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Abstract

We study stabilization of linear uncertain systems under unknown control direc-
tions using a bounded extremum seeking controller in the presence of a small
time-varying measurement delay. We assume that the measurements are sub-
ject to discontinuous disturbances. The main novelty is that these disturbances
possess not only the constant part as in the existing results, but also small dis-
continuous part that may appear due to quantization. We consider two types of
measurements: the state measurements and the state quadratic norm ones. In
the latter case the constant part of the disturbances may be arbitrary large. By
using the recently proposed time-delay approach to Lie-brackets-based averag-
ing, we transform the closed-loop system to a time-delay (neutral type) one with
no terms depending on the disturbance derivative, which has a form of perturbed
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Lie brackets system. The input-to-state stability (ISS) of the time-delay system
guarantees the same for the original one. We further transform the neutral sys-
tem to an ordinary differential equation (ODE) with delayed perturbations and
employ variation of constants formula leading to explicit conditions in terms
of simple inequalities with less conservative results in the most of numerical
examples. Two numerical examples are provided to illustrate the efficiency of
the method.
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1 | INTRODUCTION

Extremum seeking (ES), as a real-time model-free optimization approach, has received much attention during the past
decades, see for example, References 1-4, starting with the rigorous proof of local convergence in Reference 5 and exten-
sion to semi-global convergence in Reference 6. ES controller was designed in Reference 7 for networked control systems
using the sporadic packet transmissions. The behavior of ES in the presence of intermittent measurements was analyzed
in Reference 8. In addition, input and output delays are unavoidable in practical applications.® Classical ES subject to
a large known constant delay was studied in Reference 10 by using backstepping-based predictors and in Reference 11
by using sequential predictors. It is worthy mentioning that the aforementioned literature relies on the classical averag-
ing method!? and Lie brackets approximation.!® By exploiting the converging trajectories property of the original system
and the averaged system, the stability of the original system is guaranteed provided that the small parameter is small
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enough. However, till recently bounds on the small parameter could be found from simulations only, which is not reli-
able for the unknown systems. Some upper bounds on the small parameter were presented in Reference 14 in the context
of averaging by using Lyapunov function where, however, the analytical upper bound was even not calculated in the
example, and in Reference 15 for finite-time stabilization by ES controller where, however, the bound still employed
approximations.

A new constructive time-delay approach to averaging of linear system was introduced in Reference 16. This approach
allows, for the first time, to derive linear matrix inequalities (LMIs) for finding an efficient upper bound on the small
parameter that ensures the stability and ISS of the original system. The time-delay approach to averaging was then
successfully applied to power systems,!” vibrational control,'® L,-gain analysis with stochastic extension,'® and ES.20%!
Very recently, a time-delay approach to Lie-brackets-based averaging of nonlinear affine systems was suggested in Ref-
erences 22 and 23, where stabilization under a bounded ES controller without/with time-varying measurement delay
was considered, respectively. The input-to-state stability (ISS) analysis in References 22 and 23 was studied by using
Lyapunov-Krasovskii (L-K) method that is complicated leading to conservative results in the examples. An improved and
simplified analysis via time-delay approach to classical ES was recently suggested in Reference 24, where a further trans-
formation of the time-delay system led to the nondelay one with delayed disturbances. The stability analysis was further
provided by employing variation of constants formula that leads to simple inequalities. Inspired by Reference 24, we aim
to present in this article a simpler analysis that leads to simple scalar inequalities and (in most of the examples) to less
conservative results.

In practical applications, measurements may be subject to disturbances. Results for Lie-brackets approximation with
discontinuous dithers were presented in Reference 25, where the disturbance derivative was assumed to be globally
bounded and where the immunity to the additive, state-independent disturbances was shown. Recently, ISS-like proper-
ties of Lie-bracket approximations were presented in Reference 26 for the systems with Lipschitz continuous disturbances.
Note also that constant disturbance that can be arbitrary large was considered in References 20,21,27, where the results
were claimed to be applicable to the case of the differentiable disturbances with uniformly bounded derivatives. The exist-
ing results on ES with large amplitude and high frequency considered the differentiable measurement disturbances>%”
with uniformly bounded derivatives or globally Lipschitz disturbances.?® However, disturbances are usually discontinu-
ous, for example, due to quantization of the measurement signal. Recently, robustness under discontinuous measurement
disturbances was studied in Reference 28, where the results were qualitative (for fast enough oscillations) and the mea-
surement delays were not considered. Up to now, qualitative and quantitative results for bounded ES in the presence of
discontinuous in time/state measurement disturbances as well as small time-varying delays are missing in the literature,
which motivates the present article.

The objective of this paper is to present the first quantitative results for stabilization of linear uncertain systems under
abounded ES controller with discontinuous disturbances and small measurement delays. We consider the measurements,
that is, the state measurements and the state quadratic norm ones, subject to discontinuous disturbances. As a novelty, the
disturbances possess not only the constant part as in Reference 27 but also small discontinuous part that may appear due
to quantization. Our approach consists of two steps?>?*: (1) system transformation and (2) stability analysis. The first step
is challenging since the transformations in References 23,25-27 are not applicable to the discontinuous disturbances. We
propose a novel time-delay transformation for the Lie-brackets-based averaging, where the transformed system does not
depend on the disturbance derivative. The ISS of the resulting time-delay system guarantees the same for the original one.
In the second step, we suggest variation of constants formula (as introduced in Reference 24 for perturbation-based ES) to
derive explicit conditions in terms of simple inequalities. Moreover, we find that the constant part of the disturbances can
be arbitrary large when using the state quadratic norm measurements. A conference version of this paper was presented
in Reference 29, where the results were confined to the disturbance-free systems.

We now summarize the contribution as follows:

1. We consider, for the first time, the measurements subject to the time-delays and discontinuous disturbances (to be com-
pared with the differentiable disturbances?>?” and globally Lipschitz disturbances?®). We propose a novel time-delay
transformation leading to the transformed system that depends on the disturbance (and does not depend on its
derivative as in Reference 23). The latter leads to a time-delay model with no terms depending on the disturbance
derivative;

2. Inspired by Reference 24, we provide a simpler analysis and simpler stability conditions leading to less conserva-
tive results (i.e., larger uncertainties and larger bounds on the small parameter, time-delay as well as disturbed
measurement) in the most of numerical examples compared to our previous (disturbance-free) result.??

85UB017 SUOWIWOD) BAIRER.D 3|dedl|dde 8uy Ag paueAoh 812 S O (88N JO S9IN1 10} ARIG1T BUIUO /8|1 UO (SUORIPUOD-PUR-SWIBHLI0O" A3 | IMA 11U |UO//SANY) SUORIPUOD pUe SWie L 8Y) 885 *[7202/T0/92] uo ARiqiiauliuo AB|IM ‘AiseAlun AINY BL AQ T2Z, dul/200T OT/10pALI00 43| Im Afelqifeul|uo//:SdnY WOy papeojumoq ‘0 ‘6€2T660T



ZHANG and FRIDMAN W] LEY 3
u(t) x() Fast-
() = A®)x() + BOu() — ";L‘[;’;g
z(t)
x(t—1(t))

e — e m oo -
; Jawcos(+) —q—)—@'— |12
1 wt

|

FIGURE 1 Stabilization of linear uncertain systems by a bounded ES controller.

Notation: Throughout the article, R” denotes the n-dimensional Euclidean space with the vector norm | - |, R™™ is
the set of all n X m real matrices with the induced matrix norm || - ||. The notation P > 0, for P € R™", means that P is
symmetric positive definite. Denote by C|a, b] the Banach space of continuous functions ¢ : [a, b] - R” with the norm
1@l cla.p) = MaXge(ap) |P(0)]. We use a + b to denote a + b — b (not the set {a + b,a — b}).

2 | STABILIZATION UNDER UNKNOWN CONTROL DIRECTIONS

In this section, we study stabilization of linear uncertain systems under unknown control directions using a bounded ES
controller with discontinuous disturbances and transform the closed-loop system to a time-delay (neutral type) system
by following the time-delay approach to Lie-Brackets-based averaging.?>?3

As illustrated in Figure 1, the linear uncertain system is given by

x(t) = A(t)x(t) + B(H)u(t), t=>0, 1)

where x(f) € R" is the state, u(¢) € R is the input, the time-varying coefficients A(f) € R™" and B(t) € R" in (1) have the
following form

2r
A(t) = Ag + AA(t), B(t) = By + —— AB(t). 2)
w

Here Ay is a constant matrix and By is a known constant vector up to its sign. Since the sign of entries of B, is unknown,
one cannot design for system (1) a classical PID type stabilizing controller.

We design for system (1) a bounded ES controller®® with a measurement bias and a time-varying delay that appears
due to delayed measurement of the state

u(t) = \/@COS(@If + klx(t - 2;’%(L‘)) + d(t)|2>, 3)

where w is the frequency of the dither signal whose magnitude is /@@ with @ > 0, and k > 0 is the controller gain.
Moreover, the disturbance d(t) € R" is discontinuous (measurable in time) of the form

d(t) = do + Ad(?). “)
Here d, is a constant vector and Ad(t) denotes the measurement bias uncertainty that may stem from the quantization

for example, in the network-based control system.
We now make the following assumptions:

Al The delay z(¢) is supposed to be bounded, that is,
0<tt)<ty, t2>0, 5)

and fast-varying (without any restrictions on its derivative).
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A2 The uncertainties AA(t), AB(t) and Ad(t) satisfy the following inequalities
IAAM®) < Aa, |AB(®)| < Ab, |Ad(t)| < Ad* V20 (6)
with small constants Aa > 0, Ab > 0 and Ad* > 0.
Note that the delay z(¢) includes sawtooth delays that model networked-based control. Assumption A2 implies
J[A®)|| €£a VE=0, a=||All+Aa, [d@®)|<d* Vt>0, d*=]|do|+Ad" (7
For simplicity we here consider that AA(t) and AB(t) depend on ¢ only. Note that both uncertainties can be dependent on

t and x provided that they satisfy (7) for all t and x and the solution of system (1), (3) is well-defined.
By letting w = 2?”, we rewrite the closed-loop system (1), (3) in the following form

V2ra ( 2t

x(t) = A(t)x(t) +

Bt cos( 2= + kix(t — ex (1)) + d(t)|2>

&

= A()x(t) + v(t) +

B, cos

V2ra < 2t

+ k|X(t — e7(t)) + d(t)|2> >0, (8)
E

where the initial condition is given by x(8) = ¢(0), 6 € [—ezp, 0] with ¢ € C[—e7p, 0], and
2rt 2
W(t) = V27aAB(t) cos(— + k|x(t — e7(D)) + d(b)| ) (9)
E

The averaged system that corresponds to system (8) with z(¢) = 0, AB(t) = 0 (i.e., v(t) = 0) and d(t) = 0 is given by the
following Lie Brackets system!=26:

Xan(t) = [Aay + AADx0(D),  Xa(t) € R", (10)

where

Aqy = Ao — akByB;. (11)

Here we assume that there exist constants a and k leading to Hurwitz A,, given by (11).

Note that the Lie Brackets averaging!~32° is an “approximate” method: it employs the averaged system (10) in terms
of Lie Brackets to approximate the behavior of system (8) with z(f) = 0, AB(t) = 0 and d(t) = 0. In contrast, a time-delay
approach to Lie-Brackets-based averaging that has been recently proposed in References 20,22,23 does not use approx-
imations. Inspired by References 20,22,23, we propose in this paper a novel time-delay approach to Lie-Brackets-based
averaging for system (8) (see Appendix A) that allows to transform system (8) to the following time-delay system:

2 5
Lx(0)+ G0 = [Aa + AAOKO + Y (O +Ya0) + 3 Yal) + Vo) +0(0, £ e +en (12)

i=1 i=1

where x(¢) satisfies (8), A,y is defined by (11), v(¢) is given by (9), and

G = (222 + lx(s) + deo) ) s,

Yy(t) = 2”2”“k / / sin 2’“ k|x(9)+d(t)|2)BoxT(G)A(G)x(H)deds,

Ys(t) = —4’;"‘ / / / 2kcos ?”(s+0)+2k|x(§)+d(t)|2>x(0)xT(§)
t—eds 6

+ sin(% +klx(®) + d0)) cos(% +KIX(0) + (O] ) | BoBL (@) dzdods,
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t
v = 2V27ek / sin(z—’” + k|x(s) + d(t)|2>BoxT(S)J'c(S)ds,
\/E t—et(t) £

2
Yoot) = 8rak

t t [
/ / / sin(@ + k|x(0) + d(t)|2) sin<2L9 + k|x(&) + d(6)|2)BOng(e)xT(g)x(g)dgdeds,
t—eJs Jo—er(0) € 3
2\ 2rak

! . 2t 2 T .
Yo () = Y EEE s1r1<— + k|x(s) + d(0)| )Bod (H)%(s)ds.
t—e7(t) 3

Ve
2\ 2rak 27tS
Yo () = / / 22 4 k|x(0) + d(t)|2)BOdT(t)x(0)d9ds

87rak2

Yas(t) = / / / sm 27 | k|x(@) + d(t)|2> sm< + k|x(E) + d(9)|2)BOBTx(G)dT(Q)x(z:)dédeds
O—e1(0)

2 [x(0)+d(t)|?
Ya(t) = 222K / / / s1n i +k|x(0) + d(t)|2> sm<2L9 + ké)BOBTx(H)dédes
[x(60)+d(8)|2 €

8rak?

Yys(t) = — / / / cos ?ﬂ(s +0) + 2k|x(&) + d(t)|2)BOng(e)dT(z)x(g)dgdads,
t—e

Yi(t) = drak

/ / sin Z”S 27 | k|x(@) + d(t)|2> cos< 270 L kIx(0 - e(0)) + d(9)|2)30 ABT(6)x(0)d6ds. (13)
t—eds

Clearly, G(t), Y;(¢) (i = 1,2) and Y,(t) are of the order of O(\/g), Y,1(¢) is of the order of O(zyy), Y:2(t) is of the order of
O(\/_ v), Yq1(t) is of the order of O(ryd*), Yau () and Yy4(t) are of the order of O(d*), Yu3(t) is of the order of O(\/— Tnvd"),
and Yys(t) is of the order of O(\/— d*) provided x(¢) is of the order of O( \/_) Thus, it can be seen that system (12) is a

perturbation of the stable averaged system (10). Note that the perturbations in (12) will vanish as € — 0, )y — 0 and
d* - 0. If €, 1)y and d* increase, system (12) may become unstable. However, till recently bounds on & could be found
from simulations only, which is not reliable for the unknown systems. Thus, differently from the qualitative analysis in
References 1-3,26,30, our objective is to find the first efficient quantitative upper bounds on ¢, 75, and d* that ensure the
stability.

Remark 1. Note that if one follows the transformation,?® the resulting time-delay system will include the

d(t)-terms (i.e., the disturbances should be differentiable). In addition, an assumption on the derivative of

d(t) (which should be small) should be imposed such that the d(t)-terms are small perturbations. Clearly, our

transformation allows the disturbances to be discontinuous and remove the assumption on the derivative of

d().

To end this section, we present the relation between solutions of systems (8) and (12):

Proposition 1. If x(t) is a solution to system (8), then it satisfies the time-delay system (12) with notations (9)
and (13), where X(t) is defined by (8).

From Proposition 1 it follows that if solutions x(¢) of the time-delay system (12) for t > ¢ + 1), satisfy some bound
(e.g., ISS bound given by (21) below), then the same bound holds for solutions of system (8) for t > € + ezp;.

3 | MAIN RESULTS

In this section, we employ variation of constants formula to derive explicit conditions in terms of simple inequalities that
guarantee the ISS of the original system. To proceed, inspired by References 24 and 29 we firstly denote

Z(t) = x(t) + G(2). (14)

Then system (12) can be further rewritten as

2 5
&) = [Aay + AADIEE) — GO) + Y (Yi(O) + Yal®) + Y Yai(®) + V(D) +(0). > +eny. (15)

i=1 i=1
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It is clear that using (14) allows to explicitly present (12) in the form of ODE with delayed perturbations. Thus, one
can employ variation of constants formula in the later stability analysis. This method will essentially simplify the stabil-
ity analysis (that avoids L-K method) leading to simpler conditions, and greatly improve the robustness (including the
uncertainties AA(t) and AB(t)) comparatively to L-K method (see e.g., References 22 and 23).

For the sake of simplicity, we denote

9 = V2ra|By|, 8 =k+2k*e?, 93=ac+ V2rnaAb, 9,=\2rwaAb. (16)

We are in a position to formulate the following main results proven in Appendix B:

Theorem 1. Consider system (8) subject to A1 and A2 under the initial condition ||¢||c|-¢r,,.0) < 00. Let @ and k
lead to Hurwitz A,y given by (11). Given a tuning parameter § > 0, let there exist n X n matrix P > 0 and scalar
p > 1, A > 0 that satisfy the following inequalities:

P-I>0, pI-P>0, (17)

[1]

(18)

_ |PAw + AL P +26P+ A(Aa)> P <0
% )4

If additionally, given tuning parameters Aa > 0, Ab > 0, €* > 0, )y > 0,d* > 0, and 0 < oy < o, the following
inequality

*

D leae*(H’M)(ao + (\/5191 +&* \/%Ab)(l + rM)) + \/E_

9
5 U1

+ %(191<\/6*K0 +eK + ZTMG<K2 + Verks + s*z<4>

+d*<l<5 + \/E_*K6 + ¥k + d*Kg) + K9> + 194)] 2 < (O’ - \/6781)2, (19)

is valid, where
Ko = %(||Aav|| + Aa) + %19%192 +kods, k1= %191192193, Ky = k9,
K3 = ok + k83, k4 =0k*9195, ks =kdi(4c%k + 21y + 1),
K = 20'k219f<rM + %) + k932t +1), k7= 26k2191193<TM + %),
kg = 20k*91, Ko = —20k?9,|do| (20 + |do|) (20)

with a defined in (7)and 9; (i = 1, ... ,4) defined in (16), then for all € € (0, £*] the solution of (8) starting from
the initial condition ||@||ci-¢-,, 01 < 00 satisfies

51 < e (Illct-enor+ (Ve +e83 )1 +)) <o, £ €0, +etul,
€
|X(t)| < \/Ee—zS(t—e—eTM) lea(£+£TM)(”d)”C[—gTM,Q] " (\/2191 +edd+ TM)) N g81‘|

+ g |:191<\/2K0 + ek + 2TMO'<K2 + \/EKS + kg + d*(l('s + \/EK'6

€
+ £K7+d*K8>+K9>+194] +%191 <o, t>e+eny. (21)
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Moreover, for all initial conditions ||¢||c|-ez,,.0) < 00 the ball

X = {x eR": |X| < g[&l(\/glfo + €K1 +2TM6<K2 + \/gKg, +£K4>

+d*<z<5 + VeKe + ex7 + d*;<8> + Kg) + 194] + %81} (22)

is exponentially attractive with a decay rate 6.

Remark 2. Note that inequalities (17) and (18) always hold provided matrix A,, is Hurwitz. Moreover, given
any 6o > 0 and ¢ > \/ﬁao, inequality (19) is always feasible for small enough Aa > 0, Ab > 0,&* > 0, 73y > 0
and d* > 0. Therefore, the result is semi-global.

Remark 3. From (22) with notations (16) and (20), it follows that the ultimate bound depends upon « and k
for small enough 7, > 0 and d* > 0. A possible choiceisa = O(\/E) andk = O(ﬁ) that leads to the decay rate

8 = 0O(1) and, thus, the ultimate bound is of the order of 0(53'1) for small enough 7, > 0 and d* > 0. Moreover,
it is easy to see that the larger 7); > 0 and d* > 0 (i.e., larger measurement delays and disturbances) result in
a larger ultimate bound.

Remark 4. In Reference 29, using (14) system (12) was transformed to

2 5
2(t) = Awz(t) + AADxX(E) — AawG(D) + Z(Yi(f) + YD) + ZYdi(t) +Y (O +v), t2e+eny. (23)

i=1 i=1

In its corresponding stability analysis, the term AA(£)x(t) in (23) was treated as a “disturbance” that brings in
the conservativeness. Clearly, in the current paper we have avoided this, which will lead to better results in
the examples than in Reference 29.

We next consider that quadratic norm of the state is measured subject to a disturbance leading to the following
bounded ES controller

u(t) = v/awcos(wt + I |x(¢ - %’%(r))r +d)). 24)

where d(t) € R satisfies (4). The resulting closed-loop system (1), (24) has the form

V2ra

() = A(DX(E) + B(t) cos<% +k(Ix(t — ex(@)? + d(D)) )

13
= A0 +v(0) + Y22 B, cos(% k(X = @) +d) ), 120, (25)
13
where
() = V2radB(©) cos( 22 + k(jx(t = ex(®) +d0) ). (26)

Assume also that A1 and A2 hold. By following the aforementioned time-delay approach to Lie-brackets-based averaging,
we transform system (25) to the following time-delay system

2
L 1x(0) + Gl0)] = [Aay + BAOIKO + Y (Vi) + Yal) + Yal0) + YD +9(0), £ & +eay, @7)

i=1
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where Xx(¢) satisfies (25), Ay, is defined by (11), and

G(t) = (% +k(x(s)]? + d(t)))ds

v, = 2Rk / / sin Z”S 275 4 k(1x(0))? + d(t)))BOxT(e)A(e)x(e)deds

Y(t) = _4’””‘ / / / [chos ?ﬂ(s+ 0) + 2k|x(&)|> + 2d(t)>x(9)xT(§)
t—eJs 0
+ sm( 258 1 Klx(o) + deo) cos(@ kIO + do) )| BB dedods
/ t
Y (f) = 2V2nak / sin (27[ + k|x(s)|* + d(t))BoxT(s)x(s)ds
\/_ t—et(t) 2
Yoo(t) = 8”“k2 / / / sm 2”5 + k|x(0)? +d(t)) sin(zeﬂ + k|x()|? +d(e))Bong(e)xT(g)x(g)dgdeds,
0—e7(0)
471'05k2 o
Ya(t) = / / / sm + k|x(O)? + d(t)) sm< + k|x(0)] + ké)BoBTx(H)dédes
d®)
4rak 2 27 2 T
Y (t) = / / sin( 225 4 k|x(0)]? + d(t)) cos(— + kX6 — ez(0)? + d(9)>BOAB (6)x(6)d0ds. (28)

Following arguments of Theorem 1, we present the following results.

Theorem 2. Consider system (25) subject to A1 and A2 under the initial condition ||@||ci—¢«,,.01 < 60. Let a and
k lead to Hurwitz A, given by (11). Given a tuning parameter 6 > 0, let there exist n X n matrix P > 0 and scalar
p > 1, A > 0 that satisfy (17) and (18). If additionally, given tuning parameters Aa > 0, Ab > 0,£* > 0, 1)y > 0,
Ad* > 0,and 0 < oy < o, inequality (19) is valid, where

d* is changed by Ad*, «; (i=0, ... ,4) are from (20), &5 =20k*9;, kK =0(=6,...,9) (29)

with 8, defined in (16), then forall e € (0, £*] the solution of (25) starting from the initial condition || || c{-ez,,.0) <
oy satisfies (21) with notation (29). Moreover, for all initial conditions ||¢||cj-¢z,,.01 < 00 the ball (22) with
notation (29) is exponentially attractive with a decay rate §.

Remark 5. 1t is clear that the conditions of Theorem 2 depend on Ad* (that may model the errors due to the
quantization) only and are independent of |dy|. Thus, if one uses controller (24) to stabilize system (1), |do| can
be arbitrary large as in References 4,20,27 (to be compared with that |dy| is small when using the controller
(3) to stabilize system (1)).

Remark 6. Note that in the stability analysis of systems (15) and (27), we employed variation of constants
formula, where the perturbation terms are treated as disturbances by using the direct upper bounding. The
latter may introduce some conservativeness (see the comparisons in Example 1 below). In the future, the
results may be improved for example, by advanced Lyapunov-based method with appropriate L-K functionals.

4 | NUMERICAL EXAMPLES

In this section, we present two numerical examples to illustrate the efficiency of the proposed method.

Example 1. Consider the scalar system (1) with
l[A@®| = |AA@®)| < Aa, By € {-1,1}, AB(t)=0. (30)

Itis clear that a = Aa, Ab = 0 and |By| = 1.
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TABLE 1 Solutions via different methods.
Reference 23 Reference 29 Theorem 1
Aa Ab £* ™ UB " TV UB e* ™ UB
Examplel 0 0 0.53-107% - 12572 020-107* - 0.9836 0.20-107% - 0.9838
0.1 0 0.28-107* - 1.2589  0.07-107* - 0.9959  0.19-107% - 0.9847
0.19 0 - - - 0.01-107% - 0.9921  0.18-10™* - 0.9828
Example2 0 0 0.10-107*  0.0045 13176 0.30-107*  0.0050 1.4963 0.30-10™*  0.0050  1.4964

0.002 0.002 0.10-107* 0.0037 1.3523 0.18-107* 0.0041 1.4960 0.30-107* 0.0048 1.4940

0.032  0.05 - - - 0.02-10™*  0.0008 1.4992 0.30-10*  0.0020  1.4960
0.032 0.1 - - - - - - 0.25-10"*  0.0008  1.4958
10
ol |
sl |
- |
6l |
al |
3l |
ol |
i |
o ‘ ‘ ‘ ‘
0 1 2 3 4 5 6
time(s)

FIGURE 2 Example 1: state responseunder the bounded ES controller (3).

Consider first system (1), (30) under the bounded ES controller (3) with « = 0.1 and k = 9. Then we have
Agy = —0.9. Let the desired decay rate be § = 0.5, 6y = 1 and 6 = 2. We consider the following two cases:

i) d(t) = 0(i.e., d* = 0). We verify the inequalities of Theorem 1 with 7, = 0 and different values of Aathat
lead to upper bound on &* (that preserves the ISS for all € € (0, e*]) and the resulting ultimate bound
(UB), see lines 3-5 in Table 1. Clearly, Theorem 1 improves the results of Reference 29 and, however,
leads to more conservative upper bounds on £* than in Reference 23. The latter may be due to that the
perturbation terms are treated as disturbances by using the direct upper bounding. However, Theorem 1
allows larger uncertainty |AA(¢)| < Aa than in Reference 23.

ii) d(t) # 0 (that was not considered in Reference 23 and 29). By verifying Theorem 1 with Aa = 0.19, ¢* =
0.1-107%, 7py = 0.004 and |dy| = 0.002, we find a quantitative upper bound Ad* = 0.3 - 107,

Consider next system (1), (30) under the bounded ES controller (24) with the same « = 0.1 and k=9
leading to Ay, = —0.9. For § = 0.5, 69 = 1, 6 = 2, Aa = 0.19, £* = 0.1 - 107*, 73y = 0.004 and any d, € R, by
verifying Theorem 2 we find a quantitative upper bound Ad* = 1.9 - 1074,

For the numerical simulations, under the initial condition ¢(t) = 10 for t < 0, A(t) = 0.19sin(t), e = 0.1 -
1074, 7(t) = 0.004, « = 0.1, k = 9 and B, = 1, Figure 2 plots the state responses of system (1), (30) under the
bounded ES controller (3) with d(t) = 0.002 + 0.3 cos(¢) - 10~*. Note that the averaged |x(¢)| for ¢ € [5.998, 6]
is 0.0437. Thus, we obtain the practical decay rate as % ln(%) = 0.9053 that is larger than the theoretical

0.0437
decay rate 0.5 illustrating the conservatism of the proposed method.
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time(s)
FIGURE 3 Example 2: state responses under the bounded ES controller (24).

Example 2. Consider system (1), where
0 01 -1 1
01 O -1 1

T
IAAOI < A, AB®) = [aby(t) Abyo)| . DIABOF < (Ab2, £20. (32)

i=1

and

It is clear that a = Aa + 0.1 and |By| = \/5

Consider first system (1), (31), (32) under the bounded ES controller (3) with @ = 0.01 and k = 10. Here
(11) has the form Ag, = —0.11. Let the desired decay rate be § = 0.067, 69 = 0.5 and ¢ = 2. We consider the
following two cases:

i) d(t) =0 (i.e., d* = 0). The solutions via Theorem 1 are shown in lines 6-9 of Table 1 for different values
of Aa and Ab. Comparatively to Reference 23 and 29, Theorem 1 provides larger upper bounds on £* and
7m, which allows larger parameter uncertainties ||AA(?)|| < Aa and |AB(t)| < Ab.

ii) d(t) # 0(that was not considered in Reference 23 and 29). For Aa = 0.032, Ab = 0.05,¢* = 0.2 - 1074, 7y =
0.003 and |dy| = 3 - 107*, by verifying Theorem 1 we find a quantitative upper bound Ad* = 0.4 - 107,

Consider next system (1), (31), (32) under the bounded ES controller (24) with « = 0.01 and k = 10 leading
to Agy = —0.11. For 6 = 0.067, 69 = 0.5, 0 = 2, Aa = 0.032, Ab = 0.05,¢* = 0.2 - 107, 7jy = 0.003 and anydy €
R, by verifying Theorem 2 we find a quantitative upper bound Ad* = 1.8 - 1074,

For the numerical simulations, under the initial condition ¢(t) = [5, —5]T for t < 0, AA(t) = 0.032 sin(?)],
AB(t) = [0.055sin(t),0]7, e = 0.2 - 1074, z(t) = 0.003, a = 0.1, k = 9 and B, = [1, 1]%, Figure 3 plots the state
responses of system (1), (30) under the bounded ES controller (24) with any constant dy € R and d(t) =
1.8 cos(t) - 1074, Note that the averaged |x(t)| for ¢ € [59.99, 60] is 0.0676. Thus, we obtain the practical decay
1 5v/2

rate as — ln(0 veoe) = 0.093 that is larger than the theoretical decay rate 0.067 illustrating the conservatism of

the proposed method.

5 | CONCLUSIONS

This paper has studied stabilization of linear uncertain systems under unknown control directions using a bounded ES
controller with a time-varying measurement delay. We have considered two types of measurements, that is, the state
measurements and the state quadratic norm ones, subject to discontinuous disturbances, where as a main novelty the
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disturbances possess not only the constant part but also small discontinuous part that may appear due to quantization.
Simple ISS analysis in terms of explicit simple inequalities with less conservativeness has been presented via a time-delay
approach to ES controller. Future work will focus on consideration of applications to the practical engineering.!
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APPENDIX A. NOVEL TRANSFORMATION VIA TIME-DELAY APPROACH

First, similar to Reference 23 we present

V2ra 2t

Bo cos<T + k|x(t — ex(t)) + d(t)|2>

3

_ Vara

13

_ V2ara

13

By [cos(% + k|x(t — e7(b)) + d(t)|2> + cos(% + k|x(t) + d(t)|2>]

t
By [cos(% + k|x(t) + d(t)lz) +2k / sin<% + k|x(s) + d(t)|2>(xT(s) + dT(t))X(s)ds] .
L

—et(t)

Using Y;1(¢) and Yy (¢) defined in (13), we rewrite system (8) as

Vara

13

() = AMDX(E) + Yor (£) + Yar (8) + (D) + B, cos(% + k|x(t) + d(t)|2>, £>0. (A1)

Inspired by References 16 and 19, we integrate both sides of system (A1) over [t — ¢, t] for t > € + ey, that is,

t
m - % / A($)X(5) + Ye1(5) + Yar(s) + v(s)
t

—&

+ Vara

13

By cos 278 k|x(s) +d(s)|? ) |ds, t>e+emy. (A2)
€

If we follow the existing time-delay transformation,*27-*2 we can present the left-hand side of (A2) as

x(t) — x(t — €) _ d

. a [x(t) + G()] = AOx(t) — Yrr () = Yar (£) — v(2)

t
+ % / [A(S)x(S) + Y1(5) + Yiu(s) +v(s)[ds, t> e+ ey, (A3)
t—e
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where
Gt = — (% + Klx(s) + d(s)|2)ds. (A4)

This choice of G(t) leads to d in the analysis. Indeed, using (A2) and (A3) one obtains

\/_
\/_

d%[x(t) +8(0)] = ADOX(E) + B0 cos(— + k|x(s) + d(s)|2)

t—e

+ Y10+ Yn@®)+v(), t>e+ety. (A5)

It is clear that when using G(t) defined by (A4), one will get the second term on the right-hand side of (A5). For this term,
similar to Reference 27 one may further present

V2ara

/ By cos( =55 4 kjx(s) + d(s)|2)
\/ 2ra

/ By os(— + k|x(s) + d(s)|2> + cos(— + k|x(t) + d(t)lz)]
_ 2V 2rak / / By sm 2— +k|x (9)+d(9)|2)( xT(0) + d"(0)) (x(0) + d(6))dods. (A6)

Thus, as in References 26 and 27 one needs to impose an additional assumption on the derivative of d(t) (which should
be small) such that the d(t)-perturbation does not ruin the stability.

To avoid d in the stability analysis, we modify G(t) with d(s) inside of integral to G(t) in (13) with d(¢) inside of integral.
By simple calculations, we obtain

d X d X
a[x(t) +G@®)] = E[x(t) + G(t) + G(1)]

V2ra

ENE Jt-¢

= %[x(t) +G()] + BO [cos(T + kl|x(s) + d(s)Iz) - cos(— + klx(s) + d(t)|2>]ds

The latter together with (A5) yields

/ t
2na Bo(s) cos(% + klx(s) + d(t)lz)ds

ENE Jit-¢

< 1x(0) + Gt = AW +
+ Y1)+ Yu(®)+v(t), t>e+emy. (A7)
It is seen that using the novel term G(t) leads to the second term on the right-hand side of (A7) (and thus, (A8) below)

with no terms depending on the derivative of d(-) (to be compared the d-terms in (A6) when using G(1)).
We next present

Vara

/ By cos 5 4 klx(s) + d(t)|2>
\/ 2ra ers

Bo cos 275 | kix(s) + d(t)|2) + cos(% +kx(t) + d(t)|2>]ds

2\/ﬁk / / 27rs

+ k|x(0) + d(t)|2>BoxT(9)x(9)d9ds + Yo (b)

_ 4nak / / sin 2’” k|x(9)+d(t)|2>cos<2”9 +k|x(0)+d(9)|2)
t—eds

X Bong(e)dods + Yl(t) + Yoo (t) + Yo () + Yys(b) + Yo(0), (A8)
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where in the third equality we used ftt_e cos(% + k|x(t) + d(t)|>)ds = 0 and in the fourth equality we substituted the
right-hand side of (A1) for x(¢).
We have

4rak

/ / sin( 225 4 kjx(0) + d(t)lz) Cos<— + k|x(0) + d(0)|2)B0BTx(9)d9ds

_ dnak / / sin( 228 + kix(@) + d(O)* ) [cos( 222 + kix(0) + dO)?)
& t—eJs

+ cos(ﬁ + k|x(0) + d(t)|2>]BOB§x(9)deds

4ﬁak

/ / sin Z”S 225 4 kIx(©) + 0P cos< 270 | kix(o) + A0 | BoBIx(0)d0ds + Yo ) (A9)
where Yau(¢) is given in (13). Note that the following holds:
s1n< +kjx(0) + d(0)? ) cos( 222 270 | kixo) + d)P?)
- sm( +KJx(0) + (O ) cos( 222 270 | 1x6) + dwl)
4 s1n(2— +Kfx(®) + d)?) cos( + klx(t) + d(o)?)

270

= sm( + klx(t) + d(t)lz) COS( + klx(t) + d(t)lz)

_ zk/gt[cos< 27 + k|x(&) + d(t)|2> cos( 7;0 ) + d(t)|2>

(2%9

= sin( 22 + kix(@) + dOF ) sin 222 + kix(@ + dOI )| (@) + dT )@

- sm< 275 4 kpx(e) + d(t)lz) cos( 279 | kix(o) + d(t)|2>
t
—2k / cos(z?ﬂ(s + 0) + 2k|x(&) + d(t)|2>(xT(§) + dT()x(E)dé, (A10)
0
t
x(0) = x(0) +x(t) = x(t) — / xX(&)dé, (A11)
0

/ / sin 2’” k|x(t)+d(t)|2)cos(2”9 k|x(t)+d(t)|2>d€ds
t—eds

_2 / sin(z’” + kx(t) +d(t)|2>[sm<2’” k|x(t)+d(t)|2> sm( 278 k|x(t)+d(t)|2)]ds
t—e

E
t
- —5/ sin2<% + k() + d(t)|2>ds
t—e
t
= —1/ <1 - cos(4is + 2k|x(t) + d(t)|2>ds =-1. (A12)
€Ji_e €

Then, using Y,(¢) and Yys(¢) given in (13) we further present the first term in the last equality of (A9) as

4rak

/ / sin 2” + k|x(0) + d(t)|2> cos(@ + k|x(0) + d(t)|2)BOB§x(0)d9ds

(Aw)4ﬁak

/ / BoBIx(0) [sin(% +kpx(e) + d(t)|2> cos(ZZ—g + kx(t) + d(t)|2>

- 2k / cos(z?ﬂ(s +0) + 2k|x(&) + d(t)|2>xT(§)X(§)d§] dods + Yas(0)
0
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t t t
@ _ 8”6";"2 / / / cos(z?ﬂ(s +0) + 2k|x(&) + d(t)|2)Bong(a)xT(g)x(g)dgdads
t—eds 0
t t t
+ 4’;‘2"" / / sin(% + k|x(t) + d(t)|2> cos(? + k|x(t) + d(t)|2)BoB§ [x(t) - / x(g)dg] dods + Yys(t)
t—eJs 4
(Aiz)

=" —akBoBjx(t) + Y(t) + Yas(t).

Substituting (A13), into (A9), into (A8) and further into (A7), we transform (8) to the time-delay system (12).

APPENDIX B. PROOF OF THEOREM 1
Assume as in References 20 and 23 that
[x(H)] <o VE>0

holds for solutions of system (8). Denote x;(8) = x(t + ), 8 € [—&7p, 0]. From (8), it follows that

o [P0, t+0<0,
x(0) = @(0) + /0[+9[A(s)x(s) + %B(s) cos(? + k|x(s — £7(s)) + d(s)|>)ds, t+6>0.

The latter together with (6), (7) and (16) implies

t
1
1x¢ | cr—ezy01 < NPl cr-eny01 + <7191 + 194>t+ a/ |x(s)|ds
E 0

t
< I@llcr-er,.01 + (Vedr + €9 + ) + a/ [Ixsllcr-ez, 01ds, ¢ € [0,€ + eTp],
0
which by Gronwall’s inequality yields

(O] < 1% llcr—ery.01 < €Tl @llcioen, 01 + (Ve +€9)A + )], ¢ € [0, + eTy].

Then under the initial condition ||¢||c[-r, 0] < 00, inequality (21) follows from (B2) since (19) implies
040060 + (/€91 + €91 + )] < &

for all e € (0, £*].
We next prove the first inequality of (21). The solution of system (15) is given by

t
t
2(t) = elesery Bt BAOWO 1 Loy /

etety,

e AartA®)d0 l — (Aw + AAE)G()

2 5
+ Z(Yi(s) +Y.(8) + ZYdi(s) +Y,(s) + v(s)] ds, t>e+ety
i=1 i=1

leading to

t
(A +AA0))dO
12(0)] < [Pt DO o) 4 /

etety,

ek ooy l|<Aav + AA()GS)]

2 5

+ DY+ [Yail)D) + Y Yal®)] + V(o) + |v<s)|]ds, t> ¢+ ety

i=1 i=1

(A13)

(B1)

(B2)

(B3)
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Note that from (6)-(8), (16) and (B1), it follows that

V2za
Ve

13

X = |A@Ox(1) +

B(t) cos(% + k|x(t — ET(f))|2)

<ao +

V2T 1501 + \/eAb)
E

= L9, +9. >0 (B4)

N~
By using (5)-(7), (9), (13), (16), (B1), and (B4), we obtain for all t > € + e,

Vara

EN\E

Jomm

< (lAa |l + Aa)IBol/ (s—t+e)ds
\/_

t
(A + AAD)G(O)| = / (S — £+ €)(Agy + AA(D)By cos(% + k|x(s) + d(t)|2>ds
[—¢

ENE

_ Ve

T’%(”Aav” + Aa), (B5)

24/ 2rak

t t
/ / si 278 k|x(6)+d(t)|2)BOxT(a)A(a)x(e)deds

2\/2 k
2V2rakao?, o / / dods

= \/Ekaazﬁl, (B6)

1Y1()] =

drak

t t t 2
1Y5(0)] = / / / [2k cos(—”(s +0) + 2k|x(&) + d(t)|2)x(9)xT(:)
t—eJs 0 2

+ sin(@ +kx(t) + d(t)|2) cos<ﬁ + k() + d(t)|2)]BOB§x(5)d§d9ds

4ﬂak

82
= \/ngiaz(&l +1/e93), (B7)
24/ 2rwak

Ve
2\/27mk0'

t t
1B (1 + 2Ko)0) + VD) / / dedods
t—eJs [

Ile(t)l =

t
/ sin ( 2t + k|x(s) + d([)|2>BoxT(s)x(s)ds
t—et(t) £

T Bol(91 + Veds) ds

t—ety

= 2TMkO'191(191 + \/2193), (B8)

8 k
[Yoa(t)] = 225

/ / / s1n + k|x(0) + d(t)|2> sm< 279 | k(@) + d(9)|2)BOBTx(e)xT(g)x(.f)dgdeds
O—e1(0)

< 82T b s, 4 ey / / / dzdods
3 \/_ O—ety,

= 2\/ernk?6292(9, + \/€93), (B9)

2rak

\/g

2
[Yar ()| =

t
/ sin( 27 4 kix(s) + d(t)lz)BodT(t)X(s)ds
t—ez(t) 2
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2d \/ 2rak

T Bl(91 + Ved3) ds

t—ety,

= 22 d" k91 (9, + \/£95), (B10)

2\/ 2rak

|Yar(O)| = / / sin 2’” + k|x(6) +d(t)|2>BodT(t)x(9)d0ds

Zd A 191+\/_193//dsd0
N

= d*k81<81 + \/E&3>, (B11)
2 0
Yas(0)] = 8”0;" sin( 222 + kix(@) + d(O)? ) sin( 222 + k|x(@) + ) | BoBLx(0)d" (0)5( dedods
0—et(0)
4d\"/’f 9 81+\/_193 / // dedods
s JO—-ety
= 2\/erud k03 (91 + Vs ), (B12)
[x(6)+d()|?
[Yau()] = 4’“’"‘ / / / s1n 278 L kix(0) + d(r)|2) sm(2— + kg)BOBTx(e)dgdads
[x(@)+d(6)[2 €
2 [x(6)+d(1)|?
< draokt g 1 / / / dedods
t—eJs Jix@)+do)?
< 20k*93(d* — |do|)(20 + |do| + d*), (B13)
87l'ak2 ! frt 271' 2 T T\
Yas()] = =5 cos —(s+0)+2k|x(§)+d(t)| )BOBOx(H)d (OX(E)dEdOds
t—e
<8 ”\‘;‘i" |Bo 2 91+\/'&3 / //dfdeds
2 d*ck?
\/_ TVER O 5209, + /295, (B14)
|Y(0)| = dzak / / sin 2’” + k|x(0) + d(t)|2> cos(ﬁ + k|x(6 — e7(9)) + d(9)|2>BOABT(9)x(9)d9ds

<M|Bo|x/ /deds
8\/2 t—eds

= \/gk6191194, (BlS)

(o) = \/2za| AB(t) cos(z?m + k|x(t — ex(t) + d(t)lz) <9, (B16)

By using (B3), (B5)-(B16), we obtain

t
lz(®| < ||e/£+”M(A““+AA(0))d9|| |z(e + eTm)| + [191(\/;1@ + ex1 + 20 (k) + \/2](3 + eky)
t
+ d* (k5 + \/EK'G + ex7 + d*Kkg) + ko) + 94] ||e/s AatAAOM0 | ds, > e + ety (B17)
et+eTy

where k; (i=0, ... ,10) are given by (20). Assuming as in Reference 24 that there exist scalars § >0 and p> 1
satisfying

[Joh AatAd@N0|| <\ [pe=009 it > 5 > ¢ + ey, (B18)
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from (B17) we obtain

lz(H)] < \/Ee_‘s(t_g_””’)lz(e +ety)| + [191<\/2K0 + ek + ZTMG<K2 + \/2K3

t
+ exy)+d* (Ks + \/ZKﬁ +exy + d*Kg) + K'g) + 194] \/Ee_ﬁ(t_s)ds

E+eT)y,
—6(t—e—€Tyy) \/E
< \/I_Je |z(e + eTy)| +T 191(\/2K0+€K1+27M6(K2

+ \/2K3 + 51<4> + d*<K‘5 + \/EK6 + ey + d*K8> + K9> + 194], t> e+ ety (B19)

Moreover, the following holds:

6] = 1200 — G| < 12(0] + GO < [2(0)] + @91, >+ eny, (B20)
0] 2 x(O + G®)| < |xO)] + GO < |x(O)] + %sl, t>e+ety (B21)

Thus, we arrive at

(B20) p
IX(t)l < \/I_Je_é(t_g_ETM)IZ(f + 6TM)| + % [191(\/21(0 + ek + 210 (K

£
+ \/ZK3 + £K4> + d*(l(s + \/;KG + ek + d*Kg) + K9) + 194] + g&l
(B21) 3 D
< \/Ee“s(“e‘”w(w(e +ety)| + g&) + g [81<\/ZK0 + ek + 21Tp0(K2
£
+ \/gK3 + €K4> + d*(KS + \/2](6 + ex7 + d*K8> + Kg) + 194] + gtgl

(B2)

< /fpe?tmemen) lea“'(l”’”)(||¢||C[—er,0] + (\/2191 + e\/Zzz_aAb>(1 + TM)> + g&]
VP

+ - [191<\/EK0 + &K + 2TM6<K'2 + \/grq + em) + d*(lcs + \/21(6 + exy
Ve
+ d*KS) + Kg) + 194] + 7191, t>e+ ETM. (B22)

This implies the second inequality of (21) for all £ € (0, £*] if under the initial condition ||¢||c[—er,,.01 < 00 the following
holds

*

3
2l

\/E leae*(”TM)(ao + (\/6*191 + 6*194>(TM + 1)> + >
+ %<8l<\/§1§0 + %K1 + 2TM6<K‘2 + \/;lg + 5*1(4)

+ d*<K5 + \/6_*1(6 + 6*1(7 + d*Kg> + K9> + 194)] <o -— \/6_191
The latter, by squaring both sides, is equivalent to (19).
To prove (B18), we consider the following system
20 = [Aw + AAD)]2(), t2e+eTy. (B23)
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Choose a Lyapunov function
V(t) = zE(OP(t), t> €+ ety (B24)
where matrix P satisfies (17). Differentiating V(t) along (B23) we obtain
V(t) =2 (OP[Aay + AAWD2(D), > € +eTp (B25)
To compensate AA()z(t) in (B25) we apply S-procedure: we add to V(¢) the left-hand part of
Al(Ba)* |z — |AAMZOI1*] > 0 (B26)
with some A > 0. Then we have
V() +25V(t) < CTOBL() <0, t>¢e+ety, (B27)

where ¢(t) = [z7(1), 2T () AAT(1)]T and E is given by (18). Thus, V() < e 2=V (s) for ¢t > s > € + e1). Using the fact
|z(O)]? < V() < plz(®)|? for t > € + e13, we obtain

2] < \/pe P Vz(s)], =5 > e+ ety

In addition, from (B23) it follows that z(f) = e/ Au+AA@d0z(5) > s> ¢ + ey leading to

t
|2(0)] = |/ AatdAOMOz(o)| > 5> £+ ety (B28)
By the norm’s definition, we obtain
t t
[|efs Aatad@ndo| — lr(n)zitxlle/s Aat 840N 7(5)| = |r(n)altxllz(l.‘)l <\Vpe Y t>s>e+eny,
2(s)|= 2(s)|=

that is, (B18) holds.
Finally, by following the contradiction-based arguments in Reference 20, it can be proved that inequality (19) results
in (B1). This completes the proof.
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