/[0.05410.1150 0.0001] .
0 1 0 0

The matrices K and L are designed to be
6
K= [—0.0270 —0.575 —0.0001] ,L=16
6

which ensure the close-loop system without time delay is stable.

To illustrate the operation of the proposed networked predictive control
scheme, three cases are considered:

a) Local control. There is no network in the closed-loop system, i.e., the
output signal from the sensor is directly connected to the controller. So, the
network delay is zero. The design of matrices K and L has ensured that the
closed-loop system is stable.

b) Intranet based control. In this case, the output signal is physically trans-
mitted between two Intranet IP addresses 193.63.131.217 and 193.63.131.219
which are both located on the campus network of the University of Glamor-
gan. It is measured that the maximum network delay is 0.12 second. As the
sampling period is 0.04 second, the upper bound N = 3. For k; = 0,1, 2, 3,
all eigenvalues of matrices A(k;) are stable and a common positive definite
matrix P satisfying inequalities (IZ34) is found using the LMI toolbox. That
means the closed-loop system is stable with K and L given above.

c¢) Internet based control. In this case, the output signal is transmitted
between two Internet IP addresses 193.63.131.219 and 81.106.241.34. The
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former is located at the University of Glamorgan, UK. The latter is located
at the Pontypridd, Wales. The maximum network delay is measured to be 0.32
second and the sampling period is still 0.04 second. So, the upper bound N =
8. Similar to the Intranet control case, for k; = 0,1,2,...,8, all eigenvalues
of matrices A(k;) are stable and also a common positive definite matrix P
satisfying inequalities (TZ34]) is derived using the LMI toolbox. That implies
that the closed-loop system is stable for given K and L above.

To evaluate the performance of the networked predictive control scheme,
one real-time simulation and one real-time experiment are carried out.

1) Real-time simulation. In this simulation, the servo motor plant to be
controlled is represented by its model but the network is a real one. The
simulations are performed using Matlab/simulink /Real time Workshop. The
real-time simulation diagram is shown in Fig. The reference input is a
square wave generated by the pulse generator block, which changes between
0Ov to 7v with period 5s. The controller block Netctrl is the networked pre-
dictive controller. Blocks Recv9 and Send9 are the receiver and sender of
the UDP communication protocol. All of them are designed using Matlab
S-Functions. The simulated plant and the controller are executed in a ARM
9 embedded system. The real network (Intranet or Internet) is between UDP
communication blocks Recv9 and Send9 in Fig.

| — 00541 730 11507%0 0001z4
Mt Cirl -
Fuls 14 1220021 3230, 33523
Generator Controller Plant Model
Clockl Clock
Recwd — | Sendd

Fig. 12.3 Simulation Diagram

Four real time simulations are conducted: local control (i.e., no network),
Intranet based control without delay compensation, Intranet based control
with delay compensation and Internet based control with delay compensation.
The real-time simulations results are shown in Fig. [2.4 and Fig. The
Internet based control without delay compensation is also conducted, but it
is found that the system is no longer stable due to the large network delay,
which is between 0.2-0.3s.

2) Real-time experiment. The difference between the real-time simulations
and real-time experiments is that the plant model of the servo motor in
the real-time simulations is replaced by D/A block Dac9 and A/D block
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Fig. 12.5 Inputs of servo plant (Simulation)

Adc9 and the real servo motor. The diagram of the real-time experiments is
shown in Fig. The two blocks Dac9 and Adc9 are the driver of the A/D
and D/A channels in the embedded system and are designed in Matlab S-
Function. Similarly, four real-time experiments are made: local control (i.e.,
no network), Intranet based control without delay compensation, Intranet
based control with delay compensation and Internet based control with delay
compensation. The real-time experiments results are shown in Fig. [Z7 and
Fig. I2Z8 Also, it is found that the Internet based control without delay
compensation is unstable.

From the results of real-time simulations , it is clear that the network
transmission delay degrades the performance of NCS. But the networked
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predictive control scheme proposed in this chapter can compensate for the
network delay actively. Its performance is very close to that of the local
control scheme (i.e., no network). Although it is hard to make the model
of the servo motor plant be exactly the same as the real practical one, the
results of the real-time experiments are very similar to those of the real-time
simulations.

12.5 Conclusion

The design and stability analysis of networked predictive control systems have
been discussed. The network time delay in the feedback channel is considered
in two cases: the fixed network delay and the random network delay. For both
cases, the stability criteria have been obtained for networked predictive con-
trol. It has been concluded that the closed-loop networked predictive control
system with bounded random network delay is stable if the corresponding
switched system is stable. This provides a significant foundation for the de-
sign and analysis of networked control systems. Also, numerical simulations
and practical experiments have successfully demonstrated the operation of
the networked predictive control scheme proposed in this chapter.



Chapter 13

Analysis and Synthesis of NCSs with
Random Forward and Feedback Delay

13.1 Introduction

The random network delays in the feedback channel and forward channel
NCS have been studied, respectively. But, the random network delay in the
forward and feedback channels makes the controller design and stability anal-
ysis much more difficult. This chapter proposes a predictive control scheme
for networked control systems with random network delay in both the feed-
back and forward channels and also provides an analytical stability criterion
for closed-loop networked predictive control systems. Some preliminary re-
sults have appeared in [120], however, the results obtained in this chapter
are more integrated, including detailed analysis, simulations and practical
experiments.

This chapter is organized as follows: Section[I3.2 presents a networked pre-
dictive control scheme for systems with both forward and feedback network
delays. Section details the stability analysis of closed-loop networked
predictive control systems for system with both constant and random net-
work delay in both forward and feedback channels. Real-time simulations and
practical experiments are presented in Section[I3.4l Some conclusion remarks
are given in Section

13.2 Design of NPC Systems with both Forward and
Feedback Network Delays

A networked predictive control scheme for NCS with random network delay
in the forward and feedback channels is proposed. The main part of the
scheme is the networked predictive controller, which compensates for the
network delay and data dropout in the forward (from controller to actuator)
and feedback (from sensor to controller) channels and achieves the desired

Y. Xia et al.: Analysis and Synthesis of Dynamical Systems, LNCIS 387, pp. 199-B23]
springerlink.com (© Springer-Verlag Berlin Heidelberg 2009
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control performance. A very important characteristic of the network is that
it can transmit a set of data at the same time.

In order to compensate for the network transmission delay, a network delay
compensator in the channel from the controller to the actuator is proposed.
It is assumed that control predictions at time ¢ are packed and sent to the
plant side through a network. On the actuator side, only the latest control
prediction sequence is kept. The network delay compensator chooses the con-
trol value from the latest prediction control sequence. For example, if the
latest predictive control sequence on the plant side is

T T T T
[“tﬂmﬂ‘t Up gyt 1ft—ip " Wtjt—i, " uf“rM*itlt*it] (13.1)

where 7; is a bounded random integer, the control value w;;_;, is available
to be chosen as the control input of the plant at time ¢, the output of the
network delay compensator will be

Ut = ut|t7it- (132)

From the above, it is shown that in the case of no network delay in the for-
ward channel, the input to the plant actuator is the output of the controller.
In the case of a delay iT', where T is the sampling period, the control input to
the actuator is the ith-step ahead control prediction received in the current
sampling period. If the data are lost within the current sampling period, the
control input should be the ith-step ahead control prediction for the current
time which is received in the previous sampling period. In the same way, when
the time-delay is random and data dropouts happen in the feedback channel,
the observer will use the measurement output y;_1 received at the last sam-
pling instant if the measurement output y; is lost or y; is delayed, otherwise,
yi—; will be used if y,_; arrives after y;_;, where j < i. Thus, with the intro-
duction of a bounded random integer k;, measurement output y,_,, denotes
three types of measurement output transmitted in the feedback channel, i.e.,
random delay, data dropout and first sent late arrival. These methods play a
very important role in compensating for time-delay and data dropout in the
proposed networked predictive control implementation. When random net-
work delays exist in both forward channel and feedback channel, the scheme
proposed in this chapter can achieve the desired control performance, which
is similar to that of the system without network time delay. Thus, on the sen-
sor side, the measurement output is sent to the controller side through the
feedback channel. On the controller side, the control prediction sequence at
time ¢, which consists of the future control predictions, is packed and sent to
the plant side through the forward channel. The network delay compensator
chooses the latest control value from the control latest prediction sequence on
the plant side. The networked predictive control system is shown in Fig. [31]
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Fig. 13.1 The networked predictive control system

Consider a MIMO (multi-input multi-output) discrete system described in
the following state space form

Zi41 = Az + Buy

v = Cay (13.3)

where 2; € R™, u; € R™, and y; € R are the state, input, and output vectors
of the system, respectively, A € R"*", B € R"*™ and C € R'*" the system
matrices. For simplicity in carrying out the stability analysis, it is assumed
that the reference input of the system is zero. Also, the following assumptions
are made:

Assumption 13.2.1 The pair (A, B) is completely controllable, and the pair
(A, C) is completely observable.

Assumption 13.2.2 The upper bound of the network delay in the forward
channel is not greater than M; multiples of the sampling period of system
( My is a positive integer). i.e., delay < MyT. For example, a delay in the
network of 0.6 sec, and with a sampling period of 0.03 sec, then the multiple
My will be 20.

Assumption 13.2.3 The upper bound of the network delay in the feedback
channel is not greater than N1 multiples of the sampling period of system (
Ny is a positive integer).

Assumption 13.2.4 The number of consecutive data dropouts in the for-
ward channel and feedback channel must be less than My and Ny , both of
which are integer multiples of the sampling period of the system, respectively.

Remark 15.1. In a practical NCS, if the data packet does not arrive at a
destination in a certain transmission time, it means this data packet is lost,
based on the commonly used network protocols. From the physical point of
view, it is natural to assume that only a finite number of consecutive data
dropouts can be tolerated in order to avoid the NCS becoming open-loop.
Thus, the number of consecutive data dropouts in the channels from the
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controller to the actuator and from the sensor to the controller should be
less than the finite numbers M, and Ny, respectively. Similarly, the network
delay from controller to actuator and from sensor to controller should also be
bounded by finite numbers M; and N; multiple of the sampling period of the
system, respectively. Clearly, the upper bound number of consecutive data
dropouts and network delay should not be greater than the upper bound of
the length of prediction (i.e. Ny +Ng+M;+My < M+ N, where M + N is the
length of the control prediction sequence, which is sent from the controller
to the actuator.)
According to Assumption [[3.2.1] the state observer is designed as

Toy1e = AZy—1 + Bug + L(ys — Cypp—1) (13.4)

where ;11 € R™ and u; € R™ are the one-step ahead state prediction and
the input of the observer at time ¢ and the matrix L € R™*!, which can be
designed using observer design approaches.

Following the state observer described by ([[3.4)) , based on the output data
up to t — k, where k is an integer multiple of the sampling period. The state
predictions from time ¢ — k to ¢ are constructed as

Ty pgife—k = AZp_gpp—p—1 + Busp + L(ys— — CTy_pjp——1)
Ty pyoli—k = AZy_py1ji—k + Bus—g41

(13.5)
Ty = AZy_1j¢—p + Bug—1
which results in
k .
§7t|t—k = Akfl(A — Lc)ft—ku—k—l + ZAk*]Butkarjfl
j=1
+ A Ly g, 5=1,2,3,-- k. (13.6)

When there is time-delay and data dropout in the forward channel, the
state prediction from time ¢ to ¢ 4+ ¢ are constructed by

Typ1j—k = AZy—p + Buy—g

Typop—k = ATip1i—k + Buypip—s
e | | (13.7)

Typife—k = AZppi1)t—k + BUpgim1ji—k

where i is an integer multiple of the sampling period. In particular, for the
augmented system without time-delay, then, u; = K;;_;, can be described
as follows:

£t+1|t = (A + BK — LC)iﬂtfl —+ LC.I‘t

. 13.8
Typ1 = Axy + BKxﬂt,l. ( )



13.3 Stability Criteria of Closed-Loop NPC Systems 203

For the case of no network delay, the controller and observer can be designed
separately based on Assumption[I3.2.1] It is assumed that the state-feedback
controller is designed by a modern control method, for example, LQG, pole
assignment, Hy and H,, in the presence of disturbance, etc. For the case
where there are both the forward network delay 7 and feedback network delay
k, the control predictions are calculated by

Uppift—k = KT piji—p (13.9)
where the state feedback matrix is K € R™*". Thus,

i = (A+ BEK)' Ty,
= (A+ BK) (A" Y(A = LO)iy_pp—n—1 + D5y AP T Buy_pija
+ Ak_lLyt_k).
(13.10)
As a result, the output of the networked predictive control at time ¢ is
determined by

k
Wpip—t, = KAF WA= LC)&y gk +Z KA* I Buy oy j 1+ KA Ly, .
j=1

(13.11)
From equation (I3I1J), it is clear that the future control predictions depend
on the state estimation #;__x—1 and the past control input up to u;—1 and
the past output up to y;—j of the system. Since there exist the forward delay
1 and feedback delay k, the control input of the plant is designed as

Ut = ut|t—i—k' (1312)

Combining this predictive controller with the networked delay compensator,
both the forward and feedback network delays will be compensated within
a certain range of time-delays. In the next section, stability analysis of the
closed-loop system will be presented using this control scheme.

13.3 Stability Criteria of Closed-Loop NPC Systems

With the networked predictive control scheme proposed in this chapter, a
very important problem is to study the stability of the closed-loop system.
Firstly, the stability of the closed-loop system with constant network delay
is investigated, and necessary and sufficient conditions for the closed-loop
system to be stable is derived. Secondly, for the random time delay, the
problem is more interesting because this case is closer to the time-delays
experienced in a real network system. In this case, the stability problem of
the closed-loop system is solved using the theory of switched systems.
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13.3.1 Constant Delays in both Forward and Feedback
Channels

In this case, it is assumed that the network delays i and & in the forward and
feedback channels are constant. The first result is presented as follows.

Theorem 13.2. For the networked predictive control systems with constant
network delay i and k in the forward channel and feedback channel, respec-
tively, the closed-loop system is stable if and only if all eigenvalues of the
following matriz are within the unit circle.

r A 0 0 0 0
M;AF=1LC 0 0O -+ MB - MA2
0 I 0 0 0
0 0 0 I 0
/- : : : : ", :
0 0 0 0 I
LCA* AB LCAB --- LCA™'B ... LCA*i—2B
0 B 0 0 0
0 0 0 0 0
i 0 0 0 0 0
B 0 0 ---0 0
M;A*1B 0 0 ---0MAYA-LO)
0 0 0 ---0 0
0 0 0 ---0 0
(') (') ('):::(') (') (13.13)
LOA* 1B A—LC 0 ---0 0
0 I 0 ---0 0
0 0 0.0 0
0 0 0 -1 0 |

where ¥ € R[(k+i)m+(k+i+2)n]><[(k+i)m+(k+i+2)n] .

Proof. The necessary and sufficient condition for closed-loop system stability
is that its closed-loop poles are stable. Using the networked predictive con-
troller, from the predictive control obtained in the previous section, it is clear
that
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k
u = K(A+ BK)' (A" (A= LC)&_i_pj—i—k—1 + Z AT Buy iy

Jj=1
+Ak71LC$t—i—k) (13.14)
then,
Tip1 = A(L‘t + BUt
= Axy + Buy—i—p (13.15)

= Ax; + BK(A + BK)Z(Akil(A — LC)(IAL't_i_k“_i_k_l

+ 2521 AkijButfifk%l»jfl + AFLLOx )

and

Toy1e = AZy—1 + Bug + L(ye — C%yy—1) '
= (A= LO)dyjy1 + LCzy + BEK(A + BK)/(A"1(A - LC)
X Ty g pft—i—k—1 T Z§:1 A* I Buy_i gy jq + AFTILC T y,).

Let M; = K(A+ BK)',

X(t+1)= [mg_l xl

(13.16)

T

T T T, T T
T pyo L W Upq ot Upg ot gﬂtfkfz#l

By By Bkl ki fft—k—i+1|t—k—i]

rTA 0 ---0BMA'LCO--- BM;B--- BM;A*2B

I 0 ---0 0 0--- 0 .. 0

0 0 .0 0 0 0 0

0 0 -1 0 0 0 0

0 0 ---0 MA*'LC 0 M;B M; Ak—2

0 0 -0 0 I 0 0
A= I :

0 0 ---0 0 0-- I 0

LC 0 ---0 BM;A*LC 0--- BM;B --- BM;A*2B

0 0 -0 0 0 0 0

L0 0 -0 0 0 0 0
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BM;A*'B 0 0 ---0BMA* (A~ LC)T
0 0 0---0 0
0 0 0---0 0
0 0 0---0 0
M;A*='B 0 0 ---0 MA*'(A—LO)
0 0 0---0 0
0 0 0 ---0 0 . (13.17)
0 0 0---0 0
BM;A¥'BA—LC 0 ---0 BM;A*Y(A - LC)
0 I 0---0 0
0 0 0 0 0
0 0 0 ---1 0 A

Then, the closed-loop system can be written as

X(t+1)=AX(t). (13.18)
Let
X(t) = [l‘t Tp—1 * Tp—k—i+1 Tt—k—i U;q ot Ut—k—i4+1 Ut—k—i
Taje—1 - B i1 t—h—i Bt b—ift—k—i—1 | (13.19)

and a state transformation be

[1-A 0 -0 00---000---00
0 -A--000---000---00
00 0 --IT-A0---000---00
00 0--010---000:--00
00 0--0017---000:-00
X(t+1)= P Lot X
00 0--000---100---00
00 0--000---0[0---00
00 0--000--00I---00
00 0--000---000---10
00 0 --000--000--01
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then, by the state transformation

results in . .
E(t+1)=02"¢ (t)

where
"
_ ntT T nT nT nT
§(t) = [af afTy -l T u
g T 1T T
tt—1 t—k—it1|t—k—i “t—k—i|t—k—i—1

Ty r'70---0—-B0---000---

x) 0l---0 0 0---000---

TY g iy 00---7 0 0---000---
Ty gy 00---0 I 0---000---
(- 00--0 0 I---000---

Uy g iy 00---0 0 0---7T00---
Ui 00--0-B0---0I0---
A 00---0 0 0---007---
i";’_k_iﬂlt_k_i 00---0 0 0---000---
& ] L0020 0 0000

00
00

00
00
00

00
00
00
10
01r1

207

1
Ly k—itl|t—k—i

1
| Tt—k—it—k—i—1 |

(13.20)

nT

nT
U1 Y
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r0 0 0 0 0 0
I 0 0 0 0 0
0 0 0 0 0 0
0 0 I A 0 0
0 0 0 M;AF=1LC 0 M;B
0 0 0 0 I 0
QN:
0 0 0 0 0 I
0 0 0 0 o --- 0
LC LCA --- LCAF =1 LCA* AB ... 0
0 0 0 0 B .. 0
0 0 0 0 0 0
L0 0 0 0 0 0
0 0 0 0---0 0 1
0 0 0 0---0 0
0 0 0 0---0 0
e 0 0 0 0---0 0
s MGART2 MGARIB 0 0 - 0 MARTY(A - LO)
e 0 0 0 0---0 0
0 0 0 0---0 0
I 0 0 0---0 0
0 0 A—LC 0 ---0 0
0 0 I 00 0
0 0 0 0.0 0
0 0 0 0 -1 0 |

(13.21)
From the structure of equation (I3.:20), it can be concluded that the system
is stable if and only if the following system is stable

Z(t+1)=E2Z(t) (13.22)

where
Z() = [z (t) 23 (t) -+~ 230012 (D] (13.23)
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0 0 0
0 I A
0 0 M;A*=1LC
0 0 0
E=1 0 0 0
LCA --- LCAF+i=1  [CAk+
0 0 0
L0 - 0 0
.0 0 0 0
0 0 0
s ]\41'14k_2 MiAk_lB 0
0 0 0
I 0 0
0 0 A-LC
0 0 I
0 0 0
0 0 0

By the state transformation

N O O O

0

B .-

AB ---
B ...

209

(13.24)
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a2l ] [10-00-B--0 0 0---001[  z(t) ]
Zk+z(t) 0070 0 - 0-B0-00]| | zuen®
Zheyiv (D) 0007 0 -0 0 0--00| | zprisr(t)
Zhyiva(t) 00---00 I -0 0 0---00 zHHQ(t)
2@ | 00200 0 -7 0 0---00 zgkﬂ)(t)
iy (1) 0000 0 -0 I 0---00| | z2040)4+1(t)
Zhirir o (t) 00--00 0 -0 0 I---00 zgkﬂm(t)
s (1) 0000 0 <0 0 0--T0| | 2300t
| penen | L00-2000 -0 0 0007 ] | g |
the following system is derived
Z'(t+1)=E"2Z'(t) (13.25)
where
2() = [ #A7(0) -+ 2{lny () 2iaa (0) 2hia(t) - 2 (1)
(13.26)

1T

Z2(k+i)+1(t) Z2(k+i)+2(t) Zé{kﬂ) (t) 2,

) fhvien ]
3(k+i)+1
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0 0 0 0 0 0
0 I A 0 0 0
0 0 M;A*=1LC 0 0 M;B
0 0 0 I 0 0
=19 0 0 0 0 I
0 -~ 0 0 0o 0 - 0
LCA --- LCAR =1 LOARY  AB LCAB --- LCAF—1B
0 - 0 0 B 0 .- 0
0 0 0 0 0 0
L0 0 0 0 0
0 0 0 0 -0 :
0 0 0 0 -0 0
0 0 0 0 -0 0
M A2 MAFB 0 0 -0 MAF (A - LO)
0 0 0 0 -0 0
0 0 0 0 ---0 0
I 0 0 0 -0 0
o  LOAM2B LOAM 1B A_LC 0 ---0 0
0 0 0 0 .0 0
0 0 0 0 .1 0

(13.27)
From the structure of equation (I3.29)), it can be concluded that the system
is stable if and only if the following system is stable

Z'(t+1)=w2"(t) (13.28)

where ¥ is defined in (I313). Therefore, the closed-loop system is stable if
and only if all eigenvalues of matrices (I3.13)) are within the unit circle.
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13.3.2 Random Network Delay

From Assumptions [3.2Z.IT3.2.4l it is assumed that the network delay and
consecutive data dropout in the forward and feedback channels are random
but bounded by M and N respectively, that is, for integers i; and ki, i; €
{0,1,2,---, M}, ky € {0,1,2,---,N}. Then, ¢ and k in the constant case
are replaced by 7; and ki, respectively. Similar results to the constant case
can be obtained. However, the stability of the closed-loop NPCS will be
determined by all (M + 1) x (N + 1) matrices as i; € {0,1,2,---, M} and
k: €4{0,1,2,---,N}.

Under this control scheme, the closed-loop system will be a switched linear
system, the theory of switched system can be used to design the observer gain
L and feedback gain K such that the closed-loop system with random time-
delay is stable ([I72]).

In order to present the results in this section, for simplicity, let

r (M+N+1)n (M+N)m .
- -~ ~ -~ s
A0---00 0---00 BK 0---00
I0---00 0---00 0 0---00
00---I0 0---00 0 0---00
00---00 0---00 K 0---00
00---00 I---00 0 0---00
4(0,0) = (13.29)
00---00 0---10 0 0---00
LCO---000---00 A+BK—-LCO0O---00
00---00 0---00 I 0---00
00---00 0---00 0 0---00
L 00---00 0---00 0 0---710J

A(O7 0) c R[Qn(M+N)+m(M+N)+2n] X [2n(M+N)+m(M+N)+2n]
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A(Zt70):
r in (M+N)m 7
SN VN

A 0 Mi(ig)--00---00 0 -+ My(ig) --- 00
I 0--- 0 --00 o0 o -~ 0 ---00
o0--- I ---00---00 O -~ 0 ---00
0 0 My(ig)--00---00 0 -+ My(i)---00
o0--- 0O ---0I---00 0--- 0 --- 00
o0--- 0O ---00---TO O --- 0 ---00
LCO--- 0 --00---00 Ms(is)-~- 0 ---00
0O 0-- 0 ---00---00 I -+ 0 ---00
o0--- 0 ---00---00 O -~ 0 ---00
.o 0--- 0 ---00---00 O --- 0O ---I0]

c R[Qn(M+N)+m(M+N)+2n] X [2n(M+N)+m(M+N)+2n]

where iy = 1,2, -+, Noo, My(iy) = BK(A + BK)"~'LC, Ms(i;) = BK(A+
BEK)"~Y(A+ BK — LC), Ms(i;) = LC, My(iy) = K(A+ BK)*~*(A+ BK —
LC), Ms(iy) = BK(A+ BK)*~1LC.

All(it7kt) 12(Zt7kt) AIS(Ztakt)
A(it; kt) = A21(Zt7]€t) A22(Zt7 t) A23<Zt7 t)
Agl(lt,kt) A32(2t7 t) A33(Zta )

€ REA(MA+N)+m(M+N)+2n]x[2n(M+N)+m(M+N)+2n] (13 30)

fori=1,2,---,M and k; = 1,2,---, N, where M;, = K(A+ BK)
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(it+ke—1)n
VN
A 0---0 BM; A% 'LC0---00
I 0---0 0 0---00
An(it k) =10 0---0 0 0---00
0 0---1 0 0---00
0 0---0 0 0---00
(0 0---0 0 0---10]
€ R[n(M+N)+n]><[n(M+N)+n]
Ava(iy, ky) = PN
12(t, k) 0---0 BM;,B --- BM;, A*—2B

BM;, A 7IB 02 00] _ pia(M+N)tnlx [m(M+N)]
O (MA+N)) x [m(M+N)]

(i¢+ke)n
LN

(i, ke) = 00---0 BM;, A#=Y(A—LC)0---00

| Ofn(M+ N x [n(M+N)+n]
c R[n(M+N)+n] X[n(M+N)+n]
i (is+ke)n

~ Y

. ~
Ao (i, ke) = 00---0 M;, AF=1LC0---00

| Opm (M4 N—=1)]x [n(M+N)+n]
c R[m(M+N)] X[n(M+N)+n]

Aao (i, ki) =

fZLT\

0.0 M, B M;,AB --- M;, A¥—2B M;, A*~'B0 ... 0 0
I---0 0 0o ... 0 0 0--- 00
0 0 0 0 0 0 0 00
0 0 0 0 I 0 0 00
0---0 0 0o .. 0 0 0--- 00
00 0 0o ... 0 0 0. 10 |

c R[m(M+N)] X [m(M+N)]
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(it+ke)n
LN

. -~
Aoz (is, ky) = 00---0 M;, AR =2 (A= LC)0---00
| Ofm(M+N—1)] x [n(M+N)+n]
c RIMM+N)IX[n(M+N)+n]

(it+ke—1)n
~ 7N

Az (ig, k) = LC 0---0 00---00

| Ofn(M+N) ] x [n(M+N)+7]
c RIP(M+N)+n]x[n(M+N)+n]

As2(ie, kt) = O(n(M+N)+n) x (m(M+N))

(i¢+ke—1)n
LN
A+BK—-LC 0---0 00---00
I 0---0 00---00
Asz(ig, k) = 0 0---1 00---00
0 0---0 I0---00
0 0---0 00---00
0 0---0 00---70]

éR(n(MJrN)Jrn)x(n(MJrN)Jrn)

Then, the main results in this section can be stated as follows:

Theorem 13.3. For the networked predictive control system with random
network delays i; and ki in both forward and feedback channels, respectively,
the closed-loop system is stable if there exists a positive definite matrix

Pe R[Qn(M+N)+m(M+N)+2n] X [2n(M+N)+m(M+N)+2n]

such that
AT (iy k) PA(ig, k) — P < 0 (13.31)

fori,=0,1,2,--- M and k, =0,1,2,---/N.
Proof. Following the case of the constant network delay, if the random net-
work delay in the forward channel is k¢, k¢ # 0, the control input, state
prediction, and plant state vectors are expressed by

up = K(A+ BK)"[A" YA = LC)&_i, g, |t—iy— ks 1

¢ —j _ 13.32
+ Z§:1 AR =IBuy i pyvjo1 + AR TILC T, i, ( )
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Tey1 = Axy + Buy
== Aact + Butlt—it—kt
— Az, + BK(A+ BE)*[A¥ (A — LC)#_i, kyjt—ir—ky 1 (13.33)
+ th:l AktijBut*it*kerfl + AktilLC(Et,it,kt],

As the input and output of the closed system are sent through the network,
control u; can be used by the actuator with the implementation of the network
delay compensator, but it can not be obtained by the observer previously
due to the network-induced delay, therefore, the observer is designed based
on (yi—g,, ur—k,) received on the side of the observer

Byt 1ft—k, = ATty jt—ke—1 + Bus—g, + L(Yt—k, — OBy, t—ko—1)-
(13.34)
When there is no delay in the feedback channel, i.e., k; = 0, and i; # 0,
then,
Tyyre = A1 + Bug + L(ye — OZyy—1)

Tygopr = A%y + Bugyay (13.35)

Typi e = ATy —1pe + Bupgi—1p¢-

Let u¢ = uyy—i, = KZypp—y,, then,
'i‘tltfit = (A + BK)i‘_l[(A + BK — Lc)i‘tfidtfitfl + LC.Tt_iJ (1336)
U = K(A + BK)itil [(A + BK — Lc)i't—iﬂt—it—l + LC‘Tt,it]. (1337)
The closed-loop system is

Tip1 = A.I‘t + BK(A + BK)i‘_lLC.Tft_it‘F
BK(A + BK)i‘_l(A + BK — Lc)itfi”tfitfl
i.t+1|t = (A + BK — Lc)i'ﬂt_l + LClEt
up = K(A+ BE)" V(A + BK — LO)&y_i,1—i,1 + LCzy_1,]

then, combination of equations (I3:32), (I333), (I334) and (I3.38) gives the

following augmented system:

(13.38)

X1 = Alig, k) Xy (13.39)
where

_[r.r ., ... .T T T(p i 1 1)... T
X = [?t Ti_1 Ly —ke+1 ?t—it—kt € j(f 2 qlft 1) L M-N+1
Ti ppon Up—1 Upo " Uy poyq Uy gy g, W (E—dp — Ky —1) -
ul’ ul T T gl
t—M—N+1 UM —N Tyjp—1 Tp1)t—2 t—iy—ko+1[t—is—ky

~T T . .
xt—it—kt|t—it—kt—1 't — e — kt — 1‘t — 1t — k‘t -2

T
N N
Ly M—N+1[t—M—N ‘thMfN|t7M7N71}

(13.40)
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ip = 1,2, M, k = 0,1,2,---, N, A(iy,0) for iy = 1,2, -+, Ny and k, =
0 are defined in (I330). While there is no time-delay in the forward and
feedback channels, i.e., i, = 0 and k; = 0, the augmented system ([3.8)) is
extended as

Xt+1 - A(070)Xt (1341)

where A(0,0) for iy = 0,k = 0 is described in ([329]). As the time-delay is
random, the closed-loop system is a switched system which is composed of
(M +1) x (N + 1) discrete-time subsystems, i.e.,

Xt+1 - A(it7]€t)Xt (1342)

where 7y = 0,1,---,N and k; = 0,1,---,N. The switched system can be
described as
Xt+1 = A6(k)Xt (1343)

where §(k) : {0,1,---} — {0,1,2,---, M} x {0,1,2,---, N}, 6(k) is switching
signal.
Let Vi, = XIPX,, then

Vigr = Ve = X[\ PXoy1 — X[ PX,
= X[ A5y PAsry — PIX]. (13.44)

From (I3.31), it follows that Vi1 —V; < 0, for §(k). Therefore, system (I3.39)
is stable.

Remark 13.4. It can be deduced easily from (I331]) that each subsystem is
stable. If K and L are designed previously, then (I331]) is a set of LMIs. LMI
tool-box can be used to find a feasible solution P ([15]).

13.4 Simulation & Experiments

In this section, two illustrative examples are constructed to verify the design
method developed in this chapter.

13.4.1 Numerical Simulation

Ezample 13.5. An illustrative example is constructed to verify the design
method developed in this chapter, it is multi-input and multi-output sys-
tem, this simulation not only contributes to the theory development, but
also solves the practical problems which are modelled as the similar state-
space equations. Simulation studies are presented for an open-loop unstable
discrete system in the form of (I33]) with the following system matrices:
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1.010 0.271 —0.488 55
A= 10482 0.100 024 |.,B=|3-2 ,C:[
5

0.002 0.3681 0.7070

123
431"

Take

0.5858 —0.1347 —0.4543 —0.36140.3326
K=1_05550 0.0461 04721 |*F= | 00332 0.0576
: : : 0.2481 —0.0750

for nominal system (I3:3]) such that the closed-loop system is stable. It can be
concluded from the simulation that the closed-loop system is not stable with
uy = KZy_i_pq1)t—i—k, however, it is stable with control w4y, = KZy—p—;
fori =0,1 and k =0, 1,2. By Theorem [[3.3] there exists a common positive
definite matrix P € R30%3Y such that six inequalities in (I3.31]) are satisfied,
so the closed-loop system (I3.3)) is stable with random time-delay ¢ = 0, 1 and
k = 0,1,2. The following figures are the response of the close-loop system
with time-delay ¢ = 1 and k = 2. The initial conditions are

0.1 0
o= | 0.1 ,u(t):[o],fortzo7 1, 2, 3.
0.1

13.4.2 Practical Experiments

Example 13.6. To implement networked control systems, a test rig is built,
based on two ARM 9 embedded boards. The two boards are used, one on the
controller side and the other on the plant side and are connected through the
network. The communication protocol between them is UDP. The kernel chip
of the embedded board is ATMEL’s AT91RM9200, which is a cost-effective,
high-performance 32-bit RISC microcontroller for Ethernet- based embedded
systems. A 10M/100M self-adaptive network controller is integrated in the
chip and the chip also has a high computing performance and can work at
speeds up to 180 MHz. 2-channel 16-bit high speed analog-digital (D/A)
converters and 8-channel 16-bit high speed analog-digital (A/D) converters
in the controller board provide I/O interfaces for the controlled plant. In
order to validate the proposed method, a servo motor control system which
consists of a DC motor, load plate, speed and angle sensors is considered. The
model of the motor control plant at sampling period 0.04 second is identified
to be

A(z71)  0.05409272 + 0.11527% + 0.00012~*

Gz = = .
)= Blm1) T 1 11221 — 0.213:-2 1 033523
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Fig. 13.2 States x1, z2 and z3
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Fig. 13.3 Control inputs w1 and w2

The system can also be written in state space form with the following system
matrices

1.12 0.213 —0.335 1
A= 1 0 0 |,B=|0],C=/[0.05410.1150 0.0001].
0 1 0 0

The matrices K and L are designed to be
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6
K = [~0.0270 —0.575 —0.0001] , L = |6
6

which ensure the closed-loop system without time delay is stable.

To illustrate the operation of the proposed networked predictive control
scheme, three cases are considered: a) Local control. There is no network in
the closed-loop system, i.e., the output signal from the sensor is directly con-
nected to the controller, so, the network delay is zero. The design of matrices
K and L has ensured that the closed-loop system is stable. b) Intranet based
control. In this case, the output and input signals are physically transmitted
between two Intranet IP addresses 193.63.131.217 and 193.63.131.219 which
are both located on the campus network of the University of Glamorgan.
It is measured that the maximum network delay between the two embed-
ded boards is 0.08 second, so the sum of the feedback and forward channel
time delay is less than 0.16 seconds. As the sample time is 0.04s, the upper
bound N=4. ¢) Internet based control. In this case, the output and input
signals were transmitted between two Internet IP addresses 193.63.131.219
and 81.106.241.34. The former is located at the University of Glamorgan,
UK., the latter is located off campus in Pontypridd, UK. The maximum net-
work delay is measured to be 0.16 between the two embedded board, so the
sum of the two channel time delay is less than 0.32s. The sampling period
is still 0.04 second, so the upper bound N = 8. To evaluate the performance
of the networked predictive control scheme, one real-time simulation and one
real-time experiment are carried out.

1) Real-time simulation. In this simulation, the servo motor plant to be
controlled is represented by its model but the network is a real one. The
simulations are performed using Matlab/Simulink /Real time Workshop. The
real-time simulation diagram is shown in Fig. [[3.4 which is separated into
two parts: the controller side and the plant side. The two parts are imple-
mented in two ARM 9 embedded boards respectively. The reference input
is a square wave generated by the pulse generator block, which changes be-
tween Ov to 7v with period 5s. The block Netctrl is the control prediction
generator. The block Comp is the network delay compensator. The Blocks
Recv9 and Send9 are the receiver and sender of the UDP communication
protocol. All of them are designed using Matlab S-Functions. The simulated
plant and the controller are executed in an ARM 9 embedded system. The
real network (Intranet or Internet) is between UDP communication blocks
Recv9 and Send9 in Fig. 1341

Four real time simulations are conducted: local control (i.e., no network),
Intranet based control without delay compensation, Intranet based control
with delay compensation and Internet based control with delay compensation.
The real-time simulation results are shown in Fig. and Fig. The
difference between the results in the case of local control and Intranet control
without compensation is very small, which is hard to distinguish in Fig.
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Fig. 13.4 Simulation Diagram

and Fig. The Internet based control without delay compensation is also
conducted, but it is found that the system is no longer stable due to the large
network delay, which is between 0.16-0.32s.

Local control

------- Intranet based control with compensation
— — Intranet based control without compensation
— - — - Internet based control with cormpensation

Output (V)
L]

L L L L I
0 04 1 14 2 24 3 34 4 4.8 a
Time (s)

Fig. 13.5 Outputs of servo plant (Simulation)

2) Real-time experiment. The difference between the real-time simulation
and real-time experiments is that the plant model of the servo motor in the
real-time simulation is replaced by D/A block Dac9 and A /D block Adc9 and
the real servo motor. The diagram of the real-time experiment is shown in Fig.
37 The two blocks Dac9 and Adc9 are the driver of the A/D and D/A chan-
nels in the embedded system and are designed in Matlab S-Function. Simi-
larly, four real-time experiments are made: local control (i.e., no network),
Intranet based control without delay compensation, Intranet based control
with delay compensation and Internet based control with delay compensa-
tion. The real-time experiment results are shown in Fig. and Fig.
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Fig. 13.6 Inputs of servo plant (Simulation)

Also, it is found that the Internet based control without delay compensation
is unstable.

Controller Side Flant Side
[
: Lt
i MetCtrl 1
i Pulse Daed } Plant
{Generatar Controller H
Aded o

Fig. 13.7 Experiment Diagram

13.5 Conclusion

The design and stability analysis of networked predictive control systems have
been discussed in this chapter. The networked predictive control compensates
for the network delay and data dropout in the forward and feedback channels
and achieves the desired control performance. The network delays in both
forward and feedback channels have been considered in two cases: the fixed
network delay and the random network delay. For both cases, the stability
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Fig. 13.9 Inputs of servo plant (Experiment)

criteria have been obtained for networked predictive control. Particularly, in
the case of random network delay, it has been concluded that the closed-loop
networked predictive control system is stable if the corresponding switched
system is stable. This gives fundamental results for the design and analysis
of networked control systems.



Chapter 14

Stochastic Analysis of NCSs with
Random Delay and Data Dropout

14.1 Introduction

The stability problem of closed-loop NCS in the presence of network delays
and data packet drops has been addressed in [214], 211, (210, [149]. In [142] 196,
[182], the problem of stochastic stability of network worked control systems
with random time-delay or data dropout has been discussed, in which the
random time-delay is modelled as a Markov process. Furthermore, in [2T3],
the sensor-to-controller and controller-actuator delays are modeled as two
Markov chains, and the resulting closed-loop systems are jump linear systems
with two modes, where state feedback is proposed, the last received state is
used for feedback again if there are delays longer than one sampling period or
if there is a package loss. In the work of [T17], the networked predictive control
with the modified MPC is proposed, but the time-delay in the forward channel
is constant. In this chapter, networked predictive control will be proposed for
control of NCSs with random network delay in both the forward channel and
feedback channel, where the network induced-delay is in the form of a Markov
chain.

This chapter is organized as follows. Section gives the problem for-
mulation and the scheme of predictive control and Section presents
the analysis of stochastic stability of the closed-loop system. Section [IZ.4]
gives a numerical example and a practical experiment to demonstrate the
effectiveness of the proposed method. Some conclusion remarks are given in
Section

14.2 Predictive Control of Networked Systems

To overcome unknown network transmission delay, a networked predictive
control scheme is proposed. It mainly consists of a control prediction generator

Y. Xia et al.: Analysis and Synthesis of Dynamical Systems, LNCIS 387, pp. 225-b42]
springerlink.com (© Springer-Verlag Berlin Heidelberg 2009



226 14 Stochastic Analysis of NCSs with Random Delay and Data Dropout

and a network delay compensator. The control prediction generator is designed
to generate a set of future control predictions. The network delay compensator
is used to compensate for the unknown random network delay. Consider an
MIMO discrete system described in the following state space form

Ti41 = Alft + But

14.1

Yt = C.I‘t ( )

where 2; € R™, u; € R™, and y; € R are the system state, input, and output

vectors, respectively. A, B, C are matrices of appropriate dimensions. The
following assumptions can reasonably be made:

1 The pair, (A, B), is completely controllable, and the pair, (A, C) is com-
pletely observable.

2 The upper bound of the network delay from the sensor to the controller
and from the controller to the actuator are not greater than N,.4 and
Nead, respectively (positive integers).

3 The number of consecutive data dropouts in the channels from sensor to
controller and from controller to actuator must be less than Nys. and Ngeq
( positive integers).

Remark 14.1. In a practical NCS, if the data packet does not arrive at a
destination in a certain transmission time, it means this data packet is lost,
based on the commonly used network protocols. From the physical point of
view, it is natural to assume that only a finite number of consecutive data
dropouts can be tolerated in order to avoid the NCS becoming open-loop.
Thus, the number of consecutive data dropouts in the channels from the
sensor to the controller and from the controller to the actuator should be
less than finite number Ngs. and Ny, respectively. Similarly, the network
delay from sensor to controller and from controller to actuator should also be
bounded by finite numbers Ny and N.qq, respectively. Clearly, the upper
bound number of consecutive data dropouts and time delay should not be
greater than the upper bounds Ng. and N., (i.e. Ngse + Ngea < Ny and
Nica + Nead < Nea)- Nea + N is the length of prediction.
The state observer is designed as

Bypae = AZy_1 + Bugy + L(ys — CZypp—1) (14.2)

where Z;1); € R" and u;; € R™ are the one-step ahead state prediction and
the input of the observer at time ¢, respectively; and matrix L € R™*! which
can be obtained using observer design approaches. The estimator of the state

Byp = Type—1 + M(ye — Cypy—1) (14.3)

where Z;;_; € R" is the state observer, M € R™! is the matrix to be
determined. Assume that the controller is of the following form:

gy = Ky, (14.4)
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where K € R™*" is the state feedback control matrix to be determined
using modern control theory. In particular, the augmented system without
time-delay, i.e., u; = uy|;, can be described as follows:

£t+1|t - (A + BK — LC - BKMC)itH,l
+(BKMC + LC)x
Tl = (A + BKMC’)xt + (BK — BKMO)fﬂt,l
Ut = Kiﬂt = K(I — MC)@t|t_1 + KMCLEt

(14.5)

In order to compensate for the network transmission delay, a network delay
compensator in the channel from the controller to the actuator is proposed.
A very important characteristic of the network is that it can transmit a
set of data at the same time. Thus, it is assumed that control predictions
at time t are packed and sent to the plant side through a network. The
network delay compensator chooses the latest control value from the control
prediction sequences available on the plant side. For example, when there is
no time delay in the channel from sensor to controller and the time-delay from
controller to actuator is i¢, and the following predictive control sequences are
received on the plant side:

T

T ooy T ooy T T
[“t—mt—il’“t—i1+1|t—i1’ » Ugje—ip» v“t+Nc,,,—i1|t—i1] (14.6)

where the control values u;;—;; for j =1,2,---,¢, are available to be chosen
as the control input of the plant at time ¢, the output of the network delay
compensator will be

Ut = Ut|t—minf{iy iz, it} (14.7)

When random network delays exist in both sensor-to-controller and
controller-to-actuator channels, the scheme proposed in this chapter com-
pensates for the network delays in the controller-to-actuator and sensor-to-
controller channels and could achieve the desired control performance. Thus,
on the sensor side, the output sequence is packed and sent to the controller
side through the feedback channel. On the control side, the control predic-
tion sequence at time ¢, is packed and sent to the plant side through the
forward channel. The network delay compensator chooses the latest control
value from the control prediction sequences available on the plant side.

In this chapter, the time-delays in both the controller-to-actuator channel
and sensor-to-controller channel are modelled as an associated Markov chain
process (random jump process). The usefulness of such a model representa-
tion is that it permits the decision-maker to properly treat the discrete-events,
which significantly change the normal operation by exploiting the knowledge
of their occurrence and the statistical patterns of the arrival information.
Then, the transition probability from one time-delay to another will be de-
scribed in the following special structure of the transition matrix.

In the following result, the assumption is made that the network delay
in the controller to actuator channel is bounded by N.,. The network delay
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compensator is in the form of
U = Ugjp—;,, subject to iy <idpq +1 (14.8)

where the network delay i, is modelled as a discrete state Markov chain taking
values in a finite set S 2 {0,1,2, ....., Noy} , with transition probability (cv;;)
from mode i to mode j

aij = Preg(iver =j | iy =) (14.9)

where 0 < 4,5 < N, a;; > 0 and for any i € S, Z;V:cg a;; = 1. From (IZ.0),
a package containing N., + 1 control predictions will be sent through the
network. If one package, such as
T T T T T
[ut7i1|t7i1 R L A IR P 7ut+Nca7i1|t7i1]

is sent through the network, in which, “z[tfil will be used as the control

input due to the network delay ;. “tT+1| ¢+, Will be used as the next control
input if there is no new coming package of future prediction sequences at
time ¢ + 1 since the data may be lost or there is a longer delay. Then, from
the constraint (I4.8), it follows that

Qij = Preg(ipy1 =jliv=i<j—1)=0 (14.10)

i.e, aj; = 0, for ¢ < j — 1. On the other hand, the delay i; can be reduced
by up to the maximum number of steps. When the new package of the fu-
ture prediction sequence arrives, the old package will be discarded. Then, a
structured transition probability matrix is obtained as follows

[ a0 a1 0 0 ce 0 1
Qi a1 0 g e 0
Pr., =
0
A(New—1)0 ¥(Ne—1)1 (N —1)2 X(Ney—1)3 ° 7" X(Ney—1)Neg
aNC(IO aNcal aNCQQ aNca?) e aNcaNca

(14.11)
In ([IZ£I1), each row represents the transition probabilities from one element
in a fixed package to the element in all the package coming in sequence.
The diagonal elements are the probabilities of package coming in sequence
with equal delays. The elements above the diagonal are the probabilities of
encountering longer delays, and the elements below the diagonal indicate
package loss or discarded old data.
As the random time-delay also occurs in the sensor-to-controller channel,
the same Markov chain model for this random time-delay k; is adopted. It
is assumed that the network delay k; in the feedback channel is random but
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bounded by N, that is, k; € {0,1,2, -+, Ns.}. The networked predictive
controller is in the form of

uy = Ky _y,, subject to ky < ki1 +1 (14.12)

where the network delay k; is modelled as a discrete state Markov chain taking
values in a finite set S, 4 {0,1,2,....., Ngc} , and (f;;) has a transition

probability from mode i to mode j of
ﬂij = PTSC(th+1 Zj | k‘t = Z) (1413)

where 0 <4, j < N, $;; > 0 and for any i € S, Z;V:SS Bij = 1. Then, from
the constraint (IZ4.12), it follows that

Proc(kiy1 =jlkr=i<j—1)=0. (14.14)

Then, a structured transition probability matrix is obtained as follows

Boo Bo1 0 0 0
Bio Bi1 0 Bz - 0
Pry.— ' : : : S . (14.15)
: : : : : 0
BNoe-1)0 BNoe=1)1 BNoe—1)2 BN,e—1)3 *** BNee—1) N
Bn..0 BN..1 BN..2 BN..3 - BN..N..

In this case, the delay in the sensor-to-controller channel and the delay
in the controller-to-actuator channel are modelled as Markov processes de-
seribed in ([Z9) and ([IZI3)), respectively. Then, the Markovian jump pa-
rameter is

Tsca = (k‘t,it) (1416)

PTsca - PTsc ® Prca- (1417)

14.3 Stochastic Stability of Closed-Loop Networked
Predictive Control Systems

Following the state observer described by ([[Z2)), when k; = 0, wi_g,
will be wu; which is defined as in (IZ3) and (IZ4). Based on the pair
(Yt—k, , ut—g, )received on the side of the observer, and the input data ap-
plied by observer up to t — 1, the state predictions from time ¢t — k; + 1 to t
are constructed as
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Ty ptife—ty = ATy py)t—ky—1 + Bus—p, + L(Yt—k, — OZp_p, -y —1)
Tk ro)t—ky = ATp_pp1ft—k, + BUt—k, 41

Tyjp—p, = ATy_1)t—k, + Bur—1
(14.18)
which results in

o — Ake—1 A, k ko—7
xt|t—kt = A% (A - Lc)xt—kdt—kt—l + thzl A ]But*kt*ﬁ*l

14.19
+ Akf‘lLyt_kt ( )

where k; = 1,2,3,--+, Nge. As aresult, the output of the networked predictive
control at time ¢ is determined by

gk, = KAR A = LO)&y_gyj1p,—1 + thzl KA I Bug g, 11
+ KAkt_lLytfkt .
(14.20)
From equation ([4:20), it is clear that the future control predictions depend
on the state estimation #;_y,;—x,—1 and the past control input up to u;—;
and the past output up to y;—_x, of the system. When there is no delay in the
feedback channel, i.e., k; = 0, and 4; # 0, then,

Ty = AZy—q + Bug + L(ys — Cy—1)

Typop = A%y + Bugp (14.21)

Tigige = AZyqi—1)e + BUypi,—1)e-
Let Ut4ift = K.i‘t+i|t,i = 1, 2, s ,it — 1, and Ut = Ut|t—i, = Kiﬂtfi” then,
'i‘tltfit = (A + BK)i‘_l[(A + BK — LC)i‘tfidtfitfl + LC.Tt_iJ (1422)
U = K(A + BK)itil [(A + BK — Lc)it—iﬂt—it—l + LC‘Tt,it]. (1423)
The closed-loop system is

ry11 = Ary + BK(A+ BK)"* ' LCx_;, + BK(A + BK)"*~1
X(A+ BK — LO)&4 4,44, 1
#1110 = (A+ BK — LC — BEMC)dy, 1 + (BKMC + LC)z,
up = K(A+ BK)* (A4 BK — LC)#_;,i—i, -1 + LCz;_3,].

(14.24)

For the case where there are both the network delay i; in the controller-to-
actuator channel and the network delay k; in the sensor-to-controller channel,
the state prediction from time ¢ + 1 to t + 4; are constructed by
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Tipr)i—k, = Ay, + Buypp—p,
Tipo)i—k, = AZpp1)t—k, + BUsgp1ji—g,

(14.25)
£t+it|t7kt. = Ay, 1jt—ky + Blagi,—1)i—rk,
the control predictions are calculated by
Utpilt—k, = KTopije—p, 1= 0,1, 0 (14.26)

where the state feedback matrix K € R™*™. Thus,

Typiy)i—r, = (A+ BK)Z:t@ﬂt—kt
= (A+ BE)" (A" (A = LO)2y g1k, 1 (14.27)
+ 3N ARTIBug g,y + AR Ly, ).

Since there exist the forward delay i; and feedback delay k¢, the control input
of the plant is given by
Ut = Wt|t—ip—ky- (14.28)

Combining this predictive controller with the networked delay compensator,
both the forward and feedback network delays will be compensated for a
certain amount of time-delay. In this section, stability analysis of the closed-
loop system will be presented using this control scheme.

When the random network delay in the controller-actuator channel is k;
(kt > 0) the control input, state prediction, and plant state vectors are ex-
pressed by

U = K(A + BK)i‘ [Aktil(A — Lc)jt—it—kdt—it—kt—l

ke . 14.29
+ S AR I Buy o1 + ARTLLCT, g, (14.29)

41 = Az + Buy
= Az, + Butltfitfkt 4
— Az, + BK(A+ BK)[Ab=1(A — LO)x
T gy —hylt—is—he—1 T th:l A= Buy_j, gy 4j-1 + A TILCxy—, ]
(14.30)

Ty ptife—ty = ATy )t—ty—1 + Bus—p, + L(Yi—r, — CZp_p, jt—p,—1)- (14.31)

Note that A(0,0) for i, = 0,k = 0 is described in (IZ34)), and A(i,0)
for iy, = 1,2, -+, Neo and k; = 0 are defined in (IZ3H), then, combination of
equations (IZ29)), (I£30) and ([IZ3T) gives the following augmented system:

Xip1 = Alig, ko) X, (14.32)

where
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_[.,.T ., T ... .7 T T .. T T
Xt—[fft L1 Ty —hyt1 Te—iy—ky LTt—ip—ke—1" " Tt—N,o—Nea+1 Lt—Nyo—Neqo
T T T T T T

Uf; “t—% T utfitikffl Up—iy—ky utfia}ktfl “t—NSC—NfﬂH Ut Noc—Neq
Loje—1 Too1jt—2 " Lomiy—kp b1 t—ie—ke Lt—ip—ke|t—iz—ke—1 Ttoiy—ky—1|t—ip—ky—2
T
N ~T
T T Nye—Nea+1[t—Noe—Nea mthschcawaschcafl]
(14.33)
and A(ig, ki), it = 0,1, -+, Nea, kt = 0,1,2, -+, Ny are expressed as follows:
Al (07 0)
A51(0,0) A22(0,0)
o A3(07 0)
AO0)= | 4,1(0,0) 412(0,0) 445(0,0) (14.34)
A5(07 0)

~
D
—
—~
JO
(=}
~
=~
D
]
—~
JO
(=}
~
=~
(=)
w
—~
JO
(=}
~

where
A(O, 0) € RPn(NeatNse)+m(NeatNse)+2n][2n(Nea+Nse)+m(Nea+Nse)+2n]

(Nea+Nse)n (Nea+Ngse)m
- A~ N 2 S S My(0)0---00
M(0) 0---00 0---00
A21(0,0) = I(N,, 4 Noo)nx (Nea+ Nuc)n
A2z = O(Noo+ Noo)nx [n(NeatNoe) +m(Nea+Nae)+2n]
A5(0,0) = [K(I=MC) 0---00 0--- 00 KMC0---00]

A41(0,0) = O(N, 4 Noe— 1)mx (Noa+Nact1)n

A41(0,0)

A42(0,0) = I(N,, 4 Noe—1)ymx (Nea+ Nee—1)m
A43(0,0) = O[(Noo+ Nuo1)mx (Nea+ Nac)n+2n]
A5(0,0) = [M3(0) 0---00 0---00 My(0)0---00]
A61(0,0) = O[(Nuo+ Nuo)rit (Nea+Nac)m+n] x[(Neat Nec+1]
A62(0,0) = O(N.o+Nee)nx (NeatNee)n
A63(0,0) = O(N,, +N.)nxn
Ay (i4,0)
Ag1 (i, 0) Az (i, 0)
o As(ir, 0)
Alir, 0) = Aa1(i,0) Aga(iy,0) Ays(ie, 0) (14.33)
As(i¢,0)

Ag1 (i, 0) Ag2(ir, 0) Agz(iy, 0)

where A(it,O) € RPn(NeatNse)+m(NeatNse)+2n][2n(Nea+Nse)+m(Nea+Nse)+2n]
. B fij:z\ (fcativsc)ln
A (i, 0) = A0 My(ig) -0 000 0--- Ma(iy) -~ 00
A21(it,0) = L, 42)nx (i, +2)n
A22(i1,0) = 04,4 2)nx [2n(Neat Noe)+m(Nea+ Nuo)—ien]
As(ir,0) = [0 0 Ms(is) -0 000 0+ My(i) -+~ 00]
A41(it,0) = O(Nooy 4+ Noem1)ymx (Nea+ Nuot1)n
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Ay2(it,0) = I(Noot Nye—1)mx (Nea+ Noe—1)m

A43(it,0) = O{(Nput Noo—1)mx (Neq+ Nae)n+2n]

As(i¢,0) = [M3(0) 0---00 0---00 My(0)0---00]
Ag1(1t50) = O[(Neu+ Noe)n+(Neat Noe)mtn] x [(Nea+ Noet1]
A62(it,0) = 0N,y 4 Noo)nx (NeatNoc)n

Ag3(it,0) = O(N.o+No)nxn

A1 (i, ke) Av2(ig, k) Ars(ie, ki)
Aty ke) = Ao1 (i, ky) Aoa(iy, k) Aoz (i, k)
Agy (i, ki) Azo(ig, k) Ass(ie, ki)

c R [2n(Nea+Nse)+m(Nea+Nse)+2n][2n(Nea+Nse)+m(Nea+Nse)+2n]

for iy =1,2,--+,Ney and ky = 1,2, -+, Ny, where @;, = K(A + BK)®

Ay = [ A1 0]
(M4 NYx (n(M+N)
e RIM(M+N)+n]x[n(M+N)+n]
(it+ke—1)n
Ay = PN c R[nx[n(M+N)+n]
LC 0---0 BM; Akt 1LC’

. A
Avo(ke,ie) = {Ai; 0[(M+N+1)X(M+N)m(it+kt)m]}

Arg1 (Ky,ip) = [fo A aH(l) < I1(2) H(S)]

gz = Opn(M 4N 0] x [m(M+N)]

. A
Mig(ke,ie) = {0 1ot ]
~ (n(M+N)x[n(M+N)+n]
kin
Az = |~ 75 S

00---01(4)0---00

) A
Aoy (ke i) = {0 - ]
) [(m—1)(M+N)]x[n(M+N)+n]
kin
Ao = |~ 7= S
211 00_._0MitAkt—1L00...00
Mgy — [I Aooq (e, iy) O(M+N)m><m:| e RIm(M+N)]x[m(M+N))]
(M+N=)mx(M+N-1)m
Ao (ki) — [ - e [m]x[m(M+N—-1)]
221 (K, ) l:()...()H(E))H(G)~~H(7)H(8)0"'0:|ER
) g3y
Aos(k =
23(kt, ¢) {A%J
kin
Aoz = |~ 7= S
21 00---01(9)0---00

A232 = O (M 4+ N—1)]x[n(M+N)+n]
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gy = [ Asy 0} € RINM+N)+n]x[n(M+N)+n]
O(M4+Nynx (is+ke+1)n
(it+ke—1)n )
A311 — PN c R[nx(zt+kt+1)n
LC 0---0 0
A32 = 0(n(M+N)+n)x (mN)
) As31
Asz(k =
3a(Fe, it) Azz11 Aszi2
kin
A NN
BT 40-0 00---001

A3311 = In(M4N)xn(M+N)nm

A3312 = Op(ar4N)xn

where A = A + BK ~ LC, Ms(0) = BEMC + LC, My(0) = A + BK —
LC + BKMC, — K(A + BK)", My(i;) = BK(A + BK)"'LC,
Mo (iy) = BK(A + BK)“ A+ BK — LC), My(is) = K(A+ BK)"~'LC,
Ma(ir) = K(A + BK)"—\(A + BK — LC), Ms(is) = BK(A+ BK)i*—'LC,
Mg(is) = BK(A+BK)*~\(A+ BK — LC), My(i,) = D1 K (A+ BK)*~'LC,
Ms(i) = Di\K(A + BK)*'(A + BK — LC), II(1) = M;,B, 11(2) =
BM;, A¥ 2B, I1(3) = BM;, A%~ 1B I1(4) = BM,;, A*~(A — LC), II(5) =
M, A%1LO, I(6) = My, AB, II(7) = M;, A~°B, I[(8) = M;, Ab~'B,
I1(9) = M;, AF=Y(A — LO).

Definition 14.2. [213] The jump system ([I432) with random time-delays is
said to be stochastically stable if for the initial mode 7, there exists a finite
number M (rg) > 0 such that

{Z ro} < M(ro). (14.36)

It is noted that the closed-loop system in (IZ32]) is a delay-free discrete-
time jump linear system with two modes. Then, we can utilize the existed
results on the stochastic stability and stabilization to perform the stability
analysis of system ([432]). Our main results in this section can be stated as
follows:

Theorem 14.3. System (17.33) with random time-delay k; in the channel
from the sensor-to-controller and random time-delay i; in the channel from
the controller-to-actuator, where k; and iy are Markov processes described

by [@ZI0) and ({I7.13), respectively, is stochastically stable if and only if
there exist symmetric positive definite matrices S(i,7),i = 0,1,-++, Nea;j =

0,1,---, Ny satisfying any one of the following four mequalztzes.

Nea Nsc

A 5O ki Sk, ) AT (i, ) < S(i, 5) (14.37)

k=0 h=0
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Neca Nsc
S il A SO AT (B < SG.j) (14.38)
k=0 h=0

NC(I NSC

AT QD aiwBinS (k h)AG, ) < 5(,5) (14.39)

k=0 h=0
Neca Nsc

SN cnBin A (k, h)S(k, h)A(k, h) < S(i, ) (14.40)

k=0 h=0

where

S(i,j) € R[27(NeatNse)+m(Nea+Nse)+2n] x
[21’1(Nca+Nsc)+m(Nca+Nsc)+2n]

i:O71a"'7NC&;j:071a"'aNsc-

Proof. Sufficiency: Without loss of generality, it is assumed that (I4:39) holds,
then, based on the algorithm proposed in this chapter, the stochastic stability
of the closed-loop systems is related to the time-delay in the feedback k;
channel and forward channel ;. Then, a quadratic function can be taken as

follows:
V (X, t) = XS (ig, ke ) X (14.41)

Tt follows from (IZ32) that
E{AV(X¢, 1)}
= E{X 1 S(irg1, ki) Xer | X} — XS (i, k) Xy
Neca Nse

= XTAT (i, k) O 1D i iBr,nS (ke h) Ay, k)Xo — XTS (i, k) X
k=0 h=0

If (T439) is satisfied for ¢ = 0,1, -+, Neg; j = 0,1, - -, N, then, there exists
a positive scalar o such that the following inequality holds:

E{AV (X, 1)} < —a| X2 (14.42)

Add the above inequalities from ¢t = 0 to t = T, it results in

SOy <

=0

(G)@{V(Xo, 0)} - é’@{V<XT+17 T+ 1)}

< &V (X0,0)). (14.43)

Q ~ Q

From the above inequality, it can been easily seen that ([ZL36) is satisfied,
then, the jump system ([£32) with random time-delays is stochastically
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stable. The other three conditions in Theorem can be obtained by the
same techniques used in the proof.

The necessity of the proof is similar to the proof of Theorem 1 in [213], it
is omitted here.

Remark 14.4. At each sampling time, the current controller-to-actuator delay
¢ can be known by the proposed network delay compensator on the of side
of actuator. However, it is not known for the observer. The result obtained in
the above theorem is mainly on the stability analysis of this kind of systems.
The performance can also be improved with the method proposed in this
chapter, which can also be refereed to our recent results, which appeared

in [120].

Remark 14.5. Since the matrix inequalities in (IZ37)-([I£40) are related to
gain matrices K and L, in general, these gain matrices should be designed to
guarantee that the closed-loop system with constant network delay is stable.
If gain matrices K and L are designed previously, then (I£37)-(I£40) are a
set of linear matrix inequalities (LMIs). Therefore, one can use LMI tool box
to find the feasible solutions.

Remark 14.6. Another important issue in a communication channel is the
problem of bandwidth. To solve such a problem, the quantization, as a popu-
lar way, has been considered, see [49, [47, 40, 114]. In a network environment,
signals are usually quantized before being communicated, and the number
of quantization levels is closely related to the information flow between the
components of the system and thus to the capacity required to transmit the
information. In the networked predictive control systems, as for how to solve
bandwidth problem using quantization, it remains our future study.

14.4 Examples

14.4.1 Numerical Example

Example 14.7. In this section, an illustrative example is constructed to verify
the design method developed in this chapter. Simulation studies are presented
for an open-loop unstable discrete system which is difficult to control and is
in the form of (IZ1l) with the following system matrices:

~1.100 0.271 0.5
A= [ 0.188 0.482] B = {0.3] ,C=[0102].

It is assumed that the upper bound of the time-delay in the sensor-to-
controller channel and controller-to-actuator channel is 2, that is, Ng. = 2,



14.4 Examples 237

N., = 2, and the structured transition probability matrices for the random
time-delays are

0505 0 0.604 0
Pre,=1050302],Prs,=10.3040.3
0.30.40.3 0.30.50.2

then,

(03 02 0 0302 0 0 0
0.15 0.2 0.150.15 0.2 0.15 0 O
0.150.25 0.1 0.150.25 0.1 0 O
03 02 0 0.180.12 0 0.120.08 0

Prsca = Preq @ Prge = | 0.15 0.2 0.150.09 0.12 0.09 0.06 0.08 0.06
0.150.25 0.1 0.09 0.150.06 0.06 0.1 0.04
0.180.12 0 0.240.16 0 0.180.12 0
0.09 0.12 0.09 0.12 0.16 0.12 0.09 0.12 0.09

| 0.09 0.15 0.06 0.12 0.20 0.08 0.09 0.15 0.06

o O O

—3.3422

3.4661 ] and M =

[—1.9745 —0.3282] are designed such that the nominal system ([ZI) is sta-
ble. Then, using LMI Toolbox, positive matrices S(i,7),7=0,1,2;7=0,1,2
satisfying inequalities (IZ37)) have been found, which is not presented here
because of its size. From Theorem[[4:3] system ([Z1]) with random time-delay
k; in the channel from the sensor-to-controller and 7; in the channel from the
controller-to-actuator , where k; and i; are Markov processes described by
([IZ3) and [IZI3) respectively, is stochastically stable.

The matrices K = [0.1634 —1.7594], L = [

14.4.2 Practical Experiments

Ezxample 14.8. To implement networked control systems, a test rig is built,
based on an ARM 9 embedded boards. The figure of the board is shown in
Fig.[IZ1l The kernel chip of the embedded board is ATMEL’s AT91RM9200,
which is a cost-effective, high-performance 32-bit RISC microcontroller for
Ethernet- based embedded systems. A 10M/100M self-adaptive network con-
troller is integrated in the chip and the chip also has a high computing per-
formance and can work at speeds up to 180 MHz. 2-channel 16-bit high speed
analog-digital (D/A) converters and 8-channel 16-bit high speed analog-
digital (A/D) converters in the controller board provide I/O interfaces for
the controlled plant.

In order to validate the proposed method, a servo motor control system
which consists of a DC motor, load plate, speed and angle sensors is consid-
ered. The figure of the plant is shown in Fig.
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Fig. 14.2 Servo Plant

The model of the motor control plant at sampling period 0.04 second is
identified to be

A(z7Y)  0.05409272 4 0.115273 + 0.00012~*

G(z1) = = .
)= B1) T 1o 112571 - 02132 4 0.335:-9

The system can also be written as the state space form with the following
system matrices

1.12 0.213 —0.335 1
0 1 0 0

C = [0.0541 0.1150 0.0001] .
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The matrices K and L are designed to be

K = [~0.0270 —0.575 —0.0001] , L =

DO D

which ensure the close-loop system without time delay is stable.

14.4.2.1 Simulation

To verify the proposed networked predictive control scheme, three simula-
tions are considered: local control (i.e., no network), networked control with
compensation, networked control without compensation. It is assumed that
the Markov matrices for the forward and feedback channel time delay could
be described as

0301 [02080 !

Preo = 1050302, Prg. = DDA
0.3 0.4 0.3 0.20.20.30.3
T 0.10.20.304

These simulations are carried out by Matlab Simulink. The diagram of
networked simulation is shown in Fig. To simulate the network delay,
block Markov delay is developed. The function of this block is to make the
artificial random time delay but subject to Markov matrix. The block Netctrl
is the control prediction generator and the block Comp is the network delay
compensator. All these blocks are designed using Matlab S-Functions. The
simulation results are shown in Fig. [[4.4] and Fig.

| .

Ll
ﬂ—ﬂ- HetCtrl | [darkovDe lay—fw Comp o [.0541=%0.1150=% 0.00012
Pulze - T ttazrloz1azB0a3528
Generatar Controller

Cladk Clo 2

-'arko\rDeIavd—I Clock1
il
|

Fig. 14.3 Simulation Diagram
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Local contral

— - — - Networked control with compensation

Metworked control without compensation

Outnput (v)
=]

" 1
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Fig. 14.4 Output of servo plant (Simulation)

Input (%)

Local contral

— - — - Netwaorked control with compensation

-------- Metworked control without compensation

Fig. 14.5 Input of servo plant (Simulation)

14.4.2.2 Real Time Experiment

The difference between the real-time simulations and real-time experiments
is that the plant model of the servo motor in the real-time simulations is
replaced by D/A block Dac9 and A/D block Adc9 and the real servo motor.
The diagram of the real-time experiments is shown in Fig. The two
blocks Dac9 and Adc9 were the driver of the A/D and D/A channels in the
embedded system and were designed in Matlab S-Function. Similarly, three
real-time experiments were made: local control (i.e., no network), networked
control with compensation, networked control without compensation. The
real-time experiments results are shown in Fig. [417 and Fig. T4.8
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From the results of real-time simulations and real-time experiments, it is
clear that the network transmission delay degrades the performance of NCS.
But the networked predictive control scheme proposed in this chapter can
compensate for the network delay actively. Its performance is very close to
that of the local control scheme (i.e., no network). Although it is hard to make
the model of the servo motor plant be exactly the same as the real practical
one, the results of the real-time experiments are very similar to those of the
real-time simulations.

14.5 Conclusion

A new networked predictive control scheme has been proposed for MIMO
networked distributed control systems with random network delay and the
stochastic stability of the closed-loop networked predictive control systems
has also been discussed in this chapter. The criteria for the stochastic sta-
bility of the closed-loop networked predictive control system are given for
random network delays in both the controller-to-actuator channel and sensor-
to-controller channel.



Chapter 15

Networked Data Fusion with Packet
Losses and Variable Delays

15.1 Introduction

Multi-senor data fusion has received significant attentions for military and
nonmilitary applications in the recent years. Data fusion technique combines
data from multiple sensors, and relates information to achieve improved ac-
curacies and more specific inferences than those achieved by a single sen-
sor alone [I05, 29 130, 129, I71]. Applications of multisensor data fusion
are widespread. Military applications include: automated target recognition,
guidance for autonomous vehicles, remote sensing, battlefield surveillance,
and automated threat recognition systems, such as identification-friend-foe-
neutral(IFFN) systems. Nonmilitary applications include monitoring of man-
ufacturing processes, condition-based maintenance of complex machinery,
robotics, and medical applications.

Now networked data fusion is a new area in the signal processing area. By
network, the Data Processing Center (DPC) possesses the ability to process
the remote data measured with multi-senors. Particularly, Internet based data
fusion allows remote monitoring and fault detection over it, which makes
data fusion benefit from the ways of retrieving and processing data form
anywhere around the world at any time. The networked data fusion has also
opened up a complete new range of real-world applications, namely tele-
manufacturing, tele-surgery, museum guidance, space exploration, disaster
rescue, and health care. However, the insertion of communication network
brings about two issues which do not happen in conventional signal processing
scenarios. The one is that network-induced delays occur while exchanging
data among devices connected to the shared medium. The other is that some
packets not only suffer transmission delays but, even worse, may be lost
during transmission in that network itself can be viewed as a web of unreliable
paths [214]. Both of the two issues attract a myriad of attentions in the
signal processing and control areas where network is frequently employed as

an useful tool. [I80), 190, [186], 118, 133, 178, 219].

Y. Xia et al.: Analysis and Synthesis of Dynamical Systems, LNCIS 387, pp. 243-R70.
springerlink.com (© Springer-Verlag Berlin Heidelberg 2009
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An important and practical problem in data fusion systems is to find an
optimal state estimator, based on successive or disconnected measurements
[11]. Kalman filter, as it is, is the best known recursive least mean squares
(LMS) algorithm to optimally estimate the unknown states of a dynamic
system. As long as remote measurement data in time arrive at DPC, the
conventional Kalman filtering is carried on, and the resulting state estima-
tions are optimal in the LMS sense. Unfortunately, due to the unreliability
of the network, the remote data transmitted over network may fail to arrive
in sequence or be completely lost. Especially when serious data losses occur,
stability of the networked Kalman filter will be open to question. And also,
how to process the delayed data is another issue to be addressed when those
data in DPC are fused.

In recent researches on network models, paper [42] considered the state es-
timation with lost measurements resulting from time-varying channel condi-
tions and introduced a more general multiple state Markovian chain to model
the loss and nonloss channel states, and the asymptotic mean squares estima-
tion error for a suboptimal linear estimator was analyzed and optimized by a
linear matrix inequality (LMI) approach. In particular, paper [165] developed
a suboptimal jump linear estimator for complexity reduction in computing
the corrector gain using finite loss history where the loss process is modelled
by a two-state Markovian chain. Paper [163] investigated the filtering with
independent and identical distributed packet losses by identifying a threshold
condition. Paper [§]] also modeled the transmission channel with a two-state
Markov chain, and provided a sufficient condition for the Kalman filter with
the observation losses. In particular, the sufficient condition turns to be a suf-
ficient and necessary one for scalar models. The contribution in paper [81] is
mainly cited as a criterion for deciding the stability of the networked Kalman
filter.

Many data processing methods have been proposed in recent years in the
presence of networks [I31] [, [I21]. Paper [] presented an optimal algorithm
for updating with out-of-sequence measurements, however, the method was
referring to one-step-lag measurements. A related problem has been studied
by paper [I74], in which the transmission time from each radar to the fusion
center is assumed to be known only statistically but not exactly, that is, no
time tag is appended to the measurement. However, this assumption is not
realistic for today’s wide-band communication links. Paper [I3I] proposed
an algorithm for state estimate with the multiple step lags, however, the
algorithm is suboptimal for omitting the white noise estimate.

In this chapter, we present a practical architecture and some algorithms
for the networked data fusion system with packet losses and variable delays.
The data fusion system proposed in this chapter is based on the well-known
Federated Filter. The stability of the networked filter is judged by the cri-
teria proposed in paper [8I]. One of the contributions of this chapter is the
algorithm presented in the section Compared with the algorithm in
paper [I3T], the algorithm in this chapter is optimal. The optimal solution
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for multistep out-of-sequence measurements (OOSM) problem was presented
in paper [217]. However, the optimality of the algorithm for updating with
OOSMs is lost in the direct discrete-time model of the process noise, and it
remains effective only in the discretized continuous-time model and simple
OOSM scenario [218]. Besides, unlike contributions in paper [212], the system
considered in this chapter is equi-interval sampled and there is completely no
prior information about when packet delays occur. And also, the advantage
of the proposed algorithm is presented in Theorem 5.8

This chapter is organized as follows: Section [[5.2] gives the problem formu-
lation. Section presents the method of data fusion. Subsection [2.3.1] is
the recall of the Federated Filter. subsection [0.3.2 shows the results of the
stability of networked Kalman Filter. Subsection details the method
to process delay data. Subsection [[5.3.4] presents the principle for data fu-
sion. A numerical example is designed in Section [[5.4l Section presents
conclusion.

15.2 Problem Formulation

M sensors provide measurements which are used for data fusion. It is as-
sumed that the network is inserted to transmit the remote data to the Data
Processing Center (DPC). DPC is constructed on the basis of the Federated
Filter, which comprises the Local Filters (LFs) and Master Filter (MF). Here,
the Local Filters receive specific measurements over network. The ith Local
Filter, for instance, corresponds to the measurements obtained with the ith
sensor.

Consider the discrete time-variant linear stochastic control system with M
Sensors:

2(k) = Dk, k — Da(k —1) +w(k k1) (15.1)

yi(k) = Hi(k)x(k) + vi(k) (15.2)

where x(k) € R™ is the state, y;(k) € R™, i =1,2,..., M are the measure-
ments, w(k, k — 1) € R™ is the input noise, v;(k) € R™ are the measurement
noises and @(k,k — 1), H;(k) are the time-variant matrices with compatible
dimensions.

Assumption 15.2.1 w(k,k — 1), v(k)={vi(k),i = 1,2,..., M} are the un-
correlated white noises with zero mean and

Elwlk, k=D (j,j — 1)} = Q(k, k — 1)dy;

E{v(k" (7)} = R(k)ok;
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Elw(k, k— 10T ()} =0.
Assumption 15.2.2 The initial state x(0) is independent of w(k,k—1) and

E{z(0)} = po

E{[2(0) = po][z(0) — po]"} = Po.

We will make full use of the measurements from all places to obtain state
estimations with high accuracy, and therefore, the well-known Federated Fil-
ter is a desirable choice here. However, for packet losses and delays, an inves-
tigation to the networked Kalman Filer is necessary, then delayed data pro-
cessing should also be considered in the course of data fusion. Note that the
cross-correlated sensor noises are independent here. Optimal Kalman Filter-
ing fusion formula for sensors network with dependent cross-correlated noises
are presented in paper [I68]. The method and architecture developed in this
chapter hold even if FF is replaced with the proposed distributed filters in

paper [168].

15.3 Method of Data Fusion

15.3.1 Recall of Federated Filters

A decentralized filter has an advantage over a centralized filter in the amount
of computation and guarantee of stability of the filter. Among the decentral-
ized filters, the Federated filter [20, [21] is a well-known one and employed
here to work as ‘calculator’ in the Data Processing Center (DPC).

The architecture of the Federated Filter chosen in this chapter is shown
as Fig. [0l The Federated Filter consists of M Local Filters (LFs) which

X, gp
P NCE A
1
% Local filter 3}1 A
1
Master B8
- i —y
: g %5 PPy
| SRR A R s | .
! . Filter
Var Local filter | Xy B
M

Fig. 15.1 The architecture of Federated Filter
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estimate the states with M local measurements by the means of conventional
Kalman filtering, and a Master Filter (MF) whose task is only to fuse the data
from the M Local Filters. Since the Federated Filter is a mature technology
for distributed filtering, we only make a simple recall here.

To eliminate the correlation between the states in different Local filters, in-
formation distribution technology is introduced. Assume [; is the information
distribution coefficient for the ith Local Filter. Since the global covariance
P can be viewed as a representation of the total amount of the informa-
tion involved by the global estimation. That is, the state estimation of the
ith Local filter Z; contributes ﬂi_l X P to the global estimation, so we have

M
S B; ' x P = P, furthermore,
=1

Zﬂ;l =1. (15.3)

From paper [20, 2I], when the Kalman filtering is carried on in the Local
Filters, to keep the states among Local Filters independent by means of
information distributed technology, we must guarantee that

I. initial local covariances are set to be [3; x the common system value, and
II. local filters use (3; x the common process noise covariance value.

Then the Master Filter fuses the data from M Local Filters as the following
criteria to derive the global state estimate Z,.

M
Py=_ P (15.4)
=1
M
By =P,y P li; (15.5)
i=1

where #; and P; are the state estimation and corresponding error covariance
obtained in the Local Filter i, and #, and F,, are the global optimal state
estimation and its covariance, shown in Fig. [[5.11

However, it does not suffice to keep the global optimality just with the
technology above to fuse the remote data. To resolve the problem, we intro-
duce ‘reset’ from the Master Filter to the Local Filters. As Fig. 5.1l displays,
&, and B; ' P, are introduced to the ith Local Filter to substitute for the
original state estimation and covariance. So the Federated Filter is global op-
timal with local filter being suboptimal, but if the ‘reset’ is not introduced,
the Federated Filter will be a suboptimal filter.
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15.3.2 Stability of Networked Kalman Filtering
The system model is given as follows [81]
xz(k) =Px(k — 1)+ wk,k—1) (15.6)

where z(k) € R" is the state, & € R"*™ is the system transition matrix,
w(k, k—1) is a zero-mean Gaussian white noise sequence and the initial state
is xg. The sensor measurements are obtained starting from k& > 1 in the form

y(k) = Hx(k) + v(k) (15.7)

where H € R™*"™ y(k) € R™ and then y(k) is transmitted by a channel.
Here w(k, k—1) and v(k) are two mutually independent sequences of indepen-
dent and identical distribution (i.i.d) Gaussian white noise with covariance
matrices Q(k, k — 1) and R(k) > 0.

Remark 15.1. Here we omit the subscript of the measurement and let it be
y(k) for a concise derivation in this section.

In the conventional Kalman filtering, the covariance P(k + 1|k) is defined
as P(k+ 1|k) = E{[x(k + 1) — 2(k + 1]k)][z(k + 1) — 2(k + 1|k)]T}. Now let
P(k+ 1|k) = Py41. It is easy to derive the following Riccati equation:

Py = OP0T +Q - dP H'[HP,H" + R|T'HP®" k> 1 (15.8)

v, € {0,1} is used to indicate the arrival (with value 1) of loss (with value
0) of a packet. To capture the temporal correlation of channel variation, -y
is modeled by a two-state Markovian chain with transition matrix

a:[lgqlzp] (15.9)

where p and ¢ are called the failure rate and recovery rate, respectively , with
p, ¢ > 0. 1—p, for instance, denotes the probability of the channel remaining
at the normal state 1 after one step if it starts with state 1. Without loss of
generality, we adopt the same assumption that ; = 1 as that in paper [§1].
Due to the insertion of the network, Riccati equation ([IL8)) is modified as
follows.

Piy1 = ®P®" + Q — P H ' [HP H” + R|"'HP,d"  k > 1. (15.10)
Assumption 15.3.1 The failure and recovery rate p, q are both in (0,1).
Assumption 15.3.2 System [@, H] is observable.

Two sequences {74}, {0} are introduced:

7 = inf{k: k> 1,y = 0}.
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It is assumed that the infimum of an empty set is +oo, therefore, 71 denotes
at the first time the channel state ; switches from normal state 1. Similarly,
we can define

,31 = inf{k k> T, YE = 1}.

It is evident that (; denotes at the kth time the channel state v; equals
1, that is, recovering from the abnormal state 0.
It is clear that

<< << <Tp<Bp<---.

Lemma 15.2. [81] Under Assumption [[5.32] with probability one the two
sequences {7,k > 1} and {Bx,k > 1}, have finite values for each of their
entries.

Now we define
By =Bk —1

and note that 3, is the last instant in a period of successive packet losses. The
time (3, is useful for analyzing the filtering performance in that it provides
a basis for estimating to what extent the covariance process may deteriorate
due to successive packet losses.

Labeling a subsequence of the covariance Py by the sequence of times S,
we denote

My = P,

In fact, from the assumption of prediction covariance for Riccati equation
in (IZ8) M}, denotes the value of the covariance P(0;|5, ). For an unstable
scalar model, starting from 7 + 1, P, monotonically increases to reach a
maximum M)}, at time Gy before turning downward, therefore, the sequence
My, k > 1 gives the upper envelope of the covariance process. For this reason,
we shall call M}, the peak covariance process [81].

Definition 15.3. [81] The sequence M, is stable if sup,.; &|| M| < oo.
Accordingly, it is to say that the filtering system satisfies peak covariance
stability.

Definition 15.4. [81] For the observable linear system [&, H|, the observ-
ability index is the smallest integer Iy such that [HT @HT ... (¢lo-1)T HT]
has rank n.

Let S™ denote the set of all n x n nonnegative definite real matrices, then
we define
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Sy ={P:0< P <®PP" +Q, for some P> 0}

which is a convex subset of S™.
We introduce some positive constants. For 1 < i < (Ip —1)\/1, and d;°
and d;! satisfy the following inequality

|F(P)| < di*||P| + d° VP e Sy (15.11)

where \/ denotes choosing a greater number from its left side and right side.
By the fact F(p) < ®PPT +Q, it is clear that the pair (d?,d}) always exists.

17

Lemma 15.5. [8I] The peak covariance process is stable if the following two
conditions hold

(1) [Ae](1 —¢q) <1

@)1+ 3 (- p)] 3 9920 - gy~ <1

=1 j=1

where Ag is an eigenvalue of the largest magnitude for matrix @.

For the scalar model with i.i.d packet losses, the peak covariance stability
is equivalent to the usual stability (i.e.,sup,~; E|P;| < 00). Although for the
vector model we can’t assert the foregoing equivalence, criteria (I5.4)), (I5.5)
are still of usefulness since they cover some practical models with packet loss
as high as several percents. This will be used in analyzing the stability of
data fusion in this chapter.

15.3.3 Delay Data Processing

As Section [[5.0] mentioned, the network can be viewed as a web of unreli-
able transmission paths, therefore, network-induced delays might exist during
packets transmission. In the scope of discussion, the network-induced delay
denotes the delayed arrival of the measurements. If such a case occurs, for
every measurement containing the information of the system, there is a ne-
cessity to make full use of it to assure the integrity of information in the
course of data fusion. But the problem is how to deal with the delay data. A
method introduced in the following portion is to solve this problem.

Before the proposed algorithm is introduced, we have the following as-
sumption to simplify the analysis without losses of generalization for practical
application.

Assumption 15.3.3 We assume all the sensors are faultless, and all the
measurements for the different Local Filters are compressed in the same pack-
ets, so the packet losses and delay caused by the unreliability of the transmis-
sion by network will be identical to all the Local Filters.
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The system state equation and observation equations are shown in (T5.1])
and (I52). We consider the following case as illustrated in Fig. [5.2 where
yi(k) denotes the measurement for the ith Local Filter at time k.

Vi(k-N) Yi(k)  Y(k-N)
/ g e o o .
k-N  k-N+1 k ket time

Fig. 15.2 Out of sequence measurement y;(k — N)

As Fig. displays, measurement y;(k — N) which should arrive at the
Data Processing Center (DPC) at time k — N arrives at time k4 1 after time
k. When such a case occurs, the DPC will think that measurement y;(k — N)
has lost at time k — N, and if criteria (I54), (I35 in Section [5332 can be
satisfied with the conditions of the system and network, Kalman predication
technology can be used at time & — N to have a data fusion. But when time
k + 1 comes, measurement y;(k — N) arrives, and to keep the optimality of
the estimation, utilizing the delayed measurement y;(k — N) to modify the
obtained state estimation &;(k|k) and its error covariance P;(k|k) is beneficial
so that some compensations can be given to the packet losses at time k — N.

Defining ®(k,k — j) = P(k,k—1)-- - &(k—j+ 1,k —j),j € Z4+ and using
([I5J), we obtain the relationship between z(k) and z(k — N)

x(k) = D(k,k — N)x(k — N)+ w(k,k — N) (15.12)
where
N
wk, k= N) =Y &k, k—j+ Dwlk—j+1,k—j)
j=1
and &(k, k) = I.

We can derive
z(k—N)=&(k— N, k)x(k) +w(k — N, k) (15.13)

where ®(k — N, k) = @(l@k—N)*l, w(k—=N,k)=—-®(k— N,k)w(k,k—N).
It is clear that

E{w(k— N,k)} =0, (15.14)

Note that @(k,k — N) should always be invertible if it comes from a
real system, because @(k,k — N) comes from an exponential that is always
invertible.
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To utilize the delay measurement y;(k — N) arriving at time k+ 1, we first
construct an estimator for system states at time k& — N with the obtained
state estimation Z;(k|k). Based on (IZ.I3), a new estimator is constructed in
the following form

#i(k — Nk) = ®(k — N, k)& (k|k) + &i(k — N, k|k) (15.15)

where &;(k|k) denotes the state estimation for the ith Local Filter and w;(k—
N, k|k) denotes the white noise estimation for the ith Local Filter.
For the measurement equation at time k — N, we have

yi(k = N) = Hy(k — N)d(k — N, k)a(k)
FHi(k — N)w(k — N,k) +vi(k — N).  (15.16)

Then the estimator for y;(k — N) based on &;(k|k), when y;(k — N) arrives
at time k + 1, is

gi(k — N|k) = H;(k — N)®(k — N, k)&;(k|k)
+Hi(k — N)oi(k — N, k|k). (15.17)

Defining g;(k|j) = vi(k)—9:(k|j), Ti(k|j) = ©(k)—2:(k[j), ©i(k— N, k[k) =
w(k — N, k) —@i(k — N, k), we obtain

gi(k — N|k) = H;(k — N)P(k — N, k)Z;(k|k)

Due to error information Z; (k) contained in the expression ([2.I8), 7;(k —
N|k) can be used to modify the obtained estimation Z;(k|k).
A modified unbiased estimator for the state (k) in the ith Local Filter is

i (k|k) = &;(k|k) + M;gi(k — N, k). (15.19)

From (I2.14), (515), (5I6), (I5Id), (I5I8), it is clear that the esti-

mation for the white noise in the ith Local Filter must be computed first
in order to modify the obtained state estimation z;(k|k), so we have the
following theorem.

Theorem 15.6. Let the observation error be €;(k —n) = y;(k —n) — y;(k —
n|lk—n—1), the covariance for noise w(k—j+1,k—j) be Q(k—j+1,k—j) =
Elwlk —j+1,k—j)wl(k—j+1,k—j)}, the covariance for w(k — N, k) be
Q(k— N, k) = E{w(k — N,k)wT (k— N,k)}, the error for the estimated white
noise wi(k — N, klk) be @;(k — N,k|k) = w(k — N, k) — w;(k — N, k|k) and
the covariance for estimated white noise w;(k — N,klk) be Qf(k — N, k) =
E{@i(k — N, k|k)@I' (k — N, k|k)}, then the optimal estimator for the white
noise wi(k — N, k) is given by
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N—-1
Gi(k — N, klk) = —®(k — N,k) Y Ci(n)
n=0

x[H;(k — n)Pz(;c —nlk—n—-1H(k—n)
+Ri(k —n)] e (k —n) (15.20)

where
Ci(n) = {Pk,k—n)Q(k—n,k—n—1)

N
+ > Bl k—j+1)Qk—j+1,k—j)x

Jj=n+2
j—1 T
H S(k—m+1,k—m)[I — K;(k—m)H;(k—m)]| }
m=n+1
xHY (k —n). (15.21)

The covariance for the estimated white noise w;(k — N, k) is computed by

N—-1
Qi (k= N, k) = Q(k — N, k) — &(k — N,k) Y Ci(n)
n=0

x[Hi(k —n)Pi(k —nlk —n — D)HI (k —n) + Ri(k —n)] !

xCF(n)dT (k — N, k) (15.22)
where
Q(k - N7 k)
N
= (k= N,k) [ Y @k k—j+1)Qk—j+ 1,k — )&  (k, k—j+1)
j=1
x®T(k — N, k). (15.23)

Proof. According to the Projection Theorem, the white noises can be esti-
mated in the following form:

wi(k — N, k[k)
= Qi(k — N, k|k — 1) + E{w(k — N, k)el (k) }E{ei(k)el (k)} e (k)

and

E{w(k — N, k)el (k)} = —b(k — N, k)

N
E(S "Bk, k— j+ Dwlk —j+ 1,k — 5) [ys(k) — gi(klk — 1))}
j=1
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N
= —0(k — N, k){Q(k, k — VH] (k) + E{>_ Dk, k- j+1)
xwk—7+1,k—7)il(k -1k - 1))¢;(k, E—1DHI(k)}}
= —0(k — N, k)}{Q(k, k — V)HI (k) + D(k, k — 1)Q(k — 1,k — 2)

N
< [I = Ki(k — 1) H;(k —1)]" " (k, k — 1)H (k) + £{)_ (k. —j +1)
j=3
xw(k —j+1,k— 5zl (k -2k —2)6T (k — 1,k — 2)
x (I = Ki(k = ) Hi(k = 1)]" 8" (k, k = DH] (k)}}
= —&(k — N, k)}{Q(k,k — V)HI (k) + (k. k — 1)Q(k — 1,k — 2)
x [I = Ki(k = 1) Hi(k = 1)]" " (k, k — 1) H; (k)
+&(k, k —2)Q(k — 2,k — 3)[I — Ki(k —2)H;(k — 2)]7 0" (k — 1,k — 2)
N
<[I = Ki(k — 1) H;(k — )70 (k,k — ) HT (k) + E{>_ d(k.k—j+1)
j=4
xwk —7+1,k—75) x &l (k -3k —3)0" (k -2,k —3)
[I — Ki(k—2)H;(k —2)]
<@ (k= 1,k —2)[I — K;(k — 1)H;(k — DT 0T (k,k — DH] (k)}}

N
= —®(k = N k{QUk, k= 1)+ Y @k, k—j+ 1)Q(k — j+ 1,k — )
j=2
ST @k m+ 1,k = m)lT — Kl - m)Hi(k — m)| Y HE ()

m=1
and

E{eilk)e] (k)} = Hi(k)P;(klk — D) H] (k) + Ri(k).
By induction, we can obtain

©i(k — N, k|k —n)
= 0i(k — N,klk —n—1) + E{w(k — N, k)el (k—n)}
xE{ei(k —n)el (k —n)} tei(k —n)

E{w(k — N, k)el' (k —n)} = —®(k — N, k)C;(n)

E{eilk —n)el (k—n)} = Hi(k —n)Pi(k —nlk —n—1)HI (k —n)
+Ri(k —n) (15.24)
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where

Ci(n) ={2(k,k —n)Q(k —n,k —n—1)+

N
> Bk k—i+1)QUk—j+1,k—j)
j=n+2
j-1 T
X H Sk —m+1,k—m)[I — K;(k—m)H;(k—m)]| }
m=n+1
HY (k —n).
In view of the fact that ;(k — N + 1,k — N|k — N) = 0, we have
N-1
= —&(k— N, k) Y Ci(n)[H(k —n)Pi(k —nlk —n— 1)H (k —n)
n=0
+Ri(k —n)] e (k —n). (15.25)

The covariance is
Qi (k — N, k) = E{@i(k — N, k|k)@] (k — N, k|k)}
= E{@i(k — N, klk) [w(k — N, k) = &i(k — N, k|k)]"}
from the Projection Theorem, it is clear that
w(k — N,k|k) L ok — N, E|k)
then the above expression is rewritten as follows:
Q; (k= N, k) = E{[w(k — N, k) — &i(k — N, k[k)]w” (k — N, k)}
= Q(k— N, k) — E{@i(k — N, k|k)w" (k — N, k)}

N-1

= Q(k— N, k) — E{~0(k — N,k) Y _ Ci(n)

n=0
x[H;(k —n)Pi(k —nlk —n — 1)HI (k —n)
+Ri(k—n)]Ye;(k —n)w (k— N, k)}.

From the above derivation, we can have the following result immediately,

N-—1
Q;(k—N,k) = Q(k— N, k) — &(k — N, k) Y _ Ci(n)
n=0

x[H;(k —n)Pi(k —n|lk —n — 1)H] (k —n)
+Ri(k —n)]'CF (n)d" (k — N, k).
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Covariance matrix Q(k — N, k) is easily obtained as follows:

Q(k— N, k) = E{w(k — N, k)w’ (k — N,k)}
N

=&k — N k)Y @k, k—j+1)Q(k—j+1,k—j)
Jj=1

x®T (k,k —j+ 1)]®T (k — N, k).
This completes the proof.

Consequently, the modified state estimation is given in the following the-
orem.

Theorem 15.7. Let the modified state estimation error be & (klk) = x(k) —
&5 (k|k), the covariance for the modified state estimate be

P} (klk) = €{a; (k|k)z;" (k[k)}
and the covariance between Z;(k|k) and @;(k,k — N|k) be
PP = E{zi(kk)o (k, k — N|k)}

then the optimal filter for delayed data processing in minimum variance sense
s given by

27 (k|k) = 2i(k|k) + M;[yi(k — N) — gi(k — N|k)] (15.26)

M; = [P;(k|k)®" (k — N, k) + P*1H! (k — N)W, . (15.27)
The covariance is computed by

P/ (k|k) = P;(k|k) — [P + P;(k|k)@" (k — N, k)] H] (k — N)W; ' Hi(k — N)
x [P + Py (k|k)®" (k — N, k)" (15.28)

where

W; = Hi(k — N){®(k — N, k)P;(k|k)®" (k — N, k) + ®(k — N, k) P
+[@(k — N, k)P + Qi (k — N,k)}H (k — NT 4+ R;(k — N)

and

N—-1
P = &(k,k— N) > Pi(k— N|k— N)D/(n)
n=0

x[Hi(k —n)Pi(k —nlk —n — 1)HI (k—n) + R;j(k —n)] "
xCI'(n)®" (k — N, k) — (k. k — N)Q; (k — N, k)
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where

H;(k—n)®(k —n,k—n—1) N=1

Di(n) = Njfi(k—n)@(k—n,k—n— 1)
[T U= Ki(k—j = 1D)Hi(k—j—1)]

J=n

x®(k—j—1,k—j—2) N>1

Proof. Using (I5.19), we get
z; (klk) = z(k) — 27 (k|k)
= Zi(k|k) — M;gi(k — N|k)
= [l — M;H;(k — N)®(k — N, k)|Z;(k|k)
_Msz(k — N)(I)Z(k‘ — ]\/v7 k“]f) — MZ’UZ(k‘ — N)

Using ([[5.29), we get

Py (k[k)
= {7 (kk)ZT (k|k)}

257

(15.29)

= [I — M;H;(k — N)®(k — N, k)| P (k|k)[I — M;Hi(k — N)&(k — N, k)|T

=1 = M;H(k — N)®(k — N, k)] PF*[M;H;(k — N)|"
—M;H;(k — N)[P* T[T — M;H;(k — N)®(k — N, k)|"
+M;H;(k — N)Q; (k — N, k)[M;H;(k — N)|T
+M;R;(k — N)M}F.

The following formula are of great use in our proof.

otr(XAT)
ox A
otr(AXT)
ox A
otr(XAXT) T
ax =X(A+A").

(15.30)

(15.31)

(15.32)

(15.33)

Using the above formula to differentiate tr(P;(k|k)) with respect to M;

for a minimum variance estimate, we can derive
M; = [Pi(k|k)®" (k — N, k) + PF°|H] (k — N)W; "

where

(15.34)
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W; = Hi(k — N){®(k — N, k)P;(k|k)®" (k — N, k) + &(k — N, k)P
+[®(k — N, k)PP + Qi (k — N,k)}H] (k — N) + R;(k — N)
Pf@ is derived in the following way,
= &{&i(k|k)] (k — N, k|k)}
[k, k — 1)Zi(k — 1|k — 1) + w(k, k — 1) + K;(k)e; (k)] ol (k — N, k|k)}
[B(k,k — 1)®(k — 1,k — 2)i;(k — 2|k — 2) + &(k, k — Dw(k — 1,k — 2)
kok—1)+ &k, k — D)Ki(k — ei(k — 1) + K;(k)e; (k)| @f (k — N, k|k)}.

5{
&t
+ w(
From Projection Theorem, we know @;(k — N,klk) L e(k —n),n =

0,1,...,k —1, so the above expression can be rewritten by induction in the
following form.

= E{[®(k, k — N)Z;(k — N|k — N)
N

+> Dk k—j+ Dw(k —j+ 1,k — )] (k- N, k|k)}

= E{D(k,k — N)&;(k — N|k — N)ol (k — N, k|k)}
+&{w(k,k — N)oF (k — N, k|k)}
= &{®(k,k — N)&;(k — N|k — N)oI' (k — N, k|k)}
~&(k,k — N)E{w(k — N, k)ol (k — N, k|k)}
= E{D(k,k — N)&;(k — N|k — N)ol (k — N, k|k)}
—&(k,k — N)Q; (k — N, k). (15.35)
The last term follows from Projection Theorem.
E{®(k,k— N)i;(k— Nk — N)oT (k— N, k|k)} can be obtained as follows,

E{D(k,k — N)z;i(k — Nk — N)@ol (k — N, k|k)}
= &k, k — N)E{&i(k — N|k — N)[w(k — N, k) — &i(k — N, k|k)|T}
= —&(k,k — N)&{&;(k — N|k — N)oI (k — N, k|k)}
N-1

= &(k,k—N) > _ E{Fi(k — N|k — N)e] (k —n)}

n=0
x[H;(k —n)Pi(k —nlk —n — D)HI (k —n) + Ri(k —n)] !
xCT (n)d" (k — N, k)

E{Zi(k — N|k — N)el'(k —n)} is derived as follow,

E4E(k — Nlb = N)eF (k — )}
=&{z;(k—= N|k— N)[H;(k—n)P(k —n,k—n—1)T;(k—n—1k—n—1)
+H;j(k—n)wk —n,k—n—1)+v;(k—n)"}
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= &{#;(k—N|k—N)[H;(k—n)®(k—n,k—n — 1)&;(k—n — 1|k—n — 1)]7}

= &{ii(k — Nk — N)[Hi(k = n)®(k —n,k —n— 1)[I — K;(k —n—1)

Hi(k—n—1)]®(k—n—1,k—n—2)i(k—n—2/k—n—2)]"}

— P(k — N|k — N)D] (n)

where
Hi(k—n)®(k —n,k—n—1) N=1
Hi(k—n)P(k—n,k—n—-1
Dy =]y =Bl )
x [T = Ki(k—j—1)Hi(k—j—1)]
j=n
x®B(k—j—1,k—j—2) N>1

Then we know that
N—-1
Pf® = &(k,k = N)P,(k— Nk = N) Y Dl (n)
n=0
x[Hi(k —n)Pi(k —nlk —n — 1)HI (k—n) + R;(k —n)] "
xCT(n)®T(k — N, k) — &(k,k — N)Q; (k — N, k).

Substituting (I5.34)) into (I5.30) yields

Py (klk) = Pi(k|k) — P;(k|k)®" (k — N, k)H] (k — NYW; " Hy(k — N) x
&k — N, k)P;(k|k) — PP*HF (k — N)W; 'H;(k — N)[PF]"

—P;(k|k)®" (k — N, k)H] (k — NYW, ' H;(k — N)[P*]T
~PPHT (k — NYW; " Hy(k — N)®(k — N, k) P; (k|k)

(15.36)

= P,(klk) — [P + Py(k|k)®" (k — N, k)|H] (k = N)W; ' Hi(k — N)

[PE 4+ Pi(k|k)®T (k — N, k)]T.

This completes the proof.

(15.37)

If the delay time is equal to 1, it is clear that the main results in paper
[4] is a special case of Theorem [I5.1 To show the advantage of the proposed

algorithm, we have the following theorem.

Theorem 15.8. The relation between P;(klk) and PF(k|k) is that

0 < P (k|k) < Py(k[k).

Proof. From the definition of P;*(k|k), it is clear that 0 < PF(k|k).
From ([5.28), we can obtain
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P;(klk) — P*(k[k) = [P’ + P;(k|k)®" (k — N, k)|H] (k — N)W; ' Hy(k — N)
[P + Pi(k|k)®" (k — N, k)]".

Tt is clear that P;(k|k) — P*(k|k) > 0 if W; > 0.
From (IZ2I8), we can have

E{Gi(k — N|k)g (k— N|k)}
= E{[Hi(k — N)®(k — N, k)#;(k|k) + H;(k — N)@;(k — N, k|k) + v;(k — N)]
x[H;(k—N)®(k— N, k)Z;(k|k) + H;y(k— N)@;(k— N, k|k) +v;(k — N)]T}
= W;.

Now we can know that

Furthermore,
P (k|k) < P;(k[k).
This completes the proof.

Remark 15.9. In this section, symbols x(k), and w(k — N, k) represent the
state and noise of the original system, respectively. However, the outputs of
the two estimators, &; (k|k)(2F(k|k)), and ©;(k — N, k|k) are the estimations
for the state z(k) and the noise w(k — N, k) of the original system from
the ith Local Filter as different Local Filters receives different measurements
obtained with different sensors. Therefore, two errors for the ith Local Filter
are defined as z;(k|k) = x(k) — &;(k|k)(@F (k|k) = z(k) — 27 (k|k)), @i(k —
N, klk) =w(k — N, k) —@;(k — N, k|k).

One may ask if the stability can be guaranteed if the delayed data are
processed by the proposed algorithm in Theorems [[5.6] and 057, as for this
problem, we have the following theorem.

Theorem 15.10. Local Filters are peak covariance stability if the delayed
data are processed by the proposed algorithm in Theorems 156 and [I5.7]

Proof. The conclusion follows from the definition of the peak covariance sta-
bility and Theorem [I5.§ directly.

The essential of our proposed algorithm can be interpreted in the way of
projection theory. Assume set I = {y;(t) : t # k — N}, which indicates that
the measurement y;(k — N) may be lost or delayed. Assume at time t = k,
state estimation &;(k|k) and covariance P;(k|k) have been obtained by the
conventional kalman filtering technology. According to the projection theory,
[x(k)—&;(k|k)] L I, however, when time k4 1 comes, measurement y;(k— N)
arrives too, and measurement set becomes I|Jy;(k — N). Due to the change
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of measurement set, we cannot assert that [z(k) — &; (k|k)] L [ITJy:(k— N)],
that is, @; (k|k) is no longer the optimal state estimate for z(k) in the ith Local
Filter, therefore, as presented in this section, a new algorithm is designed to
modify #;(k|k) to o7 (k|k) so that [x(k) — &7 (k|k)] L [T UJy:i(k — N)J.

15.3.4 Principle for Data Fusion

The architecture for networked data fusion is shown as Fig. [5.3]

Stable?

7/

[
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G ‘\—l | Network
\ /

Delar .
- | E) | Propased algoritha £ R

Local Filter 1

Master

- P
i Filter —

\
|
|

o
reset

\ g 3 g Py

\ " L 5 EI t{ Conventional Knlman

\ - l filter —
Propased algorithe

moaruramans
Local Filter M

Fig. 15.3 Architecture for networked data fusion

Under Assumption [5.3:3 all the sensors are faultless, and the measure-
ments are compressed in one packet for transmission by network, however,
before the transmission, to guarantee the stability of the networked Kalman
filter, we must make a judgement on the network by criteria (I54), (I5.5).
If these two criteria can be met, the next work can be done, otherwise, some
measures must be taken to improve the quality of the network used for trans-
mission.

For the measurements are compressed in one packet, the scenarios of packet
losses and delay are identical to all the Local Filters, in the view of this, there
are two cases that should be considered in the Local Filters.

1. The packet is not delayed on transmission. There are also two scenarios in
this case.

a. The packet isn’t lost. For this normal case, conventional Kalman filter-
ing is applied in the Local Filters.

b. The packet is lost on transmission. When such a case occurs, due to the
lack of the measurements, conventional Kalman predication technology
has to be applied to predicate the state in the Local Filters.
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2. The packet is delayed on transmission. For the delayed packet, the pro-
posed algorithm in Section [[5.3.3] can be applied to compensate the delay.

No matter which case as the above described occurs, (I24]) and (I5H) in
Section [[5.3.1] are always the algorithm expressions for the Master Filter.

As Fig. displays, when the packet is not delayed, the ‘reset’ is intro-
duced to the Local Filter, so in such case, the estimation in the Local Filter
is suboptimal and the global estimation is optimal, however, in another case,
the ‘reset’ is not introduced. From Theorem [I[5.7, the estimation in the Local
Filter is optimal, but the global estimation is suboptimal.

15.4 Numerical Examples

From criteria (I54), ([I53), stability of networked Kalman filter based on
a unstable model can be identified. When it comes to a stable model, the
networked Kalman filter is stable under any network condition. What’s more,
it is stable in a sense of usual stability. In view of this, we design two numerical
examples, an unstable and a stable one, respectively, to show the effectiveness
of our method of data fusion.

15.4.1 An Unstable Example

We consider such an example as illustrated in Fig. [5.41

Original | "] sensorl

Systern

reset

Fig. 15.4 Structure for data fusion

Measurements obtained from the original system located in the distant
place are transmitted to the DPC over network. Due to the existence of
effect of noises while obtaining measurements with sensor 1 and sensor 2,
there is a necessity to utilize the Federated Filter to remove the effect of
noise on measurements and improve the accuracy of state estimation.
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To make the model nontrivial, we choose the vector model example in
paper [81] directly. Let the system be specified by

Bk k— 1) = [ 7 ?2] (k)= [ 11],H=[115].Q = [é ﬂ

Assume R; = 1.0, Ry = 1.5, 1 = (2 = 2 and take ¢ = 0.65, p = 0.03.
In paper [81], the Networked Kalman Filter under such assumptions has
proven to be peak covariance stable, which can also be seen in the following
simulation.

Then a ~; sequence corresponding to the chosen parameters p and ¢ can
be chosen by analyzing the transition matrix (I5.9). Let X denote the total
simulation steps and N; denote how many times measurements are success-
fully accepted in the DPC, then in view of (5.9, the times channel state
vk switches from normal state 1 to abnormal state 0 are about Nip and the

0 .

average times channel state stays at state 0 are about > j(1 —¢)?~!, so we
j=1

have

Ni+Nip) i(1—gqf ' =~ X. (15.38)
j=1
According to expression ([I5.35)), we derive

q

~ 15.39
ptq ( )

Ny

If we take X = 1000, then Ny ~ 956, N1p ~ 28 and we can have Table
[I511 where k denotes the times channel state v stays at abnormal state

Table 15.1 Transmission failure times

k P T
1 0.0195 19
2 0.006825 7
3 0.002389 2
4 0.000836 1
5 0.000293 0

0 if it starts with state 1 and P denotes the probability of that foregoing
case. T denotes how many times that case may emerge in the ~; sequence for
simulation. Note that 7" is a round number, so it permits slightly modification.

Two cases are considered in our simulation. The one is that there only
exist data losses in the network, and the other is that there exist not only
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data losses but also network-induced delay.
Case 1:
As described above, we choose the following v sequence as illustrated in

Fig. 5.0
Uy I I
700 900 10

0 A W 40 50 6
The result of simulation can be shown by observing the variation in the
length of the trace of covariance. Fig. is the traces of error covariances
for Local Filters 1 and 2 and Master Filter with the 7 sequence as shown
in Fig. It is clear that filters are stable in the sense of peak covariance
process with parameter ¢ = 0.65, p = 0.03. Besides, it can clearly be seen
that each filter’s accuracy is improved much.

=
o

0

Fig. 15.5 -y, sequence for stability judgement
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Case 2:
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Fig. [51 is the 7, sequence chosen to denote the network with packet
losses and delays. Note that here v, = N(IN > 1) indicates that packet lags
N — 1 times behind the time at which it should arrive.

Fig. 15.7 -~ sequence for network with data losses and delay

Fall

0 30

40

Table 15.2 Comparison of covariance for Local Filter 1 with delayed data being

processed

N

[ 0.5526

Py (k|k)
—0.1906 |
—0.1906 0.5202

[ 0.5483 —0.1918]

~0.1918 0.5197 |
0.5745 —0.1693 ]
—0.1693 0.5421 |
0.5483 —0.1918 ]

| —0.1918 0.5197 |

 Pi(kR)

0.5457 —0.1106
| —0.1106 0.4020 |
[ 0.5471 —0.1827 ]
| —0.1827 0.0483 |
[ 0.5519 —0.1879 ]
| —0.1879 0.5104 |
[ 0.5469 —0.1918]

| —0.1918 0.5194 |

Table 15.3 Comparison of covariance for Local Filter 2 with delayed data being

processed

N

[ 0.5765

Po(kk)

~0.2426 |
—0.2426 0.3664 |
0.5723 —0.2423 ]
—0.2423 0.3603 |
0.5941 —0.2354]
—0.2354 0.3699 |
0.5723 —0.2423 ]

| —0.2423 0.3663 |

o P(klk)
0.5962 —0.2347
| —0.2347 0.3475 |
[ 0.5516 —0.2001 |
| —0.2001 0.2769 |
[ 0.5759 —0.2432]
| —0.2432 0.3657 |
[ 0.5706 —0.2424 ]

| —0.2424 0.3659 |
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Table 15.4 Comparison of covariance for the Master Filter with delayed data

being processed

 BkR)
0.2815 —0.1106
—0.1106 0.2106 |
0.2794 —0.1107 ]
| —0.1107 0.2105 |
[ 0.2909 —0.1046 |
| —0.1046 0.2147 |
[ 0.2794 —0.1107 ]

o Pi(klk)
0.2775 —0.1036
| —0.1036 0.1841 |
[ 0.2774 —0.0911 ]
| —0.0911 0.0167 |
[ 0.2811 —0.1102]
| —0.1102 0.2087 |
[ 0.2787 —0.1108 ]

—0.1107 0.2105 | | —0.1108 0.2103 |

Three tables, as shown in Tables[[5.2 (5.3 and [[5.4] can be obtained by the
principle proposed in Section [[5.3.4, where N in the first column denotes the
value of v greater than 1 with corresponding sequence in Fig. I8 P;(k|k)
and P;*(k|k) are covariance terms in the (I5.28), respectively, and P, (k|k) and
Py (k|k) are the covariance at the time before the delayed data are processed
and the one with delayed data being processed in Master Filter.

These three tables can show the effectiveness of the algorithm for process-
ing the delayed data and the rationality of the architecture for data fusion
in Section [[5.3.4l First, the stability of the networked filter in the peak co-
variance sense can be guaranteed by criteria (I5.4), and (I5.3]), and Theorem
Then from these three tables, the covariances for the Local Filters and
Master Filter reduce as shown in Theorem [I5.8

15.4.2 A Stable Example

A stable example is modeled by ®(k,k — 1) = {0(')8 83]7 Hy = [1 1]7 Hy =
[115], R =1, Ry=15,Q=| "
51, , .5, 01l

Since the networked Kalman filter based on a stable model is stable under
any condition, we still take ¢ = 0.65, p = 0.03, 81 = 2, B2 = 2 for the
numerical example.

First of all, let’s compare the difference between the Federated Filter with
reset and that without reset, and the following i sequence as illustrated in
Fig. which still comply with the requirements of Table [[5.1] is chosen
here. Note that Fig. I5.8 only displays the part needed for showing the results
of our comparison in the ~; sequence, and in the other part , we have v, = 1.
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Gamma

410 420 430 440 450 480 470 480

Fig. 15.8 - sequence for comparison

As Fig. [[5.8 displays, the network becomes bad suddenly in a certain part
of = sequence, which can be used for comparing the difference between the
Federate Filter with reset and that without reset, and the simulation results
are illustrated in Fig. and Fig.

trace(P1)
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i i i i i i i i
400 410 420 430 440 450 460 470 480 490

Fig. 15.9 Trace for the covariance of Federated Filter with reset

It is apparent that the error covariance for the Federate Filter with reset
has much higher accuracy, however, the Federated Filter without reset can
recover from the abnormal state in the length of a larger number more quickly.

The ~; sequence, used for Case 2 in the last numerical example is shown
in Fig. [5.71

The process noises for the simulation are shown in Fig. [5.111

The result of simulation for the first component of the system state is
shown in Fig.

The result of simulation for the second component of the system state is
shown in Fig. .

Like the simulation in the last subsection, three tables as shown in Tables
5.5 [5.6 and [[5.7] can be obtained to show the effectiveness of the algorithm



268 15 Networked Data Fusion with Packet Losses and Variable Delays

trace(P1)
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Fig. 15.10 Trace for the covariance of Federated Filter without reset

The first component of the process noise
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() 20 40 60 80 100 120 140 160

The second component of the process noise

Fig. 15.11 The process noise in the system

for processing the delayed data and the rationality of the architecture for data
fusion in Section I5.3.4

15.5 Conclusion

In this chapter, a method of data fusion over network with packet losses and
delays has been considered. The Federated Filter is used for multi-sensor
data fusion, and the stability of networked filter can be guaranteed by known
criteria. The method to process delay data using the Federated Filter has
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Table 15.5 Comparison of covariance for Local Filter 1 with delayed data being
processed

N Pu(k[k) Py (k[k)

A {0.4428 —0.1241} {0.0666 —0.0103}
—0.1241 0.4498 | | —0.0103 0.4018

5 {0.4597 —0.1090} {0.3467 —0.1352}
~0.1090 0.4650 | | —0.1352 0.4487

) {0.4428 —0.1241} {0.4364 —0.1328}
—0.1241 0.4498 | | —0.1328 0.4376

Table 15.6 Comparison of covariance for Local Filter 2 with delayed data being
processed

N Py(kk) P;(k|k)

A {0.4523 —0.1709} {0.2560 —0.2332}
—0.1709 0.3150 —0.2332 0.2952

3 {0.4655 —0.1656} {0.4431 —0.2047}
—0.1656 0.3179 —0.2047 0.2066

) {0.4523 —0.1709} {0.4509 —0.1598}
—0.1709 0.3150 —0.1598 0.2195

Table 15.7 Comparison of covariance for the Master Filter with delayed data
being processed

N Py(k|k) Py (klk)

. {0.2230 —0.0761} {0.0470 —0.0343}
—0.0761 0.1821 | | —0.0343 0.0935
0.2302 —0.0718] [ 0.1941 —0.0866
{—0.0718 0.1853 } {—0.0866 0.1259 }

) {0.2230 —0.0761} {0.2215 —0.0753}
—0.0761 0.1821 | | —0.0753 0.1411

been proposed. Finally, two examples are given to illustrate the attainments
in this chapter, and the simulation results have shown the consistency of the
analysis in Section
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