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Preface

In the last decades, the rapid developments in the communication, control and
computer technologies have had a vital impact on the control system structure. In
the traditional control systems, the connections between the sensors, controllers and
actuators are usually realized by the port to port wiring. Such a structure has certain
drawbacks such as difficult wiring and maintenance, and the low flexibility. The
drawbacks have become more severe due to the increasing size and complexity of
modern plants. A networked control system (NCS) is a control system in which the
control loops are closed through a communication network. It is gaining popularity
recently because the utilization of a multipurpose shared network to connect spa-
tially distributed elements results in flexible architectures and it generally reduces
installation and maintenance costs. The NCSs have been successfully applied in
many practical systems such as the car automation, intelligent building, trans-
portation networks, haptics collaboration over the Internet and unmanned aerial
vehicles.

Note that an NCS works over a network through “non-ideal channels”. This is
the main difference between the traditional control systems and NCSs. In NCSs,
phenomena such as communication delays, data dropouts, packet disorder, quan-
tization errors and congestions may occur due to the usage of communication
channels. These imperfections would significantly degrade the system performance
and may even destabilize the control systems.

The wireless communication becomes more popular recently for its better
mobility in locations, more flexibility in system design, lower cost in implemen-
tation and greater ease in installation, compared with the wired one. While sharing
many common features and issues with the wired one as described above, the
wireless one has special issues worth mentioning. In wireless networked control
systems (WNCSs), a sensor usually has a limited power from its battery, and
replacing the battery during the operation of WSNs is very difficult. In addition,
sensor nodes are usually deployed in a wild region and they are easily affected by
the disturbances from the environment, which may cause malfunction of the sensor
nodes, e.g., the gain variations of the computational unit. However, the networked
systems should be robust or non-fragile to these disturbances.



vi Preface

Due to the great challenges for the analysis and design of NCSs, especially for
wireless one, the filtering and control of such systems is an emerging research
domain of significant importance in both theory and applications. This book
addresses these challenging issues. It presents new formulations, methods and
solutions for filtering and control of wireless networked networks. It gives a timely,
comprehensive and self-contained coverage of the recent advances in a single
volume for easy access by the researchers in this domain. Special attention is paid
to the wireless one with the energy constraint and filter/controller gain variation
problems, and both centralized and distributed solutions are presented.

The book is organized as follows: Chap. 1 presents a comprehensive survey of
NCSs, which shows major research approaches to the critical issues and insights
of these problems. Chapter 2 gives the fundamentals of the system analysis, which
are often used in subsequent chapters. The first part with Chaps. 3—-6 deals with
the centralized filtering of wireless networked systems, in which different approa-
ches are presented to achieve the energy-efficient goal. The second part with
Chaps. 7-10 discusses the distributed filtering of wireless networked systems,
where the energy constraint and filter gain variation problems are addressed. The
last part with Chaps. 11-14 presents the distributed control of wireless networked
systems, where the energy constraint and controller gain variations are the main
concerns.

This book would not have been possible without supports from our colleagues.
In particular, we are indebted to Prof. Peng Shi at University of Adelaide, Australia,
and Dr. Rongyao Ling, Zhejiang University of Technology, China, for their fruitful
collaboration with us. The supports from the National Natural Science Foundation
of China under Grant 61403341, Zhejiang Provincial Natural Science Foundation
under Grant LQ14F030002, LZ15F030003 and Zhejiang Qianjiang Talent Project
under Grant Grant QJD1402018 are gratefully acknowledged.

Hangzhou, China Dan Zhang
Johannesburg, South Africa Qing-Guo Wang
Hangzhou, China Li Yu

August 2016



Contents

1 Introduction........ ... ... .. . .. ... . ... ... 1
1.1  Networked Control Systems . .. .......... ... ... ... ...... 1
1.2 Signal Sampling . . .......... ... ... 3
1.3 Signal Quantization. . .. ......... ... .. ... . .. 7
1.4  Communication Delay . ....... ... ... ... .. .. .. ..... 10
1.5 Packet Dropouts . ......... ... . ... . 14
1.6 Medium Access Constraint. ... ......................... 18
1.7 Wireless Communication . ................ovuieenne .. 20
1.8 Oviewofthe Book........ .. .. ... .. .. .. .. ... .. 22
References. . . ... . . . . 24
2 Fundamentals ........... ... ... . ... ... . ... ... ... 31
2.1  Mathematical Preliminaries. ... ......................... 31
2.2 LTI SyStemS . . . oottt e e e e 32
2.3 Markovian Jump Systems. . .. ... 35
2.4 Switched Systems. . . ... ... 40
2.5 Linear Matrix Inequalities. . ... .......... ... ... ... ...... 44
References. ... ... .. 48
3  H Filtering with Time-Varying Transmissions . . .. ............ 51
3.1 Introduction . ............. ... ... 51
3.2 Problem Statement . ............ ... ... ... 51
3.3  Filter Analysis and Design . ... .......... ... ... ... ...... 56
3.4 TIlustrative Examples. . . ............ ... . 62
3.5 ConcCluSions .. ...t 66
References. . . ... . . . . 67

4  H, Filtering with Energy Constraint and Stochastic Gain

Variations . ... ... . . 69
4.1  Introduction ........... ... ... ... 69
4.2  Problem Formulation . ............... . ... ............. 69

vii



viii

Contents
4.3  Filter Analysis and Design .. ........................... 72
44  An Illustrative Example ... ....... ... ... .. .. .. . ... 78
45  ConcClusions .. .........outi i 81
References. . ... 81
H, Filtering with Stochastic Signal Transmissions. . ... ......... 83
5.1 Introduction ............. . ... ... 83
5.2 Problem Formulation ................................. 83
5.3  Filter Analysis and Design . ... .......... ... ... ... ...... 87
54  An Illustrative Example ... ...... ... ... ... ... ... ...... 91
5.5 ConcClusions . ..........o.uiii 95
References. . . ... . . . . . 96
H,, Filtering with Stochastic Sampling and Measurement Size
Reduction. . .. ... ... ... .. ... .. . 97
6.1 Introduction ........... ... . . .. ... 97
6.2  Problem Formulation ................................. 97
6.3  Filter Analysis and Design . .. ........ ... ... .. ... ...... 101
6.4  An Illustrative Example ... ...... ... ... .. .. .. ... ... 106
6.5 ConcCluSions . ...........uiiiiiii 109
Distributed Filtering with Communication Reduction ........... 111
7.1  Introduction ............... .. ... 111
7.2 Problem Formulation ................................. 112
7.3  Filter Analysis and Design . ... .......... ... ... ... ...... 116
7.4  An Illustrative Example ... ...... .. ... ... ... ... ... ... 122
7.5 Conclusions .. ........... i 127
References. . .. ... 128
Distributed Filtering with Stochastic Sampling. . .. ............. 129
8.1 Introduction .............. ...t 129
8.2 Problem Formulation ................................. 129
8.3  Filter Analysis and Design . . ............... .. ... ....... 133
84 A Simulation Example ... ....... ... ... ... .. ... . .. 138
8.5 Conclusions . ......... ... .. 141
Distributed Filtering with Random Filter Gain Variations . ... ... 143
9.1 Introduction ........... ... .. ..t 143
9.2 Problem Formulation ................................. 144
9.3  Filter Analysis and Design . .. ........... ... ... ... ...... 147
9.4 A Simulation Example . ... ...... ... ... ... ... .. ... ... 151
9.5 ConcCluSions . ... ...t 154

References. . ... ... .. . 154



Contents ix

10 Distributed Filtering with Measurement Size Reduction

11

12

13

14

and Filter Gain Variations . . . . ........ ... . ... ... .......... 155
10.1 Introduction ................ . ... . . ... .. 155
10.2 Problem Statement . . ............... ... .. ... .. ........ 155
10.3 Filter Analysis and Design . . ............. ... ... ... ..... 159
10.4  An Dllustrative Example .. ............................. 164
10.5 Conclusions . .............. i 168
Distributed Control with Controller Gain Variations. .. ....... .. 169
11.1 Introduction ............... ... .. . . . . . . .. 169
11.2 Problem Formulation . ................................ 169
11.3 Main Results. . . ... . . . e 172
11.4 An Illustrative Example . . .......... .. .. .. ... ... .... 175
11.5 Conclusions . .............. ... . 179
References. . .. ... ... . .. .. 179
Distributed Control with Measurement Size Reduction
and Random Fault ... ... ... ... ... ..... ... . ................. 181
12.1 Introduction .............. ... . . .. i 181
12.2 Problem Formulation . ................................ 181
123 Main Results. . .. ... ... ... ... ... 184
12.4  An Dllustrative Example .. ............................. 190
125 Conclusions . ........... . e 197
References. . .. ... ... . ... 198
Distributed Control with Communication Reduction . . ....... ... 199
13.1 Introduction ............... . ... . . . . . .. ... 199
13.2 Problem Formulation . ................................ 199
13.2.1 Sampling. . ...... .. .. 201
13.2.2 Measurement Size Reduction. . ... ................ 202
133 Main Results. . .............. .. . ... 204
13.4 An Illustrative Example .. ........... ... .. ... .. ....... 209
13.5 ConClusions . . .............oiiii 213
Distributed Control with Event-Based Communication
and Topology Switching . . . ......... ... .. ... .. ... ... ...... 215
14.1 Introduction ............... . ... . . . ... . .. 215
14.2  Problem Formulation . ................................ 216
143 Main Results. . . ......... .. . .. . 220
144 A Simulation Study . ....... ... ... .. .. ... 226
145 Conclusions . .............. ... 232

References. . ... ... . . 232



Symbols and Notations

)\max (W)
Amin (W)
Tr(W)
diag{-- -}
Il 1]

sup

inf

L2 [O, OO)
) [07 OO)
Prob{x}
E{x}
NCS
WSN
CCL
LMI
LTI

Field of real numbers

n-dimensional real Euclidean space

Space of all m x n real matrices

Identity matrix

Zero matrix

Positive definite matrix W

Positive semi-definite matrix W

Negative definite matrix W

Negative semi-definite matrix W

Transpose of matrix W

Inverse of matrix W

A matrix composed of elements a;, i,j € N
Maximum eigenvalue of matrix W

Minimum eigenvalue of matrix W

Trace of matrix W

block-diagonal matrix

Euclidean norm of a vector and its induced norm of a matrix
supremum

infimum

Space of square integrable functions on [0, c0)
Space of square summable infinite sequence on [0, 00)
Probability of x

Expectation of x

Networked control system

Wireless sensor network

Cone complementarity linearization

Linear matrix inequality

Linear time-invariant

xi



Chapter 1
Introduction

1.1 Networked Control Systems

In the last decades, with the rapid development on the communication, control and
computer technologies, the conventional control systems have been evolving to mod-
ern networked control systems (NCSs), wherein the control loops are closed through
a communication network. The utilization of a multi-purpose shared network to
connect spatially distributed elements results in flexible architectures and generally
reduces installation and maintenance costs. Nowadays, NCSs have been extensively
applied in many practical systems such as the car automation [1], intelligent building
[2], transportation networks, haptics collaboration over the Internet [3] and unmanned
aerial vehicles [4]. A typical architecture of NCSs is shown in Fig. 1.1, and its esti-
mation/filtering system is depicted in Fig. 1.2. In traditional control systems, each
component is connected through “ideal channels”, while, in NCSs, the connection
of each component is realized via “non-ideal channels”. This is the main difference
between the traditional control systems and NCSs.

In NCSs, the continuous-time measurement is first sampled and quantized. Then,
the measurement is transmitted to remote controller via the communication channel,
in which the signal may be delayed, lost or even sometimes not be allowed for
transmission due to the communication constraints. In recent years, the modeling,
analysis and synthesis of NCSs have received more and more attention, giving a great
number of publications in literature. Compared with the conventional point-to-point
control systems, the following new problems arise in NCSs:

e Signal sampling: an NCS is a digital control system and a continuous signal is
usually sampled at a certain time instant, and then the sampled measurement is
utilized for controller design. In the traditional digital control system, the sampling
period is usually fixed. However, in NCSs, the measurement packet may not be
transmitted when it is sampled since all the packets have to wait in a queue, and
then it is not desirable to sample the system with a fixed period.

e Signal quantization: Due to the limited communication bandwidth, the sam-
pled signal has to be quantized and it is a common phenomenon in any digital

© Springer International Publishing AG 2017 1
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Sensors Actuators Sensors Actuators

Network

S

Fig. 1.1 A typical structure of NCS

Fig. 1.2 A networked estimation system

control systems. In this scenario, only a finite bit of information is available for
the controller design.

e Communication delay: The delay in NCSs includes computation delay in each
component due to the finite processing speed of devices, the waiting delay, i.e.,
the time for a packet waiting before being sent out, and the transmission delay
with which the packet goes through the communication channel. Compared with
the other two types of delays, the computational delay is usually negligible due
to the rapid development on the hardware instrument, while, the waiting delay
is determined by the transmission protocol and the impact of this delay can be
alleviated by some appropriate protocols. Hence, the transmission delay becomes
the main concern in the system analysis and design.

e Packet dropout: Due to network traffic congestions and packet transmission fail-
ures, packet dropouts are inevitable in networks, especially in a wireless network.
Actually, the propagation of long transmission delay can also be viewed as the
packet dropout phenomenon if one ignores the outdated data. In this case, the
controller or actuator has to decide what information should be used, the newest
data in the buffer or a simple zero signal.
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e Medium access constraint: The progress in digital computation and communica-
tion has enabled the development of distributed control systems in which multiple
sensors and actuators are connected to a centralized controller via a shared com-
munication medium. Due to the limitations on data transmission, it is impossible
for all sensors and actuators to access to the communication channel for all the
time, leading to a new problem, the medium access constraint problem.

The network-induced problems mentioned above would certainly degrade the
control performance and may even destabilize the system [5]. In recent years, much
research effort has been devoted onto this area, and issues such as the stability analy-
sis, state estimation, controller design and fault detection for NCSs have been widely
investigated. According to the connection nature, we can classify the NCSs into wired
and wireless communication ones. To help readers understand some basic modeling
and analysis methods for NCSs, we first discuss the NCSs with wired communica-
tion in the subsequent sections, and each for one particular network-induced issue.
Within each section, we present different approaches to the same issue. After them,
we briefly address special issues on the wireless case. This chapter will be concluded
with a short overview of the book.

1.2 Signal Sampling

An NCS is a digital control system and a continuous-time signal is usually sampled
at a certain time instant, and then the sampled measurement is utilized for controller
design. In the traditional digital control system, the sampling period is time-invariant.
However, in NCSs, the sampled measurement may not be transmitted immediately
since the sampled data has to wait in a queue, and it has been shown that the time-
varying sampling period can achieve a better performance than the time-invariant
one. Some representative modeling and analysis methods for NCSs with sampled-
data are discussed as follows.

Hybrid discrete/continuous approach: This approach is based on the represen-
tation of system in the form of a hybrid discrete/continuous model or more precisely,
the impulsive system, and the solution was first obtained in terms of differential
Riccati equations with jumps [6] and [7]. The hybrid system approach has been
recently applied to robust Hy, filtering with sampled-data [8]. Sampling interval-
independent LMI conditions have been derived, which were quite restrictive since
the information of sampling period was not utilized in filter design. Recently, the
impulsive system modeling of sampled-data system was also used in [9], which
introduced a new Lyapunov function with discontinuities at the impulse time. To
illustrate the main results in [9], we consider the following LTT system:

%(t) = Ax(t) + Bu(?), (1.1)



4 1 Introduction

where x and u are the state and the input of plant, respectively. Denote the sampling
time instant by ., and lete < #; — fx—1 < TmarI, Where € and TyjaTy are some positive
scalars. Then, using a linear state feedback controller u(t) = Kx(#;) and defining a
new state £(r) = [x7 (1) 27 (1) ]T, where z(¢) = x(t). The dynamics of system (1.1)
can be written as

E() = FE(t), t#1,

x(t,) (1.2)
) = o , =1,
§t) |:x(tk ) ] X
A B, .
where F' = 00 and B,, = BK. Equation (1.2) means that x and z evolve accord-

ing to the first equation of (1.2) between #; and #,, 1, while, at #;, the value of x before
and after #; remains unchanged but the value of z is updated by x(z, ). The stability
condition of system (1.2) was guaranteed if there exist symmetric positive definite
matrices P, R, X and a slack matrix N such that the following inequalities

My + TmatiM2 < 0, (1.3)
M, m™vmaniN
[ . _TMATIR:| <0, (1.4)

hold, where

M, = [ﬂ [AB,]+ [;ﬂ [PO]- |:_II}X1 [1-1]
—N[I-I]- [_II]NT+TMATIFTRF,

My = [_I[}X1F+FX1T[I —1],F=[AB,].

The above stability statement can be proved by using the Lyapunov functional
approach, and the following candidate Lyapunov function was constructed:

V = xTPx+¢7 ( J°, (5 Taamn) (F exp(Fs)' RF eXp(Fs)ds) ¢

(1.5)
+ (Tmam — p) (x — )X (x — 2)

where R = and p =1t — .

RO
00

The improved impulsive system approach for NCSs with time-varying sampling
period has recently been proposed in [10], where an NCS was viewed as a inter-
connected hybrid system composed of an impulsive subsystem and an input delay
subsystem. A new type of time-varying discontinuous Lyapunov-Krasovskii func-
tional was introduced to analyze the input-to-state stability (ISS) property of NCSs.
More recently, the stability of impulsive systems was studied from the hybrid system
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point of view in [11] and [12], and the convex conditions for robust stability analy-
sis and stabilization of linear aperiodic impulsive and sampled-data systems under
dwell-time constraints have been presented.

Input delay system approach: Modeling of continuous-time systems with digital
control in the form of continuous-time systems with delayed control input was intro-
duced by Mikheev et al. [13] and Astrom et al. [ 14], and further developed by Fridman
et al. [15]. In this approach, the closed-loop system became an infinite-dimensional
Delay Differential Equation (DDE) and the stability condition was obtained by using
Razumikin or Lyapunov-Krasovskii approach. The control law was represented as
the delayed control:

u(t) = ug(t) = ug(t — (t = 1)) = uq(t = 7(1)), tx <t <t + 1, (1.6)

where 7(t) =t — t;. Then, the sampled data control system was transformed to a
time-delay system, where the time-varying delay 7(¢) =t — #; is piecewise linear
with derivative 1 for ¢ = #;. For the LTI system (1.1), the closed-loop system can be
written as

X(1) = Ax(t) + Bug(t — 7(1)). (1.7)

The recent advances on the time-delay system can be applied for the sampled data
system, e.g., the free weighting matrix approach [16] and [17], Jensen’s Inequality
approach [18] and [19], Wringter Inequality approach [20] and [21] and time-varying
Lyapunov functional approach [22]. The input delay system approach has also be
applied to the synchronization of complex networks, see [23, 24].

Robust control approach: When a time-varying sampling period is applied in
control systems, the discrete-time counterpart would become a time-varying system.
For a given continuous time system:

Xx(t) = Ax(t) 4+ Bu(t), (1.8)
and the control input is
u(t) = Kx(ty), vVt € [ty, tr + 1). (1.9)
The discrete-time system under sampling period T = f;4+| — #; becomes
xX(trr1) = G(Tr)x(tr), (1.10)
where G(Ty) = exp(ATy) + fOTk exp(Ar)BdrK. It is well known that the sufficient
condition for the asymptotic stability of system (1.10) is to find a matrix P = PT > 0
such that GT (T)PG(T) < 0 for all Ty. For a fixed sampling period T, it is easy to find

a solution of this inequality, but for any time-varying T} with Ty, < T < T, it is
however not easy to find the solution since infinity number of LMIs are involved. To
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conquer this problem, Suh [25] partitioned the G(k) into G(T_nom)+AQ(T _nom),
and 7_nom is a constant to be chosen. By doing so, G(7_nom) becomes a con-
stant matrix and the term AQ(7_nom) caused by the sampling interval variation was
treated as an norm bounded uncertainty, which was handled by using the robust con-
trol technique. More specifically, they partitioned G(7) as G(Tyom) + A(T)OQ(Thom),
where A(7T) = fOT exp(Ar)dr. They first show that there exists an upper bound for
A(7) such that || A(7)]], < (. This bound can be obtained by solving the minimiza-
tion problem:

B=_min  max{B(Twin —T), B(Tmax — T)}. (1.11)

Tonin <T <Trmax

Moreover, let Ty, be the sampling period corresponding to which (3 reaches its
minimum, then B = B(Thom)- Based on this treatment, the closed-loop system is
stable provided that there exist a symmetric positive definite matrix P and a scalar
€ > 0 such that the following inequality holds:

—P * *
G(Tyom)P , —P+el x -0 (1.12)
[A B]F(Tnom)[K]P 0 -5

where F(Tpom) = exp ([g gi| Thom |-

To reduce the conservatism in the above condition, Suh [25] partitioned the uncer-
tainty into N parts. But the main limitation is that the computation is high especially
when N is very large. Similar approaches have also been discussed in [26] and [27].
The research in this direction mainly focuses on how to estimate the uncertain term
to give a less conservative bound. To overcome the limitation in [25], Oishi et al.
[28] proposed three techniques, the delta-operator representation for stability analy-
sis, the parametric uncertainty rather than the matrix uncertainty for the effect of
aperiodic sampling, and an adaptive division introduced to reduce the computation.
Specifically, they have presented an LMI based sufficient condition for all possible
parameter values and they called it as a robust LMI. In Kao et al. [29], the stability of
LTI systems with aperiodic sampling devices was tackled from a pure discrete-time
point of view, and the system was modeled as the response of a nominal discrete-
time LTI system in feedback interconnection with a structured uncertainty. Stability
conditions were also derived. Further improvement can also be found in [30] and
[31].

Switched system approach: The switched linear system approach was also pro-
posed in [32] to study the sampled data control systems. To show how it works, we
consider a simple LTI system:

X(t) = Acx(t) + Bou(?). (1.13)
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It is assumed that the sampling period &, = t;+; — t; only takes a finite number of

values. More specifically, let by = n; Ty, where ny € {iy, --- ,in}, i€, 1 <ij <ip <
- < iy, and Ty is termed as the basic sampling period. Then, k; takes N possible
values and Iy € {i|Ty, ixTo, - - - , inTp}. The discrete-time counterpart can now be
given by
x(te + 1) = A(h)x (1) + B(hiu(te), (1.14)
where

Alhy) = M = Ao = (AT0)™ = A,
nkfl . nkfl .
Bl = Jg" edrB, = (Z S, eA"’dr) B.= Y. AiBo.
i=0 i=0

with

To
Ay = 0, By = &’ drB,.
0

One can see that A(h) and B(hy) are explicitly dependent on n, which is vary-
ing over different sampling intervals. Thus, the above discrete-time system (1.14) is
essentially a switched linear system with finite subsystems. Based on this switched
system model, the average dwell time approach from the switched system theory
was applied for the stability analysis and controller design, see [32].

In the view of the stochastic evolution of different sampling periods, the
Markovian system theory can also be applied to study the stochastic sampling prob-
lem. The modeling method is similar to the above switched system approach, but the
only difference is that the transition of different subsystems follows the Markovian
process. More specifically, Ling et al. [33] considered the distributed H, filtering for
NCSs with stochastic sampling, and the sampling period jumps was assumed to be
a Markovian process. Then, the well-known Markovian system theory was applied
for the stability analysis of the filtering error system. Further developments can be
found in [34]. In these results, they are assumed that the transition probabilities are
exactly known. However in some scenarios this information may not be available
[35]. Therefore, the uncertain sampling problem deserves further investigation.

1.3 Signal Quantization

Signal quantization is a common phenomenon in NCSs. The research on control with
quantized feedback is not a new topic and can be traced back to 1956 [36], in which
the effect of quantization in a sampled data system was studied. In [37], Delchamps
showed that if a linear system is open-loop unstable, there exists a minimum rate for
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the coding of the feedback information to achieve stabilization. Since then, various
methods have been proposed to study the quantized feedback control problem. The
utilization of quantizer will result in two phenomena, i.e., saturation and performance
deterioration around the original point, which may destabilize the system. Research
on quantized feedback can be categorized, depending on whether the quantizer is
static or dynamic. The logarithmic quantizer is a kind of static quantizer and the
uniform quantizer is basically a dynamical one.

Logarithmic quantization: This quantizer Q(e) is usually symmetric and time-
invariant, i.e., Q(v) = —Q(—v). The set of quantization levels is described as

U= {:I:ni, Ki = pil-io, i=0,+£l1, £2, }

Uf{£rol U{0},0<p <1,k >0. (115
The quantized output Q(e) is given by:
ki, if ﬁni <v< ﬁ/ﬂ,v > 0,
Q) =140, ifv=0, (1.16)
—Q(—v), ifv <0,
where § = }%’ < 1, with the quantization density 0 < p < 1. The illustration of
P

logarithmic quantization is depicted in Fig. 1.3.

Eliaetal. [38] considered quadratic stabilization problem of a discrete-time single-
input single-output (SISO) linear time-invariant systems and it is shown that a log-
arithmic quantize can achieve the quadratic stabilization. Following this work, Fu
and Xie [39] proposed a sector bound approach to quantized feedback control, and
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Fig. 1.3 Logarithmic quantizer
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presented some interesting results for multiple-input multiple-output (MIMO) linear
discrete-time systems. For a given discrete-time LTI system

x(k + 1) = Ax(k) + Bu(k), (1.17)

with the quantized state feedback controller u(k) = KQ(x(k)), we can define the
quantization error

e(k) = x(k) — Q(x(k)) = (I + A(k))x(k), (1.18)
where || A|| < dI. The closed-loop system now becomes
x(k+1) = A+ BK{ + A(k))x(k). (1.19)

The robust control approach can then be applied to study the stability and stabiliza-
tion of closed-loop system since it is essentially an LTI system with norm-bounded
uncertainty. Recently, a suboptimal approach for the optimization of the number of
quantization levels was proposed in [40] and the design of a corresponding quantized
dynamic output feedback controller was also given. The sector bound approach is
effective to handle the quantization problem, which enables us to incorporate other
network-induced phenomena into the quantized control systems, e.g., the packet
dropouts [41, 42], and the communication delay [43, 44].

Uniform quantization: Brokett et al. [45] proposed the uniform quantizers with
an arbitrarily shaped quantitative area. Based on these quantizers, the “zooming”
theory was used for linear and nonlinear systems, and the sufficient condition for the
asymptotical stability was given. The uniform quantizers with an arbitrarily shaped
quantitative area have the following properties:

if flxll, < My, then |Q(x) — x|, < Ap, 120
if flxll, > My, then |Q()ll, > Mu — Ap, '
where M is the saturation value and A is the sensitivity. The first property gives
the upper bound of the quantization error when the quantized measurement is not
saturated. The second one provides the approach to test whether the quantized mea-
surement is saturated. The illustration of uniform quantization is depicted in Fig. 1.4.

The stabilization problem was discussed recently in [46] for discrete-time lin-
ear systems with multidimensional state and one-dimensional input using quan-
tized feedbacks with a memory structure. They have shown that in order to obtain a
control strategy which yields arbitrarily small values of 7/In C, LN/ In C should
be big enough, where C is the contraction rate, T is the time to shrink the state of
the plant from a starting set to a target set, L is the number of the controller states,
and N is the number of the possible values that the output map of the controller
can take at each time. Recently, Liberzon et al. [47] considered the input-to-state
stabilization of linear systems with quantized state measurements. They developed a
control methodology that counteracts an unknown disturbance by switching between
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Fig. 1.4 Uniform quantizer

the so-called “zooming out” and “zooming in”, that is, when the initial state to be
quantized is saturated, the “zooming out” stage is adopted to increase the sensitivity
A until the state gets unsaturated, while in the “zooming in” stage, the sensitivity A
is reduced to push the state to zero. If the initial state to be quantized is unsaturated,
the “zooming out” stage can be omitted and the “zoom-in” stage is implemented
directly.

The “zooming out” and “zooming in” strategy has been widely used in the NCS
with quantized measurement. For example, the H, control for NCS with communica-
tion delay and state quantization has been studied in [48] and a unified modeling was
proposed to capture the delay and quantization. More specifically, they transformed
an NCS to a LTT system with input delay, which is the approach we have discussed
before. On the other hand, the output feedback control of NCSs with communication
delay and quantization has been studied in [49].

1.4 Communication Delay

In this section, we will focus on the transmission delay problem as other delays, e.g.,
the computation delay can be reduced by using some high performance hardware.
In a traditional control system, sensor, controller and actuator usually work based
on a fixed sampling period. But in NCSs, the above nodes can work in an event-
based mode, i.e., they can work once they have received data. It should be noted that
different work modes may lead to different models, and thus different analysis and
synthesis results would be obtained.

The communication delay can be constant or time-varying. The constant delay
occurs in NCSs when we use a buffer in the controller side and the controller reads
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the data periodically. The main limitation of such a treatment leads to much design
conservatism as we have introduced man-made delay though the packet has already
arrived but it can also be used at some fixed time instant. In other word, the delay
may have been enlarged for controller design. The analysis of NCSs with constant
delay has been discussed in Zhang et al. [50], in which the stability region was
obtained for a given constant delay. On the other hand, the controller and actuator
are usually event-driven in the NCSs, which may lead to the time-varying delay
in NCSs. Different modeling results may be obtained when different delay cases
are considered, i.e., shorter or larger than one sampling period and deterministic or
stochastic. Hence, analysis and synthesis of NCSs with time-varying delay becomes
a very active research area, and many interesting approaches are proposed.

Input delay system approach: The main idea is to transform the communication
delay into the input delay and then the recent results on the delay system approaches
are applied for the stability analysis, filter and controller designs. More specifically,
Yue et al. [51] considered the following system:

z(t) = Cx(t) + Du(?). (1.21)

[)'c(t) =[A+ AA@)]x(t) + [B+ AB(t)]u(t) + B,w(t),
When the state information is transmitted via a communication channel, which is
subject to communication delay, system (1.21) becomes

x(t) = [A+ AA@D)|x(t) + [B 4+ AB®)]u(t) + Byw(t),
z(t) = Cx(t) + Du(t),

u(t) = Kx(izh),

t € ligh + 7k, ixp1h + Tia1),

(1.22)

where 7, is the time delay at the k-th sampling time instant, and % is the sam-
pling period. Then let ith = ¢t — (t — ixh), and define 7(¢) = t — iyh, (1.22) can be
re-written as

x(t) =[A+ AA@®)]x(t) + [B 4+ AB(1)]u(t) + By,w(1),
z(t) = Cx(t) + Du(t),

u(t) = Kx(t — (1)),

t € lixh + 7, ik+1]’l + Tk+l)'

(1.23)

Then, the H,, stabilization conditions have been presented by using the time-delay
system approach. Recently, Lam et al. [52] proposed a new NCS model, which
has two additive delays. The intention of Lam et al. was to expose a new delay
model and to give a preliminary result on its stability analysis. It is worth pointing
out that the above stability conditions have left much room for improvement. The
same problem was then considered in [53] and some less conservative stability and
H, controller design conditions have been obtained. More recently, Gao et. al also
proposed a modified model for the NCS with time-delay, in which the H, filtering
and output tracking problems were investigated, respectively, see [54] and [55].
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In Xiong et al. [56], the stabilization problem of NCSs was studied by using a logical
zero-order hold (ZOH), which was assumed to be both time-driven and event-driven,
and has the logical capability of comparing the time stamps of the arrived control
input packets and choosing the newest one to control the process. Based on the packet
time sequence analysis, the overall NCS was then discretized as a linear discrete-time
system with input delay. Till now, there are still growing papers on the input delay
system approach, and the results are extended to other complex systems such as T-S
fuzzy system [57], Markovian systems [58] and singular systems [59].

Robust control approach: The sampled system is usually modeled as a discrete-
time system, and the network-induced delay is treated as a variation parameter of the
system. Here, we discuss the scenario where the time-varying delay is smaller than
one sampling period. Specifically, for an LTT system

%(t) = Ax(t) + Bu(?), (1.24)

assuming that 0 < 7, < 7(k) < 7y < h, the discrete-time system is obtained as

x(k +1) = (Ag + Bao(1(k)K)x(k) + Bao(7(k))Kx(k — 1), (1.25)
where
h—r(k) h
Ag = &, By(T(k)) = ( / eASds) B, By (1(k)) = ( ef”ds) B.
0 h— (k)
This system can be transformed into
x(k+ 1) = G(r (k) [x(i(f)l)} , (1.26)

where G(7(k)) = [Ad ~+ Bao(T(k)K By (T(k))K].

Now by partitioning G(7(k)) as a constant term and an uncertain term, the robust
control approach can be applied to estimate the bound of the latter uncertain term,
see [60, 61] for the different bounding techniques.

Switched system approach: Although the uncertain system approach is effec-
tive, complicated numerical algorithms or parameters tuning are usually required to
guarantee that the uncertain matrix is unit norm-bounded. Unlike the above robust
control approach, Zhang et al. [62] proposed a new modeling method, where the
actuator is assumed to be time-driven, and it reads the buffer periodically at a higher
frequency than the sampling frequency, i.e., 7o =T / N, where T is the sampling
period, and N > 2 is a large integer. Denote the time-varying delay 7, which was
assumed to be 7, < T'. Then, at most two control signals can be involved in the con-
trol task during one sampling period, i.e., u(k) and u(k — 1). Let the activation time
of u(k) and u(k — 1) during one sampling period be ny(k)Ty and n; (k) Ty, it is easy
to see that ng(k) + n; (k) = N. Then for a simple LTI system:

(1) = Apx(t) + Bu(?), (1.27)
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we can define A = e%7, Ay = ™0, and By = fOTO ¢""B,dr. Then the closed-loop
system is written as

x(k+1)

= Ax(k) + [} 4oz, €7 Bpdr x utk — 1)
+ [T A g drxu(k)

= Ax(k) + [T AT g dr s u(k — 1)
+ [T A B drxu(k)

= Ax(k) + (eM70)"® [T AR drsu(k — 1)
+ [T A g drxu(k)

(1.28)

mi)—-1 ,
=Ax()+ X A OBk — 1)+ > ALBou(k).

k no(k)—1
=0 i=0

5

The above system becomes a switched system as it depends on the values of g (k) and
ny (k). Then the average dwell time switching scheme was applied for the exponential
stability of the closed-loop system. The above modeling idea can be tracked back to
[63], where the same working mode was firstly introduced for the NCS with time-
varying delay and packet dropout. A switched system modeling was also obtained
in [64] and the NCS is presented as a discrete-time switched system with arbitrary
switching. More related results on this approach are can found in [65, 66].

Stochastic system approach: When the statistical information of delay is avail-
able for system design, the stochastic system approach can be applied. To model
the random delay, the independent identically distributed case (i.i.d) and Markov-
ian system approach have been widely used. For the i.i.d case, a delay distribution
based stability analysis and synthesis approach for NCSs with non-uniform distribu-
tion characteristics of network communication delays was firstly considered in [67],
where the delay was partitioned into multiple different time-varying delays and each
delay has a certain bound. More specifically,

u(t) = a()Kx(t — 71(1)) + (I — a()Kx(t — 1 (1)), (1.29)

where 71 (1) = 0(t)7(t), 2(t) = (1 —5())7(), 0 < 71 (1) < 71,0 < 7»(t) < 7, and
4(t) = Oor 1. They showed that a less conservative stability condition can be obtained
when the distribution information of time delay is used. The same delay distribution
based analysis method has been extended to fuzzy systems [68] and [69]. To reduce
the conservative of the results in [67], an improved Lyapunov-Krasovskii method
was proposed in [70] and a new bounding technique is introduced to estimate the
cross-product integral terms of the Lyapunov functional.

Recently, the Markovian system approach was proposed under the assumption
that the delay is correlated and the transition of different delays obey the Markovian
process. In [71] and [72], the network-induced random delays were modeled as
Markov chains such that the closed-loop system is a jump linear system with one
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mode. More specifically, let the delay r,(k) satisfy 0 < r (k) < d; < oco. Then, the
controller becomes

u(k) = K, (k)x(k — ry(k)). (1.30)

By the lifting technique, we obtain the closed-loop system:

X(k + 1) = (A + BK,,(k)C,, (k))x(k), (1.31)
where
AO---00 B
10---00 0
A=|01---00] p_|0|,
00---10 0

C,(ky=[0---010---0].

The above augmented system is a Markovian jump system and r,(k) is a Markov-
ian chain. It should be noted that the state-feedback gain was mode-independent
in [71] and [72], the state-feedback gain only depends on the delay from sensor to
controller. Later in [73], the two random delays (sensor-to-controller and controller-
to-sensor) were modeled as two different Markov chains, and the closed-loop system
was described as a Markovian jump linear system with two modes characterized by
two Markov chains. There are also some newly reported results on the NCSs with
two random delays based on the Markovian system approach and the main con-
cerns are the design of a new mode-dependent controller with more information, see
[74, 75].

1.5 Packet Dropouts

In NCSs, the packet dropout is also inevitable, especially in a wireless networked
system. In NCSs, different transmission protocols are used, i.e., user datagram pro-
tocol (UDP) and transmission control protocol (TCP). Most results on the packet
dropouts are implicitly based on the UDP, while transmission delay may occur when
the TCP protocol is applied. The research of this area is fruitful, and the main focus
is how to model the packet dropout phenomenon and then carry out the stability
and stabilization studies based on these models. In NCSs when the packet dropout
occurs, the controller can either use the zero signal or the newest signal available in
the buffer to update the control signal, which are usually called as the zero-input and
hold-input schemes. Schenato et al. [76] discussed these schemes over a lossy link.
The expressions for computing the optimal static gain for both strategies have been
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derived and they compared their LQG performance on some numerical examples. It
is interesting to see that none of the two schemes is superior to the other. Later in
[77], a simple compensation scheme has been proposed such that the filter used the
newest signal to update the state, and the determination of optimal weighting factor
was also given. Other efforts are also devoted on how to compensate for the effect
induced by the packet dropouts, see [78, 79] and the reference therein.

We now discuss how to model and analyze the NCSs when a packet dropout
occurs.

Switched system approach: A typical work was studied by Zhang et al. [80],
where the plant was described by the following discrete-time LTI model:

(1.32)

{x(k + 1) = Ax(k) + Bu(k),
y(k) = Cx(k).

Their purpose was to design the following controller:

| Xk + 1) = Ax(k) + Bu(k) + L[w(k) — k)],
Observer : [9(]() — Ci k). (1.33)
Controller : v(k) = Kx(k).

Zhang et al. [80] used two switches T and 7, to describe the states of the forward
channel and the backward channel, e.g., when T is closed, then the packet trans-
mission from the controller to actuator is successful and u(k) = v(k), otherwise,
the hold-input compensation scheme is used when the packet dropout occurs in this
channel and u(k) = u(k — 1), see Fig. 1.5. Define the estimation error by

e(k) = x(k) — x(k), (1.34)
(k) > Plant (&)
i T, Network T, i
v(k) Observer-based Output _ wk)
Feedback Controller h

Fig. 1.5 NCS with packet dropouts
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and let
2(k) = [xT (k) e (k) u" (k= 1) wl (k = D], (1.35)

we have the following four cases:

(1) Thereisno packetdropout in either the backward channel or the forward channel,
(2) Packet dropout only occurs in the backward channel,
(3) Packet dropout only occurs in the forward channel;

(4) There are packet dropouts in both the backward channel and the forward channel.

For the above four different cases, the following closed-loop systems are obtained,
respectively,:

[A+BK —BK 00
0 A—LCOO
Siiztk+1)=A1z(k), A} = K K 00
| C 0 00
[A+BK —BK 0 0
LC A-LCO-L
Srrz(k + 1) = Ayz(k), Ay = K K 00
L 0 0 0 I
A 0 B0
0A—LCOO
S}. Z(k + 1) :A3Z(k),A3 = 0 0 10
_C 0 00
A 0 B 0
LCA—-LCO—-L
Sarztk+ 1) =Aszb), As=| 0
L 0 0 0 I

It can be seen from the above analysis that the closed-loop system is essen-
tially a switched system with four subsystems, i.e., z(k + 1) = A,x)z(k), where
o(k) =1,2,3,4. Based on this modeling, the switched linear system theory can
be applied for the stability and controller design. The extension to the filter design
has recently been reported in [81]. For the switched system approach, the packet
dropout phenomenon is usually modeled as a switch, and then different scenarios
are considered under different switch status. More recent works can also be found in
[82, 83]. The main merit is that one can find some explicit conditions on the packet
dropout bound which guarantees the stability of closed-loop system. For example, the
NCS with sampled-data and packet dropouts was modeled as a switched time-delay
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system in [84], and several quantitative relations among some system parameters
were obtained, such as the sampling period and the exponential decay rate, the actual
data dropout rate, and the admissible data dropout rate bound.

Stochastic system approach: If the packet dropout phenomenon occurs ran-
domly, a stochastic binary variable taking values in {0, 1} is used to model the trans-
mission process, where “1” for successful transmission and “0” for packet dropout.
The main results can be divided into two scenarios depending on whether the packet
dropout process is correlated or not. Then we will have the i.i.d. packet dropout and
Markovian packet dropout, respectively.

Consider the following discrete-time LTI system:

x(k + 1) = Ax(k) + Bu(k). (1.36)

When the zero-input compensation scheme is applied, the inputs of controller and
actuator become

uc(k) = ak)x(k), uk) = Bkuc(k), (1.37)

where a(k) and (k) are independent Bernoulli processes, and «(k), B(k) =1
means that the packet transmission is successfully, while a(k), B(k) = 0 indicates
that the packet is lost. Usually, the probabilities of two stochastic variables are
required to be known for system analysis, i.e., Prob{a(k) = 1} = E{a(k)} = a,
and Prob {3(k) = 1} = E{3(k)} = /3 are known. Then, the closed-loop system can
be written as

x(k+ 1) = (A + a(k)B(k)BK)x(k). (1.38)

Let v(k) = a(k)B(k), the closed-loop system becomes x(k + 1) = (A + v(k)BK)
x(k), where Prob {~v(k) = 1} = E{v(k)} = af. The stability analysis and controller
design are then carried out by using some stochastic system analysis. This i.i.d
modeling is simple and it has been widely used in the analysis and synthesis of NCSs
with packet dropouts, see the control problem [85] and [86], the filtering problem [87]
and [88], and the fault detection problem [89]. More recently, the above modeling
method has been extended to study the fuzzy-model-based nonlinear NCSs, see
[90, 91].

The above modeling only considers the scenario whether the packet is lost or
not, but the information on the number of successive packet dropouts has not been
discussed. The ignorance of this information may lead to some design conservatism.
Very recently, the optimal guaranteed cost stabilizing controller design problem for
a class of NCSs with random packet losses was considered in [92]. The number of
successive packet losses was assumed to be upper bounded, and the closed-loop NCS
was modeled as a discrete-time stochastic delay system with a time-varying input
delay and a stochastic parameter:

x(k+ 1) = (A + (1 — a(k)BK)x(k) + a(k)BKx(k — d(k)), (1.39)
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where a(k) is a binary variable, taking the values in {0, 1}. d(k) is the number of
successive packet dropouts and it is bounded as 1 < d(k) < d. By this modeling, the
closed-loop system (1.39) is a stochastic time-delay systems. The theory of time-
delay system would be applied to analyze such a system.

When the packet dropout process is correlated, a Markov chain can be used to
model such a packet dropout process [93] and Poisson processes can be used to
model stochastic dropouts in continuous-time [94]. This is usually called as the
Gilbert-Elliott channel model. One can simply introduce two Markovian chains to
model the packet dropouts in the backward and forward channels, then the closed-
loop system is modeled as a Markovian jump linear system with two Markovian
chains, i.e.,

x(k+ 1) = (A + a(k)B(k)BK)x(k), (1.40)

where «a(k), 5(k) € {0, 1} are two Markovian chains with transition probabilities
I, = |:1 LA i|,and172 = [1 P2 i|.Finally,theMarkoviansystem

@ 1—q @ 1-—q
approach is applied onto the analysis and synthesis of such NCSs.

1.6 Medium Access Constraint

Due to the limitations on data transmission, it is impossible for all sensors and
actuators to have access to the communication channel for all the time, leading to a
new problem, medium access constraint problem. Such a constraint has been handled
via the well-known time-multiplexing mechanism which has been implemented in a
variety of Fieldbus and CAN-based networks. In the time-multiplexing mechanism,
time on the shared medium is divided into many slots, and only some nodes are
allowed to access the network according to a specified media access control (MAC)
protocol. In the last decades, various MAC protocols have been proposed, which
may be random or deterministic [95]. Hence, the results on this area can also be
divided into the deterministic and stochastic ones. A typical NCS including multiple
sensor-controller and controller-actuator pairs can be found in Fig. 1.6.

In the analysis and synthesis of NCSs with medium access constraint, a so-called
“communication sequence” [96] is usually used. The earlier research in this area is
to find a stabilizing constant feedback controller when a periodical communication
sequence has been chosen [96]. But it has been shown that the determination on
whether there exists such a controller is an NP-hard problem [97]. Later the attention
has been paid on how to design the communication sequence if the controller is given
in advance. Various scheduling methods have been proposed, see the Lyapunov-based
theory [98] and rate monotonic scheduling theory [99]. Very recently, Zhang et al.
[100] discussed the communication and control co-design for NCSs, where the access
process to communication medium is governed by a pair of periodic communication
sequences. The zero-input compensation scheme is applied when the corresponding
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shared communication medium
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Fig. 1.6 NCS with shared a communication medium

sensors and actuators are not actively communicating. The communication sequence
is usually a diagonal matrix and each element is a binary-valued function.
Consider a discrete-time LTI system:
x (k4 1) = Ax (k) + Bu (k) , (141)
y (k) = Cx (k),

with p sensor nodes and m actuator nodes and suppose that at any one time,
only partial sensor and actuator nodes are allowed to access to communication
channels. The node accessing process can be modeled by introducing two diago-
nal matrices, i.e., M= diag{o(k), - -- , 0,(k)}, N= diag{p;(k), - - - , pm(k)}, where
oi(k)y=1{0,1},pi (k) ={0,1},i e {1,2,--- ,p},je{l,2,---,m}. Zhang et al.
[100] showed that when A is invertible, and the pair (A, B) is reachable, the pair
(A, C) is observable, there do exist a periodic communication sequence pairs such
that the closed-loop system is /-step reachable and /-step observable. By resorting
to the linear time-varying (LTV) system theory [101], the observer-based output
feedback controller design algorithm has been given. Based on the periodical com-
munication sequence in [100], the problem of fault detection was addressed for NCSs
subject to both access constraints and random packet dropout in [102].

In NCSs, a specified media access control (MAC) protocol could be random, e.g.,
Carrier Sense Multiple Access (CSMA) is a probabilistic MAC protocol in which a
node verifies the absence of other traffic before transmitting on a shared transmission
medium [95]. Hence, much effort has been devoted to the NCSs with stochastic MAC.
The results can also be divided into the i.i.d and the Markovian case.

The optimal linear estimation for networked systems with communication con-
straints was firstly discussed in [103], where one network node is allowed to gain
access to a shared communication channel, and channel accessing processes of those
network nodes are modeled by Bernoulli processes. The input signal to filter is
described as
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Yelk) = (Z cn(k)ni)y(k) +R (1 ->. m-(k)n,-)ye(k —-1, (142
i=0

i=0
where

II; = diag{6(i — 1), --- (i — m)},
oi(k) € {0,1}, 1 IIp =0,
R = diag{r,--- , r}.

and J € {0, 1} is the Kronecker delta function, R is a slack matrix introduced to
compensate for the effect of the sensors that are not accessing to the network. The
optimal linear filters were then designed by using the orthogonal projection principle.
The similar modeling was later extended to T-S fuzzy-model-based stabilization
of nonlinear NCSs with medium access constraint [104]. In [105], the stochastic
observability of discrete-time linear stochastic systems with stochastic accessing
constraint was investigated. The observability condition for both time-varying and
time-invariant systems were presented.

The NCSs with medium access constraint is also studied from the Markovian jump
system point of view. The H filtering for NCS with stochastic protocol was firstly
considered in [106], where the accessing process of multiple sensors is governed
by a Markovian chain. In their work, the filter input signal is y(k) = [T, y(k), and
for each p(k) =i, [Ty = diag{é(i — 1), --- 6(i —m)}. The variation of the time-
varying signal p(k) is assumed to obey the Markovian process. Guo et al. [107]
considered the stability analysis and controller design for linear systems, where the
sensors and actuators are triggered in groups by two independent Markovian chains.
In their work, the time-varying communication delay is also incorporated into the
closed-loop system. Very recently, the H., control problem for a class of linear time-
varying NCSs with stochastic communication protocol was investigated in [108],
where the Markovian jump system approach was used to model the accessing process
of sensors and actuators. The controller parameters can be determined by solving
two coupled backward recursive Riccati difference equations. By using the similar
modeling, the H, filtering for nonlinear networked systems with various networked-
induced stochastic uncertainties has been investigated in [109], where the accessing
process was also modeled by a Markovian chain.

1.7 Wireless Communication

In the preceding sections, we have discussed network-induced issues such as sig-
nal sampling, quantization, communication delay, packet dropouts and medium
access constraint. They are common for both wired and wireless network ones. This
section attempts to discuss some special issues in wireless network control systems
(WNCSs).
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Compared with the wired networks, the wireless communication and networks
have gained rapid development and adaptation over recent years due to its more
mobility and flexibility compared with wired one. One popular example is the wire-
less sensor networks (WSNs). The applications of WNCSs can be also found in target
tracking, condition monitoring, smart factory and so on. Various system structures
have been studied in this area, see, e.g., Figs. 1.7 and 1.8. In WNCSs, a sensor usually
has a limited power from the battery, and replacing the battery during the operation
of system is very difficult. Furthermore, sensor nodes are usually deployed in a wild
region and are thus much easier to be affected by the disturbance from environment,
causing malfunction of the sensor nodes, e.g., the possible gain variations. Natu-
rally, the networked systems should be robust or non-fragile to these disturbances.
Compared with the NCSs with wired communication, the analysis and synthesis
of NCSs with wireless communication are more difficult because one needs to
simultaneously consider the common imperfections encountered in wired networked
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systems together with the other two new issues, i.e., the energy constraint and system
gain variations. Substantial publications can be found in the literature but they scatter
over diverse journals and conferences with different approaches, see e.g., references
[110] and [111]. This book attempts to unify their major contributions in a single
volume for easy access for the researchers.

1.8 Oview of the Book

The rest of this book is organized as follows.

Chapter 2 presents some fundamental knowledge on the system stability, filtering
and control in framework of the Lyapunov stability theory. It also gives some useful
lemmas on matrix inequalities.

Chapter 3 studies the filtering of wireless networked systems with scheduled
transmission and random packet dropouts. First, a new time-varying transmission
protocol is introduced to reduce the communication rates of the network, which may
be helpful on reducing the communication load. Then, a set of stochastic variables
are used to model the random packet dropout phenomenon. Based on the switched
system theory and the stochastic system approach, a sufficient condition is presented
in terms of linear matrix inequality, which guarantees the mean-square exponential
stability and H, performance of the estimation error system. The determination of
the filter gains is also given.

Chapter 4 studies the filtering of wireless networked systems with energy con-
straint, where a nonuniform sampling is firstly used to reduce the communication
rate and then a measurement size reduction is introduced to reduce the packet size.
Both techniques are helpful to reduce the communication load. By some simple
modeling and manipulation, we show that the filtering error system can be modeled
as a switched system. The stability condition and the determination of filter gain
parameters are proposed from the switched system approach. The effectiveness of
the proposed filter design is illustrated by a simulation study.

Chapter 5 deals with the filtering of networked systems with energy constraints,
where a stochastic transmission protocol is proposed. More specifically, a set of
stochastic variables are introduced to set the transmission rate at the sensor side.
Then, a new sufficient condition is obtained such that the filtering error system is
mean-square stable and the optimal filter gain parameters are determined by solving
an optimization problem subject to some LMI constraints. The determination of the
transmission rate and the filter gain parameters are finally illustrated by a simulation
study on the CSTR system.

Chapter 6 discusses the filtering of wireless networked system with energy con-
straint and a stochastic sampling and transmission scheme is presented to achieve
this goal. First, a Markovian chain is introduced to model the stochastic sampling
and then the sampled measurements are selected such that only a finite element is
transmitted. A useful measurement size reduction scheme is proposed and different
selection schemes are assumed to follow the Markovian process. Under our design,
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the transmission rate and the packet size are both reduced, which can save a cer-
tain amount of transmission power. Then, based on the Markovian system approach
and the Lyapunov stability theory, a sufficient condition is obtained for the stability
analysis and the filter gain parameter design procedure is also presented.

Chapter 7 deals with the distributed filtering of wireless networked systems with
energy constraint, and a unified switched system approach is proposed. Firstly, the
wireless sensor collects the measurement by a nonuniform sampling rate and then
only one element of each measurement is selected for transmission. To reduce the
communication rate, each sensor is regulated for transmission at each time instant,
leading to the topology switching phenomenon. Based on the switched system
approach, the filtering error system is exponentially stable provided that the above
scheduling is not so frequently. A simulation study is given to demonstrate the energy
efficiency of the proposed schemes.

Chapter 8 considers the distributed filtering of wireless networked systems with
energy constraint, and a stochastic Markovian-based approach is proposed to achieve
this goal. In this chapter, the sensor collects the measurement under a nonuniform
sampling framework, and the sampling process is assumed to follow the Markov-
ian variation. A sufficient condition is obtained such that the filtering error system
is stochastic stable with a desired H., performance level. The filter gains can be
determined by solving a set of LMIs.

Chapter 9 investigates the distributed filtering for a class of wireless networked
systems with filter gain variations. A set of stochastic variables are introduced to
model the random filter gain variation phenomenon. The filtering error system is
shown to be asymptotically stable in the mean-square sense with a desired Hoo
disturbance attenuation level. The relations on the gain variation bounds and the
filtering performance are also obtained.

Chapter 10 discusses how to design the distributed filters for the wireless net-
worked systems with gain variations and energy constraint. The measurement size
reduction technique and the stochastic signal transmission technique are both used
to save the transmission power. Meanwhile, the exponential stability condition is
obtained based on the switched system approach and the Lyapunov stability the-
ory. The optimal filter gain parameters are determined by solving an optimization
problem. The advantages and effectiveness of the proposed filter design algorithm is
verified by a simulation study.

Chapter 11 studies the distributed stabilization of large-scale networked system
with controller gain variations and controller failure. The so-called distributed non-
fragile control problem is firstly studied and a set of random variables are introduced
to model the controller failure phenomenon. Based on the Lyapunov stability the-
ory and some stochastic system analysis method, a sufficient condition is obtained
such that the closed-loop system is asymptotically stable in the mean-square sense
with a prescribed H,, performance level. A simulation study on the interconnected
inverted pendulums is given to show the effectiveness of the proposed controller
design method.

Chapter 12 is concerned with distributed stabilization of nonlinear large-scale
systems with energy constraints and random sensor faults. Due to the limited power
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in sensors, techniques such as reduction of times and size of the transmission packet
are utilized to save the energy. While a set of binary variables is introduced to model
the sensor failure phenomenon. Based on the switched system theory, the Lyapunov
stability technique and some stochastic system analysis, a sufficient condition is
established under which the closed-loop system is exponentially stable in the mean-
square sense with a prescribed H,, disturbance attenuation level. The controller gain
design algorithm is presented with help of the cone complementarity linearization
(CCL) method.

Chapter 13 investigates the distributed control of large-scale networked systems
with energy constraints, and a unified switched system approach is utilized to achieve
this goal. The techniques proposed in the above, i.e., nonuniform sampling, measure-
ment size reduction and communication rate scheduling are all used such that the
communication load has been reduced effectively. A sufficient condition is obtained
which can guarantee the exponential stability of the closed-loop system and the con-
troller gain parameters are determined by using the CCL method. The effectiveness
of the proposed controller design algorithm is demonstrated by a case study on the
CSTR system.

Chapter 14 is concerned with the distributed control for a class of large-scale
networked control systems with energy constraints and topology switching. The
event-based communication protocol is first employed to reduce the unnecessary
communications between the plant network and controller network. Then, the
selected measurement signal is quantized by a logarithmic quantizer for transmis-
sion. A group of asynchronous controllers are designed to tackle the problem when
the real time information about the topology is not available in such a networked
environment. A stochastic switched system model with sector bound uncertainties
is proposed to capture the communication constraints and topology switching phe-
nomena. A sufficient condition is developed that guarantees the globally exponential
stability of the overall system by using the Lyapunov direct method and the controller
gains are determined by using the CCL algorithm. Finally, a simulation study on the
CSTR systems is performed and the effectiveness of controller design algorithm is
verified.
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Chapter 2
Fundamentals

In analysis and synthesis of NCSs and WNCSs, various approaches have been
proposed, such as stochastic systems, Markovian jump systems, switched systems
and time-delay systems. To help readers understand the book well, some fundamen-
tals on stability analysis, controller and filter design are first presented for linear
time-invariant (LTT) systems, Markovian jump systems and switched systems. Sev-
eral lemmas are introduced, and some of them will be used in this chapter. The proof
of these lemmas can be found in the literature and thus are omitted in this book.

2.1 Mathematical Preliminaries

Some basic mathematical preliminaries relevant to this book are given in this section.

St S12

Lemma 2.1 ([1]) For a given matrix S = |:
k S22

i|, the following three statements
are equivalent:

(1) §<0;
(2) Si1 <0, 80— SLS; 'S, <0;
(3) S» <0,S81 —S1nSy,' S, < 0.

Lemma 2.2 ([2]) For given matrices K, K, and K5 with appropriate dimensions,
and K satisfying K1 = K[, then there holds

K, + K2 A(KT + K3AT (K] <0 2.1)
for all AT (k)A(k) < I if and only if there exists a scalar € > 0 such that

K +eK K] + e 'K3KT < 0. (2.2)
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Lemma 2.3 ([3]) For matrices A, Q = QT and P > 0, the following matrix
inequality,

ATPA—-Q <0, (2.3)

holds if and only if there exists a matrix W of appropriate dimensions such that

. T
[ *Q » _[;VVZ WT} <0. 24

2.2 LTI Systems

A dynamic system is usually modeled as a differential or difference equation. A
continuous-time linear time-invariant system is usually described by

X(t) = Ax(t) + Bu(1), (2.5)
and a discrete-time system is
x(k+1) = Ax(k) + Bu(k). (2.6)

where x € R”" is the state vector and u € R™ is the state vector. A € R"*" and
B e R™ are two constant matrices. It follows from the Lyapunov stability theory
that the above systems are asymptotically sable if the state x(¢) or x (k) tends to its
equilibrium point when the time goes to infinity. The above system is exponentially
stable if the state x(#) or x(k) tends to its equilibrium point with an exponential
decay rate. Taking the discrete-time system (2.6) as an illustration, it is said to be
exponentially stable if there exist some scalars § > 0 and 0 < § < 1, such that the
state of (2.6) satisfies ||x (k)| < 5575 ||x(ko)|l , Vk > ky.

There are various ways to check whether an LTI system is stable or not. We focus
on the Lyapunov stability theory and linear matrix inequality based conditions. We
first discuss the scenario when system (2.5) and (2.6) are in the absence of input, i.e.,
u=0.

Proposition 2.1 The continuous-time LTI system (2.5) with u=01is said to be asymp-
totically sable if there exists a positive definite matrix P > 0 such that the following
inequality is true:

ATP+PA <O. (2.7)

Proof Consider the Lyapunov function candidate V (x(t)) = x” (t) Px(t). The deriv-
ative of this Lyapunov function is
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Vix@®) =" () Px@) + x" (1) Px(t)
= (Ax@) Px (1) + xT (1) P (Ax(1)) (2.8)
=x"(t) (ATP + PA)x(1).

One can see that V (x(r)) < 0 if (2.7) holds. It follows from the Lyapunov stability
theory, the system (2.5) with u = 0 is asymptotically stable.

Proposition 2.2 The discrete-time LTI system (2.6) with u = 0 is said to be asymp-
totically sable if there exists a positive definite matrix P > 0 such that the following
inequality is true:

ATPA—P <. (2.9)

Proof Use the Lyapunov function V (x(k)) = x7 (k) Px (k). The difference of Lya-
punov function is

AV (x(k)) = V(x(k + 1)) — V(x(k))
=xT(k+ DPxk+1) —xT (k) Px(k)
= (Ax (k)T P (Ax(k)) — xT (k) Px (k)
=x"(k) (ATPA — P) x(k).

(2.10)

One can see that AV (x(k)) < 01if (2.9) holds. It follows from the Lyapunov stability
theory, the system (2.6) with u = 0 is asymptotically stable.

For the control system (2.5) and (2.6), the state feedback controller is a simple
and effective method to adjust the dynamic of systems. The overall control system
is given by
x(1) = Ax(t) + Bu(t),

[u(r) — —Kx(0), @1

where K € R™*” is the controller gain to be determined.

Proposition 2.3 The closed-loop system (2.11) is asymptotically stable if there exist
positive definite matrix X and an appropriate matrix Y such that the following
inequalities

AX + XAT —Y"BT — BY <0,

[ X > o0. (2.12)

hold. Moreover, the controller gain is determined by K = Y X',

Proof The closed-loop system can be described as x(t) = (A — BK) x(t). By
replacing A in (2.7) by A — BK, it is easy to see that the closed-loop system is
stable when the following inequality,
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(A—BK)'P+P(A—BK) <0, (2.13)

holds. Since P = PT > 0, then P is invertible. Left- and right- multiplying the
above inequality by P~ yields

AP+ P'AT — (PT'KT) BT — B (KP7') <O, (2.14)
which is (2.12) by assigning X = P~"'and Y = KP~.

The following proposition deals with stabilization of a discrete-time system:

[x(k+ 1) = Ax(k) 4+ Bu(k), (2.15)

uk) = —Kx(k).

Proposition 2.4 The closed-loop system (2.15) is asymptotic stable if there exist
positive definite matrix X and an appropriate matrix Y such that the following
inequality,

. T _ T
[ X XAT VB ]<0, (2.16)

* —X

holds. Moreover, the controller gain is determined by K = Y X\

Proof The closed-loop system can be described as x(k + 1) = (A — BK) x(k). By
replacing A in (2.9) by A — BK, it is easy to see that the closed-loop system is stable
when the following inequality holds:

(A—BK)'P(A—-BK) <0. (2.17)

By using Lemma 2.1, (2.17) is equivalent to

T
[_*P (4 __Blf) P} <0. (2.18)

Since P = PT > 0, then P is invertible. Left- and right- multiplying the above
inequality by diag{P~', P!} gives

(2.19)

—P ' P Y A-BK)T
[ . (—P_] ):|<().

which is (2.16) by assigning X = P~'and YT = P'KT.
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2.3 Markovian Jump Systems

A useful category of system models is those in which the system operates in multiple
modes. The switching between these modes introduces non-linearity into the overall
system description even though each individual mode is linear. A general theory of
such systems is presented by the hybrid systems community. However, much tighter
results can be developed if some further assumptions are made, for example the
mode switches are governed by a stochastic process that is statistically independent
from the state values. In the case when the stochastic process can be described by a
Markov chain, the system is called a Markovian jump linear system. The Markovian
jump system has been applied to the modeling of networked systems, and we focus
on the discrete-time system.
Consider a discrete-time Markovian jump system:

x(k + 1) = Agox(k), (2.20)

where x (k) is the state vector, r (k) € ® = {1, 2, ..., m} is the switching law and the
transition probability is denoted as Prob (rx11 = jlry =1i) = gij, and 0 < ¢;; <
1, which constitutes the transition matrix Q. Such a system has been studied for
a long time in the fault isolation community, and received new impetus with the
adventure of networked control systems. For example, as mentioned in Chap. 1, the
packet dropouts process can be modeled as a two state Markovian jump system. The
stochastic access constraint phenomena can also be modeled as a Markovian jump
system. Then, it is necessary to introduce some basic knowledge of this system.
Since the Markovian jump linear system is a stochastically varying system,
numerous notions of stability may be defined. We will primarily be interested in
mean-square stability, that is the state of a Markovian system tends to its equilib-
rium point in the mean-square sense when the time goes to infinity. Mathematically,

[ > ||x(k)|| | X(O)] < 00, where x(0) is the initial condition.

A sufﬁment stability condition for the Markovian jump system (2.20) is given as
follows.

Proposition 2.5 The discrete-time Markovian jump system (2.20) is said to be mean-
square sable if there exist positive definite matrices P; > 0, such that the following
inequalities are all true:

Z‘Iijpj Ai—P <0, i,je0b. (2.21)

Proof Let V(x(k)) = xT (k) P,gyx(k), r(k) = i and r(k + 1) = j, it follows from
that
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EfAV(x(k)} =E{V(x(k+ 1)) = V(x(k))}

=E{xTk+1) iqiij x(k+ 1) — xT (k) P;x (k)

Jj=1

=E{ (Aix(k)" (iQiij) (A;x(k)) — xT (k) Px (k)
j=

=E {XT(/C) |:AIT(§: C],‘]‘PJ‘)A,‘ — P,‘] x(k)} .
j=1

One can see that E {AV (x(k))} < 0if (2.21) holds. It follows from the Lyapunov
stability theory, the system (2.20) is asymptotically stable in the mean-square sense.

(2.22)

Proposition 2.5 gives a sufficient condition for the asymptotically stability of
system (2.20). We now consider a system with the input, and the overall system is
described by

(2.23)

{x(k + 1) = A,(k)x(k) + B,(k)u(k),
u(k) = Kygyx(k),

where u (k) is the control input and K, is the feedback gain, which is to be deter-
mined. The following algorithm can be used to determine the controller gain.

Proposition 2.6 For the discrete-time Markovian jump system (2.23), it is mean-
square stable if there exist positive-definite matrices Q; > 0 and matrices K;,i =
1,2, ...,m, such that the following inequalities,

—Q; \/ﬁ(QlAiT + IE',-TBI.T) S Gim (QmAiT + IZ:‘TBiT)

: . <0, (224
: * . :

hold. Moreover; the controller gain can be determined by K; = K; Q;l.

Proof By replacing A; in (2.21) by A; + B;K;, the system (2.23) is stable if

(Ai + BiK)" | D qij P | (Ai + BiK) — P, <0, i,je®, (225
j=1

which is equivalent to

—Pi /qiy (A] + K B) P+ Gin (AT + K[ B]) P,y
. _p, o 0
_ <0. (2206)
*

* * —P,
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By left- and right- multiplying diag{ P, P;"!, ..., P,"'} and its transpose to (2.26),
respectively, we have

_Pi_l vanfl (AzT j— KiTBiT) \/‘IimPn;l (AzT + KiTBiT)

* —P, 0
<0. (227)
* * P!

Let P! = Q; and K] = Q; K. We see that (2.27) is the same as (2.24).

Apart from stability and control problems, the state estimation problem, also
called as the filtering is another important research topic. The main purpose is to
estimate the plant state by using the available measurement signals. The estimated
state can be used for state monitoring when the state is not measurable. It can also
be used for controller design when full state information is not available. In the last
decades, many filtering approaches have been proposed such as Kalman filtering, H,
filtering, Hy filtering and /,-I. It is well known that the standard Kalman filter is
sensitive to modeling errors and the distribution of noise should be Gaussian white
noise. In practice, the modeling error is inevitable and one may not always have
the distribution of noise. We focus on the H, filtering approach in this book as it
requires less information than the Kalman filtering approach. To start, we consider
the following system:
x(k+1) = Aix(k) + Biw(k),

[Z(k) = Lix(h), 229

where x(k) € R” is the state vector, w(k) € R™ is the unknown disturbance and
usually assumed to belong to /,[0, 00) in the Hy filtering framework. z(k) € R?
is the signal to be estimated, which can be a partial state vector. The measurement
signal y(k) is usually described by

y(k) = Cix(k) + Djw(k). (2.29)

To estimate z(k) in (2.28), one uses the following filter:
Xk+1) = Azx(k) + Byiy(k),

A 2.30
[ 2700 = Crid k), (230

where X (k) € R" is the state of the filter, and z; € R? is the estimation of z(k) in
(2.28). Ay;, By and C y; are the filter gains to be determined. Based on (2.28)—(2.30),
we have the filtering error system described by
n(k +1) = Am(k) + Biw(k),
. (2.31)
i e(k) = Cin(k),
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where

nk) = [ﬁgm e(l) = 2(6) — 2 (k).

. A 0T 2 T B T A )
Ai:[BfiCiAfi]’B"_[BﬁDi]Cl—[Lz Cril.

The purpose of the estimation problem is to design the filter in the form of (2.30)
such that the filtering error system (2.31) is mean-square stable and achieves a pre-
scribed H, filtering performance level. That is

e system (2.31) is stochastically stable with w(k) = 0;
1

t
e under the zero initial conditions, E[Z [eT(s)e(s)]} < > [wT(s)w(s)]
s=0 s=0
holds.

The following proposition gives a sufficient condition for the existence of such a
filter.

Proposition 2.7 The filtering error system (2.31) is asymptotically stable in the
mean-square sense and with a prescribed Hy, performance level vy, if there exist
positive-definite matrices P; such that the following inequalities are true,

—-P, 0 AP CT
x —2 [?iT P, 0
* x —P 0
* * * =1

<0, (2.32)

where P = Y q;; P;.
j=1

Proof Let V(x(k)) = xT(k)P,(k)x(k), r(k) =iandr(k + 1) = j, then

E{V(x(k+ 1) = V(x(k) + e" (k)e(k) — ywk)wk)}
=E{n"k+ )Pk + 1) —n" (k) Pmk)}

+E (d-x(k))T (Cixw) - vzw(k)wac)]

=E

ey

— - - T _ - -
A + B P [ Am(k) + B,»w(k)]] (2.33)
—nT (k) Pin(k)
- T /.
+ E (c,-x(k)) (c,-x(k)) - fyzw(k)w(k)]
=E {7 k) (2 + 21 P.2] + 2:2]) 7k}
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(a0 L [-P 0
AT cr
a=[3]2=[7]
By Lemma 2.1, it is easy to see that (2.32) guarantees $2 + 2, P, 27 + 2,27 < 0.

Then, E{V (x(k + 1)) — V(x(k)) + e” (k)e(k) — v¥*w(k)w(k)}. By summing both
sides of this inequality, we have

where

E [Z [V(x(s + 1)) — V(x(s)) + eT(s)e(s) — ’yzw(s)w(s)]} < 0. (2.34)

s=0

It follows from V (x(0)) = 0 and V (x(s + 1)) > O that

E [Z [e" (s)e(s) — ’yzw(s)w(s)]] <0, (2.35)

s=0

that is

E [Z [eT(s)e(s)]] < 72 Z [w(s)w(s)]. (2.36)

s=0 s=0

We can conclude that system (2.31) is mean-square stable and also has a prescribed
H,, performance ~.

With the help of Proposition2.7, we can determine the filter gain parameters by
using the following proposition.

Proposition 2.8 The H., filtering problem is solvable if there exist positive defi-
nite matrices P; and some matrices W; with appropriate dimensions such that the
following inequalities,

—-P 0 & &
2 —
x* —y°l By O
y « B 0 <0, (2.37)
* * ok =1
hold for all i € ©. Then the filter gains can be determined by A ;; = 3;TAF,-,

Bf,' = W3_5TBF,‘, and Cf,' = CF,‘, where
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AWy + ' BL. ATW,; + C! B }
T T ,
Ap; Ap

&, =B/ Wi + D] B}, B Wai + D] B[, |,

_C;i j=1 !
_ | Pii Pa | Wi W
b= [ * P Wi = Wi Wi |-

Proof By Lemma 2.3, (2.32) holds if and only if there exist matrices W; such that

—Pi 0 A~ITWz é,T
x =2 BiTWi 0

< 0. (2.38)
* * P, 0
* * x  —1
T T Py Py
Let Ap; = W3[-Af,‘, Bri = W3iBf,', Cri = Cf,‘, P = %« P and W; =
3i
Wli P2,' . . .
W We | One sees that (2.38) is equivalent to (2.37). The proof is completed.
3i W3i

When the Markovian jump system approach is applied to the modeling and analy-
sis of the NCSs, the transition probabilities should be known a prior. In some sce-
narios, the transition probabilities may be too expensive or even impossible to find.
Then, the following switched linear system is more appropriate for such a situation.

2.4 Switched Systems

Since the switched system approach will be used to model and analyze the wire-
less networked systems in this book, some discussions on the switched systems are
necessary. A switched system is a dynamical system that consists of a finite number
of subsystems and a logical rule that orchestrates switching between these subsys-
tems. These subsystems are usually described by a group of differential or difference
equations. Unlike the Markovian jump systems in Sect.2.2, the probabilities of the
switching here are completely unknown. A simple way to classify switched sys-
tems is based on the dynamics of their subsystems, for example continuous-time or
discrete-time, linear or nonlinear and so on. see Fig.2.1.

In this book, we only consider the discrete-time switched linear systems as follows

x(k + 1) = Ap(k)x(k), (239)

where p(k) is a switching signal and p(k) € 2 = {1,2,..., M}. The switching
signal is usually piecewise constant and the subsystems are finite.
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High level controller

Switch rules
> Subsystem 1 -
> Subsystem 2 E——
CEDEE
v
> Subsystem m —

Fig. 2.1 An illustrative example of switched system

The stability analysis of a switched system is more difficult than the traditional LTI
system as the dynamics of a switched system is not only determined by its continuous-
time or discrete-time dynamics but also by the switching signal. The interaction
of continuous-time or discrete-time dynamics with the switching signal makes the
research of switched system an attractive research direction. It is interesting to see
that even all subsystems are stable, the overall switched system may be unstable
[4]. In the last decades, many results have been reported in literature, and three
basic problems are studied: (1) Stability analysis of switched systems under arbitrary
switching; (2) Stability analysis of switched systems under some useful switching
signal; (3) Constructing some switching signals such that the switched systems are
stable. Among them, research of Problem 2 have been recently used to analyze the
networked systems when they are modeled as a switched system. For problem 2,
special attention has been paid on the stability analysis of switched systems under
some special switching signals. For example, Morse [5] proposed a switching signal
called as the dwell time switching signal for the switched system. They showed that
the system is stable provided that the system dwell on each subsystem for a fixed
time interval, called as the dwell time, i.e., the switching should be slow enough.
Recently, Hespanha [6] relaxed the dwell time to the average dwell time such that
only the average dwell time is required to be satisfied. More specifically, for any
k > ko, and a given switching signal p(7), kg < 7 < k, let N, denote the number
of switching of p(7) over time interval (ko, k). If N, < Ny + (k — ko) / T, holds for
T, > 0 and Ny > 0, then T} is called the average dwell time and N, is the chatter
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bound, which is usually set to be zero. Hespanha [6] showed that the switched system
is exponentially stable if the average dwell time of the successive switching is larger
than a constant value. In this book, the average dwell time approach will be used in
some chapters. Now some fundamental analysis and synthesis results are presented
for discrete-time switched systems.

Proposition 2.9 For given scalars 0 < \ < 1 and p > 1, the discrete-time switched
linear system (2.39) is exponentially stable under the switching signal p(k), if there
exist a set of positive definite matrices P;, such that the following inequalities

—\P; AT P,
[ « P } <0, (2.40)
P < pPji # J, (2.41)
In p
T,>TF=——L. (2.42)
In )\

are true for all i, j € 2.

Proof The switched system with average dwell time switching is known as a slowly
switching system. We can define the switching time instantas kg < k; < ---k; < ---.
Then we construct the following piecewise Lyapunov function:

Voo (x (k) = x7 (k) Py x (k). (2.43)
Then, it follows that for each i = p(k),
Vitk + 1) — AV (k)
=xT(k+ 1D)Pxk + 1) — M\xT (k) Pix (k)

= [Aix ()] P; [Aix (k)] — AxT (k) Pix (k)
=xT(k)[AT P;A; — \P;] x(k).

(2.44)

By (2.40), we have AiT P;A; — AP; < 0, which implies that V;(k + 1) — A\V; (k) < 0.
It is easy to see that

Voo (k) < NRv, g (k). (2.45)

According to (2.41) and (2.45), and the switching sequence, we have
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Voo (k) < N8V 00 (kp)

< NV, (k)

= ARV, (k)

S e
S )\k*k()u(kfkknl/Ta Vp(ko) (k())
= (A7) V0 (ko).

(2.46)

In addition, it follows from (2.43) that Vi, (k) > B |lx (k) ||2 and
(k—ko) (k—ko)
Voo @ = (M%) Voo ko) = ()T Ballx o2 247)

which yields [x(K)[| < /B2/B18% 7 |lx (ko) |I*, where 8; = n;g] Amin(Py), B2 =
max Amax (P;) and B = \p'/"e. Condition (2.42) guarantees 0 < 3 < 1. Thus, the
1€

system (2.39) is exponentially stable.

Remark 2.1 we have presented an exponential stability condition for system (2.39)
in Proposition 2.9. Actually, there are also some other exponential stability conditions
reported in recent literature, see [7]. In this book, however, Proposition 2.9 will play
an important role in the sequential analysis.
For the controller design problem, we consider the following system:
[x(k + 1) = Ap(k)x(k) + Bp(k)u(k), (248)
u(k) = K,px k),

where u (k) is the control input and K ) is the feedback gain, which is to be deter-
mined. The following algorithm can be used to determine the controller gain.

Proposition 2.10 The discrete-time switched system (2.48) is exponentially stable if
there exist positive definite matrices Q; and matrices K; with appropriate dimensions,
such that the (2.42) and following inequalities,

“\O. 0 AT 1 RTRT
[ A*Qz 0;A] _+Q{<i B; } <0, (2.49)

Q; =upQi,i #j, (2.50)
hold foralli € $2, moreover, the controller gain can be determined by K; = IE,~ Qi_l.
Proof By replacing the A; by A; + B;K;, (2.40) is written as

— . . . . T .
[ AP; (Ai + BiKi) P’] <o. 2.51)

* ~P,
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By left- and right- multiplying diag{Pl._l, Pi_l} and its transpose to (2.51), respec-
tively, one sees that (2.51) is (2.49) by assigning ;"' = Q, and K = Q;K]. By
using similar manipulation, one can also have (2.50). The proof is completed.

Based on the filter design results in Sect. 2.2, one can also have the corresponding
results for the switched systems, and the details are omitted. The fundamentals pre-
sented in this chapter will play an important role in the sequential chapters. Readers
are encouraged to read this chapter and get to know how to analyze a Markovian
jump system and a switched linear system.

2.5 Linear Matrix Inequalities

In the last decades, the linear matrix inequalities (LMIs) have emerged as a powerful
tool to solve control and estimation problems that appear hard or even impossible to
solve in an analytic way. Currently, several commercial or non-commercial software
packages are available, with which an LMI problem can be easily solved by a simple
coding. Since the main results of this book are given in terms of LMIs, some basic
information is presented in this section. For more details on the LMI, we refer the
readers to [1].
A typical LMI has the following form:

F(x) = Fy+ Zx,-F,- >0, (2.52)

i=1

where x; € R! is the scalar, and the symmetric matrices F; = F; € RY*7 are given.
We call (2.52) is a strict LMI, while a non-strict LMI is F'(x) > 0. In this section, we
consider the strict LMI only. In the control system design, we will often encounter
problems in which the variables are matrices, rather than the scalar in (2.52). We
recall the results in Proposition 2.1, i.e., a continuous-time LTI system is asymptotic
stable if the following inequality is true: AT P + PA < 0, where A € R"" is the
system matrix, and P = PT > 0 is the unknown variable. The problem now is
how to find a required matrix P such that the inequality is true. Here, an illustrative
example is first given to show how an LMI can be described by using the Matlab
LMI toolbox.

For the above system, we can use “Imivar” and “Imiterm” to describe an LMI as
follows:

setlmis([ ])
P=Imivar(1,[4 1]);
Imiterm([1 1 1 P],A’,1);
Imiterm([1 1 1 P],1,A);
Imiterm([-2 11 P],1,1);
Imisys=getlmis
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Discussions: An LMI usually starts by “setlmis” and ends by “getlmis”. “setlmis”
is a function, which is used to start a description of LMI. The function “lmivar” is
used to define the unknown matrix variable P, and the function “Ilmiterm” is used to
describe the detail of each LMI. “getlmis” returns to the internal LMI description of
“Imisys”, where it is also a name stored inside the computer.

Special attention should be paid on the “Imivar”. A common description of this
function is

P = Imivar(type, struct),
where “type” confirms the type of the matrix P, “struct” gives the structure of this

variable. Usually it has three types:

e symmetric or diagonal.
e rectangular. Then, struct=(m,n) describes the dimension.
e others.

Example 2.1 Consider an LMI with three unknown matrices P;, P, and P;, where

e P; is a symmetric matrix, with dimension 4 x 4.
e P is arectangular matrix, with dimension 3 x 4.

A0 O
e Ps,=1| 0x; O |, where A isasymmetric matrix with dimension 3 x 3, x;
0 0 x2f3

and x; are two scalars, I3 is an identity matrix with dimension 3 x 3.

The above matrices can be defined by the using “Imivar” as follows:

setlmis([ ])

Pi=Imivar(1,[4 1]);
Pr=Imivar(2,[3 4]);
P3;=Imivar(1,[3 1;1 0;3 0]);

It should be pointed out that one needs to describe the LMI with the upper-
triangular part only. For example, the following LMI,

(2.53)

ATX + XA XB
BTx -1 |<Y

can be described by

Imiterm([1 1 1 X],A’,1);
Imiterm([1 1 1 X],1,A);
Imiterm([1 1 2 X],1,B);
Imiterm([1 2 2 0],-1);
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Next we discuss how to determine whether such an LMI admit a solution. The
LMI toolbox provides some solvers for LMI related problems such as

e Feasibility problem.
e Minimization problem subject to LMI constraint.
e Minimization problem of generalized eigenvalue.

In this book, we deal with the first two problems. Readers are referred to [1] for the
third case. We now discuss how to solve the first two problems by the LMI toolbox.
The “feasp” solver is usually described by

[tmin, xfeas] = feasp (Imisys, options, target) .

The feasibility problem is solvable, i.e., “lmisys” is feasible, provided that tmin < O.
When it is feasible, the “xfeas” gives a feasible solution to the decision variable.
“target” is introduced for the target value of “tmin” such that “tmin < target”, then
the searching process ends. Usually, target = 0 is used.

Consider an LTI system x(¢) = Ax(t) + Bu(t) with the state matrices as

01 00 0
00—10 1
A=lo001|'B=]0
00110 1

We first check the stability of this system when u = 0. By running the following
code:

A=[0100;00-10;0001;00110];
setlmis([ ])

P=Imivar(1,[4 1]);

Imiterm([1 1 1 P],A’,1);

Imiterm([1 1 1 P],1,A);

Imiterm([-2 1 1 P],1,1);
Imisys=getlmis;

[tmin, xfeas] = feasp(Imisys)

P P=dec2mat(Imisys,xfeas, P)

we have
tmin = 1.1659%¢ — 15,

which means that it is not stable. Now we use Proposition 2.3 to determine the
feedback controller gain K. Based on the following code:
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A=[0100;00-10;0001;00110];
B=[0;1;0;1];

X=Imivar(1,[4 1]);
Y=Imivar(2,[1 4]);

Imiterm([1 1 1 X],A,1);
Imiterm([1 1 1 X],1,A");
Imiterm([1 1 1 Y],B,-1);
Imiterm([1 1 1 -Y],-1,B");
Imiterm([-2 1 1 X],1,1);
Imisys=getlmis;

[tmin, xfeas] = feasp(Imisys)
X X=dec2mat(Imisys,xfeas, X);
YY=dec2mat(Imisys,xfeas,Y);
K=YY*inv(XX)

‘We obtain
K = [—3.0056 —5.8780 61.8612 13.0596].

In control system design, we may encounter some optimization problem, e.g., the
disturbance attenuation level should be minimized in the Hy, control and estimation
problem. The “mincx” solver is usually adopted to the optimization problem. For
example, the following optimization problem:

T
minc’ x
2.54
s.t. A(x) < B(x). ( )

The “mincx” solver is described by
[Copt, xopt] = mincx (Imisys, ¢, options, xinit, target) .

As in the “feasp” solver, “mincx” returns the optimal value to “xopt”, which can
be outputted by using the “dec2mat” function. Traditionally, “lmisys” and “c” are
compulsory for the “mincx” solver, while the rest is not. We now take a numerical

example to illustrate how to use the “mincx” solver.

Example 2.2 Consider the following optimization problem:

min Tr(P)

st. ATP+PA+PBB"P+Q <0, (2.55)

where P = PT is a unknown matrix and
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—-1-21 1
A=|1 2 1 |,B=|0],

1 —2-1 1

1 -1 0
0=|-1-3 -12

0 —12-36

Solution: With Lemma 2.1, we formulate the following optimization problem:

min Tr(P)
ATP+PA+QPB (2.56)
s.t. [ BT p 1< 0.

A possible coding is given by:

A=[-1-21;121;1-2-1];
B=[1;0;1];
0=[1-10;-1-3-12;0-12 -36];
setlmis([ ])

P=Imivar(1,[3 1]);

Imiterm([1 1 1 P],A’,1);
Imiterm([1 11 P],1,A);
Imiterm([1 1 1 0],Q);
Imiterm([1 1 2 P],1,B);
Imiterm([1 2 2 0],-1);
LMIs=getlmis;
c=mat2dec(LMIs,eye(3));
options=[le-5,0,0,0,0];

[copt, xopt]=mincx(LMIs,c,options);
xoptl=dec2mat(LMIs,xopt, P)

It gives the obtained optimal P as

xoptl =
—3.9278 —12.3556 —0.0722
—12.3556 —39.5667 1.5000
—0.07221 1.5000 —4.7834
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Chapter 3
H, Filtering with Time-Varying
Transmissions

3.1 Introduction

In this chapter, we consider the H, filtering of wireless networked systems with
a time-varying transmission protocol and random packet dropout. First, a switched
system approach is employed to model the time-varying transmission process of
each sensor. Then, the packet dropout phenomenon is modeled by a set of Bernoulli
stochastic variables. The filtering error system is finally modeled as a switched system
with multiple stochastic variables. With helps of the switched system approach and
the Lyapunov stability theory, a sufficient condition is derived for the existence of
the filter such that the filtering error system is exponentially stable in the mean-
square sense with a prescribed H, disturbance attenuation level. The filter gains are
determined by solving an optimization problem. Two numerical examples are given
to demonstrate the effectiveness of the proposed design.

3.2 Problem Statement

Consider a networked filtering system shown in Fig.3.1. The plant is described by
the following discrete-time linear time-invariant (LTT) model:

x(k+ 1) = Ax(k) + Bw(k), 3.1
y(k) = Cx(k) + Dw(k), '
where x(k) € R” is the state, y(k) = [yi(k) y2(k) --- y,(k)]" € R? is the

measured output, and w(k) € RY is the unknown disturbance or noise but assumed
to be in /[0, 00). A, B, C and D are some constant matrices.

The communication procedure between the plant and the filter has two stages:
local signal processing and network transfer. Local signal processing is to transmit
the measurements obtained by a set of distributed sensors, which have the ability to
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w(k)
» (k) Vi (k) ) (k
», (k) (k) P, (k)
Plant : SI;S;E;L : Network : Filter
y, (k) V, (k) v,k

Fig. 3.1 Networked H filtering system

A
¥, (k)
——O0-O0-0O0-0O0-0O0-0-0000 -
00123 ——— 10 k
7,(k) L¢v¢¢ V¢V¢
—— OO0+ 0 0++0+0 >
0012 4 5 8 10 k
O—»O0O Transmission
O-»+ No Transmission

Fig. 3.2 Transmission process

measure the physical plant and to decide when to transmit the data. The transmission
process is illustrated in Fig. 3.2, where y; (k),i = 1,2, ..., p,is the measurement of
a physical variable. And y; (k) is the output signal after the local transmission process
and it can be described as

e transmitted. Then, the signal to the network is given by y; (k) = y; (k); or
e not transmitted. Then, there is no signal to network. y; (k) is empty.

In this chapter, we assume that the largest transmission time interval is N time steps,
that is, there must be one transmission for each output over N time steps.

The second stage of communication is the signal transfer through the wireless
communication network. Once the transmission occurs, y; (k) = y; (k) is sent to the
network. There are two possible situations for network transfer:

e the transfer succeeds. Then, the input to the filter is given by y; (k) = 7; (k) = y; (k);
or

e the transfer fails. This is called the packet dropout. Then, the signal is lost due to
the unreliability of the network and the measurement signal will not be received
by the filter. There is no input to the filter. y; (k) is empty.

Figure. 3.3 shows this network transfer process.
A filter works at each time instant and it must be fed with some non-empty input,
y(k) =[yi1k) y2(k) --- y, (k) 17. This input should never have any empty element.
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A
¥, (k)
——0O0-0O0-0O0-0O0-0O0-00000 -
00 123 ——— 10 k
7,.06) L¢Vf¢vv¢v¢
——O—O—_‘;D—O—";"—()—_"—() -
00 1 2 4 5 8 10 k

O 0O  Unsuccessful transfer

Fig. 3.3 Packet dropout

Obviously, if there is no measurement transmission or the network transfer fails, no
signal comes to the filter and the input to the filter has to be pre-defined by some
rules, and in such a case, y; (k) is not same as y; (k). It is reasonable to assume that
the filter can store the last-received signal in its buffer. Our filter pre-processing will
generate y; (k) as follows:

e if there is a measurement transmission and network transfer is successful, there is
non-empty 3; (k) and y; (k) = 3i (k) = y; (k) = yi(k);

e otherwise, the input to the filter is assigned as y; (k) = y;(k — 1), or as the stored
last-received signal, that is, one possible element in this set of {y; (k—1), ... y;(k—
N+ D).

To model all possible cases described above, we first determine the latest signal
received and stored in the filter, assuming that network is perfect, and then incorpo-
rate the networked packet dropout phenomenon. In the case of perfect networking,
the network block acts as a transfer function with identity matrix, or equivalently,
the network block can be removed, and Fig. 3.1 reduces to Fig.3.4. Then, when the
measurement is transmitted, the signal always arrives at the filter successfully. Let
¥, (k) be the signal stored in the filter. Since the largest transmission interval is limited
to be N time steps, it is easy to see that the signal y, (k) in buffer must be one member
of {yi(k), yitk —1),---yi(k =N+ 1)},i =1,2,... p. Define

w(k)
»(k) Vi (k)
¥, (k) 7, (k)
Plant | - | 2@ | 7| Filter
: system :
v, (k) ¥, (k)

Fig. 3.4 Filtering system without network
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Xy =[x"(k) x"k—1) - xT(k =N+ D],
Wk) =[wl (k) wlk—=1) - wltk—N+D],

we have
y;(k) = C;E;j(k)X (k) 4+ D; H;; (k)W (k), (3.2)

where C; and D; are the i-th row of matrix C and D, respectively. E;;(k) isann xnN
matrix with its j-th n by n sub-matrix being an identity matrix and the rest being
zero, and H;;(k) a g by g N matrix with its j-th g by g sub-matrix being an identity
matrix and the rest being zero, j = 1,2,..., N. Let

sk e (1,2, ... NYi=1,2 ... p,
o(k) =[o1(k) o2(k) -+ o, k)],

E,q = [ElT,ol(k) EZT,rrz(k) E;,(r,,(k)]Ta
Hoty = [H{ 500 Hy oy~ Hy g0 1"

We have the following augmented measurement signal:
Y (k) = CEqX (k) + DHyo W (K), (3.3)

where C = diag{C, C5, ..., Cp} and D= diag{D,, D, ..., D,}. Note that the
total number of possible numerical realizations of o (k) is N”, which corresponds
to the total combinations of N values of each of p variable o; (k). Defining the set
A =1{1,2,..., NP}, we can view o (k) as the signal which takes one combination
from the set A and specify one particular case of (Eg(k), I:Ig(k)) and thus one case of
(3.3). Therefore, the system (3.3) becomes a switched system, where o (k) is viewed
as the switching signal.

We now model the process with both time-varying transmission rates and random
packet dropout. In this paper, the binary stochastic variable method is adopted to
model the random packet dropout phenomenon. Let p stochastic variables, «; (k), i =
1,2, ..., p, be mutually uncorrelated. In this chapter, o; (k) € {1, 0}, and «; (k) = 1
mean that a successful transfer, while a; (k) = 0 otherwise. For filter design, the
successful transmission rate Prob {«; (k) = 1} = E{a;(k)} = &; is assumed to be
known. Define

;4 (k) = diag{a(k — o1(k) + 1), ..., 0,k —o,(k) + D},

and let [T, = E{IT;(k)},l € A. Then, taking the filter pre-processing into consider-
ation under possible packet dropouts, the actual input to the filter is given by

Y(k) = Moy (k) y (k) + (I — Moy (k) y(k — 1), 34

which by (3.3), becomes
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500 = Moo ®) [ € o X K) + DBy W) |+ = Moy (DI K=1). (3.5)

In this chapter, we aim to estimate the signal:
z(k) = Lx(k), (3.6)

where L is a constant matrix. To this end, we construct the following filter:

[xf(k+1) = Asxpk) + Byy(k), (3.7

Zf(k) = Cfo(k),

where x¢(k) € R" is the state of filter, y(k) € R? is the filter input defined as

before and z (k) € R' is the estimated signal. A ;, By and C are filter gains to be
determined.

By the lifting technique, the state equation (3.1) can be augmented as

[X(k+1)=AX(k)+éW(k), 3.8)

z(k) = LX (k), '

A 0

where A =
|:I(N1)><(N1) 0

:|,1§'=diag{B,0,...,O},andi=[L0 - 0].
Denote (k) = [ X7 (k) xjf(k) 3T (k= 1D1T and e(k) = z(k) — z (k). We have
the following filtering error system for each / € A:

n(k + 1) = (A + Cn(k) + (B + DPW (k), (3.9)
e(k) = Ln(k),

where

A 0 0 B
A[ = Bfﬁ[éEl Af Bf(l - ﬁl) B Bl = B.fﬁlbﬁ[ 5
| I, CE, 0 (U-1II) I1,DH,
i 0 0 0
Cr= | ByUTi(k) = IM)CE; 0 B (I, — (k) |,
(I (k) = I))CE; 0 (I — IT;(k))
0
D; = | By, (k) —_ﬁ,)j)ﬁl ,L=[L-C;0].
(I1;(k) — ;) DH,

The system (3.9) is a switched system with some stochastic parameters, where
o (k) serves as the switching signal. In this chapter, the average dwell time approach
will be utilized to analyze such a system. For simplicity but without loss of generality,
the chatter bound N is set to 0 in the subsequent development. We recall the following
definitions.
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Definition 3.1 The system (3.9) with w(k) = 0 is said to be exponentially stable in
the mean-square sense under switching signal o (k), if there exist some scalars K > 0
and 0 < x < 1, such that the solution 7(k) of system (3.9) satisfies E {||n(k)||} <
Kx* ) Inko) |l , Yk = ko.

Definition 3.2 The system (3.9) is said to be exponentially stable in the mean-square

sense with an exponential Hy, performance 7, if it is exponentially stable and under
+00 +00

zero initial condition, > E{e” (s)e(s)} < > 7*w’ (s)w(s) holds for all nonzero

s=0 s=0
w(k) € 1[0, 00).

3.3 Filter Analysis and Design

In this section, a novel sufficient condition for the exponential stability and Hy,
performance of system (3.9) is presented as follows.

Theorem 3.1 For given scalars 0 < A < 1,u > 1,1 < 2 < 1/)\, the filtering
error system (3.9) is mean-square exponentially stable with a prescribed Hy, perfor-

mance level v = T /Nl(_l—;/-i‘), if there exists a matrix P; > 0 such that the following

inequalities

AP, +L"L 0 AT -
91=|: 1+ :|+[ l:|Pz[AzBl]

0 —721 B/
+3 6 Wa & Wi PLW,@; Wy W& DH;1 <0 0
i ~ i i <V,
Pkl H,TDT¢>iW1T 1Ly 21 Wi l
P < pP,, (3.11)
T, > 7% = MK (3.12)
> = —, .
T I
hold for alll,v € A,l # v, where
A 0 0 B
A= | B;ICE, Af Bs(I — ) | ,Bi= | B;IIDH, |,
ICE, 0 (I -1) I1DH,
0
Wi=| B |.Wy=I[CE 0-I1,
I

@,’ = dlag{O, O, .. '0, 1, 0, .. O}, 9,’ = «/@i(l — O_é,'),
—_———
i—1
1 = diag{ay, aa, ... a,).
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Proof We first consider the exponential stability of the filtering error system with
W (k) = 0. To do so, we choose the Lyapunov functional V;(k) = 77 (k) Pin(k).
Then, one sees that

E{Vitk +1) = AVi(k)}
=E{n"(k+ )Pk + 1) — An" (k) Pm(k) }
- - T - -
=E {[(A + C)nk)] P(A; + C)nk)] — An" (k) Pin(k) (3.13)

T T
=" (k) |:A1 PA — )\PI:I nk) +E [ﬁr(k) [Cl P1C1j| U(k)] .

It follows from the definition of the stochastic variables «; (k) that E{[T;(k)} =
E{I1(k)} = I1. We obtain

T _ —
E{A;, PA)} = ]E{AITPIAI}, (3.14)

T _ P
E(C, P.C1} = D 07 (Wi D W) PL(W &; Way). (3.15)

i=1
Then, it follows that

E{Vi(k +1) = AVi(k)}

i=1

14
<n" (k) (A,T PIA; — AP + " 07 (W& W) P (W, ®; sz)) nk).  (3.16)

It is easy to see that (3.10) guarantees E{V;(k 4+ 1) — AV;(k)} < 0. For any arbitrary
switching signal o (k), and any integer k > 0, let 0 = kg < k; < ---k;, < k, be the
switching points over the time interval [ko, k). Then, we obtain

E{Vyp (k)} < N E{V, 4, (k) (3.17)

m

By (3.11) and (3.17), one has

E{Vow ()} < N E{ Vo) (kn))
< )\k_k"’ ﬂ]E{ Vo’(km—l) (kin)}
= Nk BV, 1y (k)
<< Mo IRy (ko))
= AT &RV, 4 (ko). o

In addition, for the constructed Lyapunov functional, one can easily see that
E{Vouw (0)} = BiE{lIn(k) %} and
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E{V, ¢ (k)} < Qu/T) OBV, 40 (ko))
< A R8, [Inko) 117, (3.19)

which yields E{In(0)1*} < 53¢ In(ko) 1>, where 8; = min Auin(P). f =
! €

max Amax(P), and Y = +/Au!/%«. Therefore, one can readily obtain y < 1 from
€
condition (3.12). According to Definition 3.1, the filtering error system (3.9) is expo-
nentially stable in the mean-square sense with W (k) = 0.
We now consider the H,, performance of system (3.9). With a similar argument
to the above, we have
E{Vi(k + 1) = AV, (k) + I'(k)} = &7 (k)2 (k), (3.20)
where I' (k) = eT (k)e(k) —T*WT (k)W (k) and £(k) = [n7 (k) WT (k)]7. Condition
(3.10) guarantees
E{Vitk + 1) = AVi(k) + I"(k)} < 0. (3.21)

Applying (3.21) recursively gives
k-1 -
E(Vi()} < EN " Vitko)} = . N TR ()} (3.22)

where I' (k) = eT (k)e(k) — T>WT (k)W (k). It follows from (3.11) and (3.22), that

E{V,0 (k)}
k—1
< N BV (kn)} — D N TR ()
s=k,,
k—1
< MR RV, (k) — D NT TR (5))
s=k,,
kn—1
N X B Vg, (R0} = D0 N TR ()}
s=kyu_1
k-1
— > NTTE ()
s=ky,
ki—1
<. < )\kfkoMNo(ko,k) Vit (ko) — )\kfkm‘uNn(ko,k) Z )\kl*S*lE{F(S)}
S=ko

ky—1 k—1

— Nk Nl R0 N TR ()} - — > NTIE( (5)

s=ky s=ky,
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k—1
= NN O DY (ko) — D~ e CADNTTIR( (s)). (3.23)

S=k0
Under the zero initial condition, we have

k—1
Z pNeSA=DN=s =R (6)) < 0. (3.24)

S:kg
With the average dwell time condition (3.12), it is easy to see

Ny(s,k—1) InX

—_— 3.25
k—s—1 = Inp ( )
Since p > 1, we have In zV"©*=D < In X¢=5=1_and
T T (3.26)
It follows from (3.26) that
k=1 k—1
Z /JIN,,(S,kfl)Akfsfl]E{eT(S)e(S)} S 7_2 Z 'LLN,,(S,kfl)Akfsfl WT(S)W(S)
s=k, s=k,
' ’ (3.27)
By (3.27), one can see that
S5, M E L (9)e(s))
< Zf;éo 'uN(,(s,kfl))\kfsfl]E{eT(s)e(s)}
< 7_2 Zi‘;éo ‘LLN,,(s,k—l)/\k—s—lWT(S)W(S)
2N 3y k=1 T
<7 Z‘szo AN W ()W (s). (3.28)

Summing (3.28) from k = ko + 1 to k = oo and changing the order of summation
yield

+o0 +00 +0o oo
ZE{eT(s)e(s)} z Nems=1 o TZZWT(S)W(S) Z AN (3.29)

s=ko k=s+1 s=ko k=s+1
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+00 | too 1
Since > M7= {Irand > AN = 5, we have
k=s+1 k=s+1

+00 —+00
D Bl (9)e(s)} <7° D W ()W),

S=k()

(3.30)

S=k()

a-=x»

- It is noted that A < %, which ensures v > 0. Thus, one has

where v = 7

+00 +00 +00
E{e” (s)e(s)} < ~? WITOW(s) =34 w! (s)w(s), where 32 = N~2. This
2 gl gl gl v
s=0 s=0 s=0
completes the proof.

Remark 3.1 The condition (3.12) implies that the variation rate of different trans-

missions should be bounded by % Note that the decay rate of the filtering error

system, , is explicitly determined by the variation rate, and thus, relation between
the filtering performance and the variation rate of different scheduling is established.
It should be pointed out that the transmission scheduling can be arbitrary if one
chooses some appropriate ; and A such that T} < 1, which enables us to use our
method for the event-driven transmission.

Remark 3.2 In Theorem 3.1, the H,, performance level is given by ¥ = 7,/ N](_l;;\)

Itis interesting to see that the larger N is, the worse H, performance is. This relation
is practical as the larger N is, the less data arrive at the remote filter.

Based on Theorem 3.1, we now discuss how to determine the filter gains. The
main procedure is presented in the following theorem.

Theorem 3.2 For given scalars 0 < A < 1, u > 1,1 < < l/)\, if there exist a
matrix P; > 0 and any matrix G; of appropriate dimensions, such that the following
inequalities,

(AP, 0 W, LT 60,2y --- 0,52,
* —7'21 '1/2[ 0 91F1[ 9,,1—‘1,1
* * T, O 0O --- 0
* * x —I 0 0 <0, (3.31)
* * * x T 0
* * * ok * . :
| * *  x k ok ..o T

(3.11)and (3.12) hold for all l, v € A,l # v, then, the filtering problem is solvable,
and the filter gains are givenby Ay = G, Ap, Bf = G, By and Cy = CF, where,
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ATGy+ EICTII(BE + Gs)F
¥, = ALF,
(I —IM)(BE + Gs)F,

A~TG21 + EITC‘TI_Y(B; + Gg) A~TG31 + ElTéTﬁGn
S 0.
(I — IT)(B}. + Gg) (I —1IGy

vy = [BTGll + HTD"I1(BY + Gs))F,
ETGZI + ﬁlTDTI:[(B}; + Gg) ETG31 + ﬁlTﬁTﬁGn ] s
ETCT®;(BL 4+ Gs)F ETCT®; (B} + Gg) ETCT®,Gy,
Qil = O 0 0 )
—@;(BL + Gs)F, —@;(BL + Gq) —®;Gr

Iy =[H'D"®(B] + Gs)F, H' D" ®:(B}. + Ga) H' D" ®;G7],
T,=P -G —G].L=[L-Cro0l

Py Py Py Gu Gy Gy
P=| x Py Ps |,Gi=| G4F; G4 0 |,
* * Pg G5 Fy Go Gy

and F; is the last n row elements of El.

Proof By Lemma 2.2, an equivalent form of matrix inequality (3.10) is given by
introducing the variable G, as

G111 Oy
[ * @22[] < O’ (332)
where ~ ) .
P, 0 ATG, LT
27 AT
_ * —7°1 Bl Gl 0
Ou=| . .o |
|k * x =1
OWH WG - 0,W50,W G
0.0 DT & W] G, - 0, DT, WG,
Oy = ’
0 0
L 0 0
Oy =diag{T;, T;, ..., T;}.
—
P

Construct P; and G in (3.32) with the ones in Theorem 3.2, one can easily obtain
Theorem 3.2. This completes the proof.

Remark 3.3 In order to obtain the minimum Hy, performance 4*, one can solve the
following optimization problem:
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min p

s.t. (3.11), (3.12) and (3.31) with p=72 (3.33)

and find the minimum H, performance ¥* by 7* =,/ %&;A)

3.4 Illustrative Examples

Example 3.1 Consider a spring-mass system, which was studied in [1]. Its structure
is shown in Fig.3.5, where m; and m», x; and x, are the weights and positions of
mass 1 and mass 2, respectively. k; and k; are the spring constants of spring 1 and
spring 2, respectively. ¢ denotes the viscous friction coefficient between the masses
and the horizontal surface. The plant noise is denoted by v;. It is assumed that x; and
X, are measured with noise v,. By denoting x(t) = [x(¢) x2(t) %;(t) X2(t)]” and
w(t) = [v1(?) v2(¢t)]7, we obtain the following state-space model for this spring-
mass system:

0 0 1 0 00
) 0O 0 0 1 00
XO) =| _ktkh k _c o [XOF] L w@),
B b o e o (3.34)
= my nmyp my my
1000 0d

where d is constant. Our objective is to estimate the signal z = x; + x, with
m;=1,my =05,k =k, =1,c =0.5,d = 0.1. The above dynamic system can
be described by the following continuous-time LTT system:

i(t) = Aux(1) + Baw (1), (3.35)
where

X X,

B L 2y
Vl Vl
Spring 1 k1 I Spring 2 k2 I

GYAYAVAV Rl aVAVAVAV Rl
m m,

Fig. 3.5 Spring mass system
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00 1 0 00
00 0 1 00
Ae=1 51 —os50 |"'B=]10
2 2 0 -1 20

Let the sampling period be 47 = 0.2s, we obtain the following discrete-time
system:

[ 0.9617 0.0191 0.1878 0.0012
A — | 00370 0.9629 0.00250.1789
~ | —0.3732 0.1853 0.8678 0.0179 |
| 0.3528 —0.3553 0.0357 0.7840
[0.0193 0
0.0373 0 1000
B=10.19030 ’C=[0100}’
| 0.3602 0
[00.1
D= _OOJ,Lz[l 100].

It is seen that p = 2. We assume that y; and y, are measured by two sensors, which
are not located together and thus the outputs should be transmitted by sensors 1
and 2 via two communication channels. In this example, we assume that sensor 1
is full of power and the transmission of this sensor is always available. But sensor
2 has less energy and sensor 2 should not transmit the data for all the time. We
do simulation for 50 time steps for brevity. Here we suppose that sensor 2 is only
measuring the target plant but not transmitting data at the following time instants:
4th, 6th, 8th,9th, 13th, 15th, 16th, 21th, 22th, 33th, 34th, 41th, 47th, and 48th.

From the transmissions of sensors 1 and 2, we have o (k) € {1, 2, 3}. Itis assumed
that the packet dropout rate of the first channel is 20% and the second one is 10%.
From the transmission process discussed above, it is easy to verify that 7, = 50/14.
We choose A = 0.97, u = 1.1 and A = 1.028, such that 7, > T} = 3.4514 holds.
The exponential decay rate can be determined as x = /Au!/%e = 0.9981. By solving
the optimization problem (3.33), the optimal H,, performance level is obtained as
7* = 6.4427. The corresponding filter gains are

[ 0.3538 —0.1756 —0.0571 0.1231
A, _ | —0.3208 02567 —0.33180.3158
£~ -1.3938 0.5738 0.8427 0.0067 |°
| —1.0000 0.1480 —0.0778 0.8549
[ —0.5772 —0.2132 —0.98437"
5, | 07750 —0.4044 | | —0.9984
S~ —0.8822 0.2859 |~/ 7| —0.3195
| —1.1941 0.3888 —0.1060
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Fig. 3.7 The trajectories of estimation error e(k)

In the simulation setup, we choose the following noise signal:

vy (k) = 2sin(k),

vo (k) = 3sin(2k).
The packet dropout process is randomly generated according to the given rates. The
initial condition of system (3.34) is assumed tobe [0 0 0 0]7. The trajectories of z (k)
and z 7 (k) are depicted in Fig. 3.6. The trajectory of estimation error e(k) is shown in

Fig.3.7. By simple calculation, we have 5 = \/‘l‘li((];))l"; = \/33‘583?;5 =0.1737 < 7%,

which shows the effectiveness of the proposed design method.

Now, we show how to use our method to the event-driven transmission. We assume
that multiple sensors are allowed to transmit data via their own channels simultane-
ously, and no communication constraint or channel occupation occurs.
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Example 3.2 We consider the system in [2] with some modification on the output
matrices C and D as follows:

02 005 0.1
A= [—0.02 0.3 ]’B = [—0.2]

0.5 -0.7 0.3
C=|:O 1 i|’D:[O.2i|’L=[10'6]'

We here aim to transmit the measurement signals of y; and y, based on the event-
driven transmission protocol proposed in [3], where the new measurement value will
be sent to the estimator if one of the following two conditions is satisfied:

i (k) = Yiase.i| > .11 (3.36)
k — kiasii > Oki, (3.37)

where yi i, i = 1,2, is the last transmitted value of the i-th sensor at time instant
kiast,i» 0y,; and & ; are the given magnitude and time threshold values respectively at
the i-th sensor node. These two threshold values are embedded into the sensors.

In this example, we set 6, ; = 0.05, d,» = 0.1, and 6x 1 = > = 1. Then, we
have four subsystems for system (3.9). It is assumed that the packet dropout rate of the
first channel is 20% and the second one is 10%. We now choose A = 0.97, u = 1.03
and \ = 1.0301, which yields T = 0.9967. It follows from 7 < 1 that the
scheduling can be arbitrary. By solving the optimization problem (3.33), the optimal
H,, performance level is obtained as 4* = 0.4468. The corresponding filter gains
are

—1.4667 —0.8980
T
By = [—0.1199 —0.0951] Cp= [—0.6473] .

[ 0.7258  0.4497 ]
A= :

0.3830 0.0303 —0.3790

In the simulation setup, we take the noise signal as w(k) = 1.1e~%'*sin(k). The
packet dropout process is randomly generated according to the given probability.
The initial condition of target plant is assumed to be [0 0]”. The trajectories of
z(k) and z (k) are depicted in Fig.3.8 by the event-driven transmission protocol.

By simple calculation, we have v = ‘I‘I;((lz))\‘\; = % = 0.0216 < 4%, which

indicates that our design method can also be applied to the event-driven transmission
protocol. On the other hand, for given &; = 0.5, the relation between the successful
transfer probability &, and the minimal H, performance is established in Table 3.1,
from which, we see that the more data successfully transferred to the filter is, the
better H., performance is.

In the scenario where no packet dropout occurs, we set &; = 1 and a; = 1. The
optimal H,, performance level is obtained as 7* = 0.4383, which is smaller than
the ones in Table3.1. When all packets are dropped, it is seen that the optimization
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0.04 : : : : : : : :

Z(K)
0.03 | ()
0.02

0.01

-0.01
-0.02
-0.03

_004 1 1 1 1 1 1 ! ! !
0 5 10 15 20 25 30 35 40 45 50

Fig. 3.8 The trajectories of z(k) and z s (k)

Table 3.1 Relations between a; and the minimal Hyo index 7*
2%} 0.9 0.7 0.5 0.3 0.1
¥* 0.4732 0.4801 0.4907 0.4996 0.5017

problem (3.33) has no solution. This is because one of the eigenvalues of ;\1 + él
in (3.9) is 1, which is not stable. This is intuitively correct since one cannot design
an estimator to guarantee the estimation performance, if all packets are dropped and
thus all information is lost.

3.5 Conclusions

In this chapter, the Hy, filtering problem is addressed for the wireless networked
systems with energy constraint, and a time-varying transmission protocol has been
proposed to reduce the power consumption. A switched system approach is employed
to model the time-varying transmission process and a diagonal stochastic matrix is
introduced to model the random packet dropout phenomenon. The filter gains are
determined by solving a set of LMIs, which can be easily found in the existing
software, e.g., Matlab LMI toolbox. Two numerical examples have been given to
show the effectiveness of the proposed design method. The main results can also
be applied to the event-based communication transmission scenario. In the next
chapter, some other energy-efficient transmission protocols will be presented and
the corresponding filter design will be addressed.
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Chapter 4
H, Filtering with Energy Constraint
and Stochastic Gain Variations

4.1 Introduction

The filter gain variation and energy constraints are frequently encountered in wire-
less networked systems. In this chapter, these two issues are discussed in a unified
framework. New techniques for the nonuniform sampling and the measurement size
reduction are presented. In the filter design, the so-called random filter gain variation
problem is discussed. A stochastic switched system approach is first proposed to
capture the nonuniform sampling, the measurement size reduction and the random
filter gain variation phenomena. Based on the average dwell time scheme and the
Lyapunov stability theory, a sufficient condition is established such that the filtering
error system is exponentially stable in the mean-square sense with a prescribed H,
disturbance attenuation level. The filter gain parameters are determined by solving
an optimization problem. Finally, the effectiveness of the proposed new filter design
method is demonstrated by a simulation study.

4.2 Problem Formulation

The filtering system structure under consideration is shown in Fig.4.1, where the
plant is firstly sampled under time-varying sampling periods, and then only one
element of the sampled measurement is chosen to be transmitted to the remote filter.
The plant is described by the following continuous-time system:

x(t) = Ax(t) + Bw(t),
4.1
2(t) = Lx (1), *-1)
where x (1) € R" is the system state, z(#) € R": is the signal to be estimated, and
w(t) € R™ is the disturbance signal, which belongs to L,[0, +00). A, B and L are

© Springer International Publishing AG 2017 69
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Continous-time| . Measurement
Sampling -
plant selection
z
e z f . oo
) Filter Transmission

Fig. 4.1 Structure of the filtering system

some constant matrices with appropriate dimensions. The local measurement signal
is assumed to be

y(t) = Cx(t) + Dw(1), 4.2)

where y(#;) € R™ is the observation collected by the sensor at the discrete time
instants #;, k =0, 1,2, ... ., C and D are constant matrices.

Let the sampling period be h; = t;+; — #. Then h; is a time-varying value for
nonuniform sampling. In this chapter, we assume that %, takes a value from a given
set, that is, hy = n; Ty, where ny € {iy, iz, ..., 1y}, 05, j = 1,2,...,n; are positive
integers, and Ty is defined as a basic sampling period.

By discretizing the system (4.1) with the sampling period h; and applying a
zero-order-hold, the following discrete-time system is obtained:

X (fer1) = Agx(fp) + Brw (), 4.3)
z(t) = Lx(#), '

where A; = e and By, = foh" eA7dr. Let Ag = eA" and By = B fOT" eA7dr. Then
nkfl .

Ay = A¢™ and By = D> Ao’ By. Itis seen that the values of Ay and By are explicitly
i=0

dependent on the sampling period s;. We now define a piecewise constant signal,

s(k) € £21 ={1,2,...,n1}. Then the system (4.3) can be re-written as

2() = Lx(n), (@4)

[x(fk+1) = As()* (k) + By w (),
where As(,k) = Aoi‘(’“ and BS(,,() = Z;J:m]) Af)ilBo.

It has been shown in [1] that more power is needed if we want to transmit more
packets. Hence, if the packet size can be reduced, power can be saved. Here, only one
element of the sampled-data is selected and transmitted to the remote filter. Thus,
the selected signal is described as

V(@) = o)y (t), (4.5)

where I1,(,) is a structured matrix used to choose an element for transmission,
and o(#;) is a piecewise signal belonging to £2,, = {1,2,...,n,}. Specifically,
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Iy =1[10---0] when the first element is selected, 1,4, = [0 1 --- 0] when
the second element is selected, and so on. It is seen that o(#) is a switching signal
such that o(k) € £, ={1,2,...,n,}.

Remark 4.1 In the above measurement size reduction method, we assume that only
one element of the sampled data can be transmitted to the remote filter. One may also
extend the above to other general case. As we try to reduce the energy consumption of
the wireless network, the less information we transmit, the less energy are consumed.

Due to the fact that the uncertainty may occur in the filter implementation even
though the filter is well designed, we propose the following filter:

xp(tegr) = (Ay + (@) AAf) xp () + (By + (i) ABy) y(10), 4.6)

2p(1) = (Cr + atr) ACy) x4 (1), '

where x¢(t) € R"™ is the filter’s state and z;(f) € R" is the estimation signal
from the filter. Ay, By and L ; are the filter gain parameters to be determined. The
stochastic variable a(#;) is a binary variable. a(#;)) = 1 means the uncertainty in the
filter gain occurs, while a(f;)) = 0 means that no uncertainty occurs in the filter gain.
AAy, ABy, and AC; are the uncertainties in the filter gain, and they are assumed
to satisfy the following structure:

AAr = M A(t) Ny,
ABy = My Ay(tr)No, 4.7
ACy = M3A3(t;) N3,

where M; and N;,i = 1,2, 3 are some constant matrices with appropriate dimen-
sions. A (t;), A»(#x) and A;(#;) are the uncertainties with || A; (#)|| < 6;1, where
d; are positive scalars. In this chapter, the occurrence probability of the uncertainty
is assumed to be available for filter design, i.e., Prob{a(#;) = 1} = & is a known
scalar.

Remark 4.2 The filter uncertainty described above is an additive type, which can
be found in [2]. Recently, the multiplicative type filter gain variation has also been
addressed in [3]. Based on the main results proposed in this chapter, one may obtain
the corresponding filter design results for the multiplicative type uncertainty.

Based on the above discussions, foreach s (f;) € £2; and o () € §2,, the following
filtering error system is obtained:

N(tet1) = (As(tk)ya(tk) +aMA, (tk)Nl.o(lk)) 7 (t)

+ (éx(tk),(r(tk) + O_KMA_I(tk)N2,U(tA)) w(#)

+ (a(tr) = @) (M A () N1 oyn(t) + M AL (1) Na oy w (1)
e(ty) = (Z + dMsAa(tk)N3) (i) + () — &) M3 As (1) Nan(t),

(4.8)
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where

n() = [T @) xF @) | e) = 2 (@) — 2(0),

~ . A 0 ~ . By,
AS(fk),U(lk) - Bfna(tk)c Af ’ Bﬂ(tk),U(fk) - Bfna(tk)D s
- 0 0 - No I, C O

"= [Mz wy | New =0, ] ’

x 4@ O - | NIy D

A() = |: 0 At s No(t) = 0 ,
L=[-LCs],Ns=[0Ns].

The system (4.8) has two switching signals, and it is usually not easy to analyze
such a complex system directly. As in Chap. 3, we define a mapping: (s (t;), o(tx)) —
p(t), and we can see that p(t) € £2 = {1,2,...,n; xn,}. Then, for each p(t;) =i,
we revise the system (4.8) as

nie) = (A + &M A R ) nw) + (B + &M A @M, ) wit)
+(a(t) — @) (MA (@) Ny ) + M A (L) Naw(t)) 4.9)
e(t) = (L + GM A3 N3) (t0) + (@(te) = &) M3 A1) Nan(n).

The system (4.9) now becomes a stochastic switched system with uncertainty and the
average dwell time approach will be utilized to derive the main results. Our filtering
purpose is to design the filter in form of (4.6) such that the system (4.9) has some
certain performance.

Definition 4.1 The system (4.9) is called exponentially stable in the mean-square
sense, if there exist some scalars m > 0 and 0 < x < 1, such that the solution 7 of
system (4.9) satisfies E {|[n(@) |} < mx* % [n@o)ll, Ve = 1.

Definition 4.2 For a given scalar v > 0, the system (4.9) is said to be robustly expo-
nentially stable in the mean-square sense and achieves a prescribed Hy, performance

+00
7, if it is exponentially stable and under zero initial condition, > E{eT (t)e(t)) <
k=0

~+00
> fysz(tk)w(tk) holds for all nonzero w(t;) € 5[0, 00).
k=0

4.3 Filter Analysis and Design

In this section, a sufficient condition is obtained such that the filtering error sys-
tem (4.9) is exponentially stable in the mean-square sense with a prescribed Hy,
performance level.
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Theorem 4.1 For some given scalars \; > 0,a > 0,y > 1, and 7 > 0, if there
exist positive-definite matrices P; and a positive scale € > 0 such that the following
inequalities,

U W, 0 v; 0 ¥ 0
* —P7' 0 0 0 0 s
* x —P710 0 0
* % * —1 0 0y | <0, (4.10)
* * * * —1 0 Y
* * * ¥ x ¢ 0
B * * % x &
P, < uP;, i #j, 4.11)
In p
T, >T=——-—, (4.12)
4 In A

holdforalli, j € £2, then the filtering error system (4.9) is exponentially stable in the
mean-square sense with a decay rate x = /\,u!/7e and achieves a prescribed Hy,

— () — mi . — .
performance level v = 7,/ Wt where, \, = 1121(121{)\,}, Ay = Ilgzg({)\,}, A >N\,

and

T R G A

0 —I

eNT Ay eNT A _ - -
%=LN;TA1 33],w5=[aM0],w6=[9M0],
w7=[0@1\71],wg=[091\'4],5=[_51 _21},9:~/o?(1—&).

Proof For easy presentation, we use k to stand for 7. In order to derive the stability
condition for the system (4.9), we choose the following Lyapunov functional:

Vi (k) = 0" (k) Pygoyn (k). (4.13)

Then for each p(k) = i and Vi € £2, it follows that
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E{Vitk +1) — N\ Vi(k) + T ()} ,
- [(Ai + &MA_I(tk)NL,-) () + (B,- + O_éMA_l(tk)Nz,i) w(tk)]
x Py [(Ai + @MA_I(fk)Nl,i) n(t) + (éi + O_éMA_I(tk)NZ,i) w(tk)]

+O[M A (1ON (8 + MA (1) Now ()] “.14)
X P [M A (1) Nyim(t) + M A () Now (t) |

- _ T, _
+[<L + @M343(11<)N3) U(fk)] [(L + O_éM3A3(tk)N3) Tl(fk)]
+0[ (M3 45(1) N3) ﬂ(lk)]T [(M3A3(t)N3) (1) ]

— N () Pin(t) — 72w (t)w (),

where 1 (k) = e’ (tp)e(ty) — 2w’ (t)w(t;). By Lemma 2.1, one sees that

E{Vik+1) —NVitk)+T(k)} <0 (4.15)
is equivalent to
O1 + O AK)O] + O;Ak)O; <0, (4.16)
where
v w0 w0 7, 01"
x —P7' 0 0 0 0 Ws
Or=| % % —P[IO 0 |,.0,=(0 [,0:=]| Y|,
* %k * —1 0 0 "2
* % * * —1 0 123
with
. [ NS A 0
_ 1 V3 1Tk
= [ V0 ]’A(k) [ 0 As(lk)}
By some manipulations, (4.16) can be rewritten as
O + O, AA()OT + O AA()O, < 0, (4.17)

A
(4.17) holds if and only if (4.10) holds. Hence, we have

where A_(k) = %"). It follows that M‘ < I. Based on Lemma 2.2, one sees that

E{Vitk+1)—X\Vi(k)+ Y (k)} <O. (4.18)

For the switching time instant kg < ky < --- <k < --- < ki, [ = 1,2,...,1, we
define the switching number of p(k) over (ko, k) by N,(ko, k). Thus one has
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k—1
E(Vi(k)} < BN Vik)} — DN TR ()} (4.19)
s=k;

It follows from (4.11) and (4.19) that

E{V ) (k)}
—1
< NGBV (k)Y — Zk/\’,‘,(,gf{llE{T(S)}

k—1
< MRV 000 = 3 X5 BIT6))
S=K|

» o (4.20)
< At | X BVt (i)} = Zk: Aot EAT ()}
s 1—-1
; X TBAY ()
k—k; \ kj—k _
<= AN Nty Vitko) (ko) — O,

where

ky—
k—k; 41—k ki—1—s
O(T) = ph=ot=bx H oy Z Aotk BAT (5D}

k
(k, k—k k; ky—1
+ ph=te D= H )‘pj(zl> Z Aoty BT ()}

4+ H)\k(,q) SE{Y (5)}.

Now, we consider the exponential stability of system (4.9) with w(k) = 0. One

has

E{V,a)(k)}

N, (ko,k) \k—ki yki—ki—1 k
< NN A Nty Vit (ko)

< photko. k))\’;*ko ko) (ko) 4.21)

7
< (BT N) " Vi (ko)
= 2 OV, 1) (o),

which yields E {[In(0)[I*} < o G (ko) 1%, where o1 = min owin(P), 2 =
e

max Omax (Pi), X = +/ Apput/Ta. Therefore, one can readily obtain y < 1 from (4.14).
e

According to Definition 4.1, the filtering error system (4.9) is exponentially stable
in the mean-square sense with w(k) = 0.

For the H,, performance level, we consider w(k) 7 0. Under the zero initial
condition, it follows from (4.20) that
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k=1 k=1
> kDN IR T (9)e(s)) < 72 Y MR D=Ly T (9w (s).  (4.22)

S=k0 S=k0

Based on the average dwell time condition (4.12), it is easy to see % —{2—)’).
Since it > 1, we obtain In pVe©*=D < In \=k=s=Dand | < N Gk=D < \~Gk=s=D)

Then, it can be readily seen that

k—1 k—1
D INTTE (9)e)} < 72 D0 /N TN T (9w(s). (4.23)
s=ko s=ko

Summing (4.23) from k = ko + 1 to k = oo and changing the order of summation
yield

+o00 +00 +00 ~+00
Z]E{eT(s)e(s)} Z /\’;_S_1 < TZZwT(s)w(s) Z ()\b/)\)kfsfl.

s=ko k=s+1 s=ko k=s+1
(4.24)
400 +00
Since > M7 =pIoand 3 (/N = =07y We have
k=s+1 k=s+1
+00 ~+00
D Bl ()e)} <77 D wl (HHws). (4.25)
S:ko S:ko
1=\,

where v = 7,/ 3¢ It is noted that A, < A, which ensures v > 0. Let ko = 0,
the filtering error system (4.9) is exponentially stable in the mean-square sense and
achieves a prescribed H,, performance level . This completes the proof.

The sufficient condition in Theorem 4.1 guarantees the existence of the filter if
certain conditions are satisfied but it does not give the filter gains. The filter gain is

given in the following theorem.

Theorem 4.2 For some given scalars \; > 0,a > 0, > 1, and 7 > 0, if there
exist positive-definite matrices P;, any matrices G;, and a positive scale ¢ > 0 such
that (4.11), (4.12) and the following inequalities,

¥, &, 0 U 0 ¥ 0

* P—G; —Gr 0 0 0 0 Us

* * P—G,—GlI' 0 0 0 %

* * * -1 0 0y |<0, (4.26)
* * * *—IOlf/g

* * * * x & 0
L * * * k% ok €
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hold for all i, j € 2, then the filtering problem is solvable. Moreover, the filter gains
are determined by A ; = G;TAF, By = G;TBF and C; = Cp, where

7 1 s 12y Wy Yo
= ~ = lI/ = ~
¥, [%J Y3 |: o |¥ By 0

]

li/s:[lI/Sl O],li/6= ['ff()l 0],@2’7:[00_4M3],li/8= [0 9M3],

with

lIM,ZI =
l2’122 =
lI;Bl =

7y =

l1}51 =

Af

[—L CF]T, Py
[0

[aGI M, aGT M,
| aGIM, aGi M, |

[ B/ Gy + DT IIT BE

Al

0

s W1 =

[ATGy + Tl BL ATGy +CTI! B

’

Bl Gy +D"NTBL ],
[eCTIINTA, 0 }

ENITA]

7 _ TraT T
_eN{AJ’W‘”_[w nr'Nf A, 0],

’

- 0GY M, G M,
0GIM, 6GIM, |-

Proof By left- and right- multiplying (4.10) with diag{I, G, I, GT, I, I, I} and its
transpose, (4.10) is equivalent to

¥

* K X K X ¥

UG,
-GI'P7'G
* —-GT

* Ok X ¥

* % K ¥

v 0
0 0
'G; 0 0
-1 0
* —1
ko ok
ko ok

vy 0

0 Glws
0 GI'wg
0

* O O
m.oo§§

<0. 4.27)

On the other hand, it is easy to see that the inequality —GiT Pl._1 G, <P —G;— GiT
always holds for any matrix G;. Then, (4.27) holds if

which is the same as (4.26) with

4 UG, 0
x P, —G; —GT 0
* * P, — G;
* * *
* * *
* * *
| * * *

v 09, O
0 0 O GiTlIIS
—Gl-T 0 0 O GiT%
-1 0 0 Yy,
* =1 0 Uy
* x € 0
* ok ok €

<0, (4.28)
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| Pu Py | G Gy
peMR)e-[0E]
Ar=GYA;, Br =GYBy, Lr=L;y.

This completes the proof.

Remark 4.3 In Theorem 4.2, the existence condition for the filters is given in terms
of LMIs which is convex in the scalar 72. Therefore, one may solve the following
optimization problem:

min p,
s.t. (4.11), (4.12), (4.26) with p =72 (4.29)
to obtain the filter gain parameters such that the H,, disturbance attenuation level is
minimized. When the optimal p is obtained from the above optimization problem,
the designed filter guarantees that the filtering error system is exponentially stable

and achieves a prescribed H, performance level v = 7./ %

4.4 An Illustrative Example

In this section, a simulation study is given to show the effectiveness of our new
design. We consider a satellite yaw angles control system with noise, which has been
studied in [4]. The state-space model of this system is given by

100 07 [6i(0) 00 1 0 0,(t)
0100 ||| | 0 0 0 1 0 (1)
00J; 0 ||y | | —k &k —f f 51(1)
000 4 || da k —k f —f || &0 4.30)
0 0
+ (1) u(r) + O(')l w(t).
0 0.1

The satellite yaw angles control system consists of two rigid bodies jointed by a
flexible link. This link is modeled as a spring with torque constant k£ and viscous
damping f. 0;(¢t) and 6,(¢) are the yaw angles for the main body and the instru-
mentation module of the satellite. Moreover, 61 (1) = 0, (1) and 6,(t) = 92(t) u(t)
is the control torque, while J; and J, are the moments of the main body and the
instrumentation module, respectively.

Suppose that J; = J, = 1,k = 0.3, f = 0.004, the sampling period is T €
{0.05s, 0.1 s} and the controller is

u(k) = 10° [ —0.1591 —5.9343 —0.0172 —2.8604 | x (k).
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The resulting discrete-time satellite yaw angles closed-loop system is given by

[ 0.8008 —7.4165 0.0285 —3.5750 0
A = 0.0003  0.9887 0 0.0495 B = 0.0051
—7.9682 —296.6333 0.1396 —142.9873 |’ 0 ’
| 0.0132  —-0.0817 0.0004 0.9673 0.0050
[ 02033 —29.6586 0.0140 —14.2964 0
Ay = 0.0012 0.9871 0 0.0944 B, — 0.0105
—15.9288 —592.9849 —0.7207 —285.8380 |’ 0.002 |~
| 0.0188 ~ —0.4451 0.0007  0.7980 0.0098

and x (k) = [ 01(k) 02(k) 6, (k) 3>(K) ]
Suppose that the remote filter is designed to estimate the signal

z(t) = Lx(1), 4.31)

where L = [ 1100 ] Two sensors are deployed to measure the target plant and the
local measurements are described by

y() = Cx() + Dw(?), (4.32)
1000 0.8
where C = |:O : OO:|’D: |:1.0i|_

For estimation purpose, the measurement size of sampled data is then reduced by
using the above scheme with I1,(,) € {[ 1 0] , [O 1 ]} The probability of the filter
gain variation is taken as & = 0.5 and the uncertainties are A;(#;) = rand, where

-0.8 I I I I I I ! ! !
0 10 20 30 40 50 60 70 80 90 100

Time (t k)

Fig. 4.2 Trajectories of z and its estimates z ¢
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“rand" is a random function, generating a value between 0 and 1. Such a function
will also be applied in the subsequent chapters. The uncertainty related matrices are

M, =[01020101]", M, =[0101020.1]", M, = 0.2,
Ny =[020.1020.1], N, =0.1, N =[0.1 —=0.1 —=0.1 0.05].

The mode jumping of two switching signals are assumed to be periodical and syn-
chronized. Each mode is activating for two time steps. Then, we have two subsys-
tems for (4.9), and 7T, = 2. By choosing A\ = 0.92, \; = 0.94, and x = 1.05, we
have A\, = 0.92 and A\, = 0.94. It is seen that 7 = 0.9512 < T,, which means

0.8

0.6 - B

04 B

10 20 30 40 50 60 70 80 90 100
Time (tk)

2
1.8 *  performance of random samples
minimal y
16 B
)
e
g 14r B
IS
=
€ 12t |
[0
o
1 % 5 * . g
% * x ¥ Joox * * Y
* % % * " %, ¥ * % % ¥
08FF " o ;j* B K T FETT e e
I I I I I - | I I I *
0 10 20 30 40 50 60 70 80 90 100
Sample (k)

Fig. 4.4 100 samples for the performance level y
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that (4.12) holds. By solving the optimization problem (4.29), we have H, level
v = 1.9054. To illustrate the filtering performance, we take the disturbance signal
as w(ty) = rand — 0.5. Figure4.2 shows the trajectories of z and its estimate z .
The trajectory of estimation error e is depicted in Fig.4.3. 100 samples on the Hy,
performance level y are also depicted in Fig.4.4. One sees that the performance of
the filtering error system is guaranteed.

4.5 Conclusions

We have discussed the H,, filtering problem for a class of wireless networked sys-
tems with random filter gain variations and energy constraint. Techniques such as
time-varying sampling and measurement size reduction are proposed to reduce the
energy consumption. In order to capture the stochastic filter gain variations, a binary
stochastic variable is introduced. Based on the switched system theory, a sufficient
condition has been presented to guarantee the exponential stability of the filtering
error system and a prescribed H,, performance level is also ensured. The filter gain
parameters are then determined by solving an optimization problem. Finally, a sim-
ulation study has been given to show the effectiveness of the new design method.
It is noted that in this chapter and Chap.3, the transmission process is designed
to be deterministic. In NCSs, a stochastic scheme may help improve the filtering
performance. The stochastic protocol will be discussed in the next chapter.
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Chapter 5
H, Filtering with Stochastic Signal
Transmissions

5.1 Introduction

In this chapter, the H, filtering problem is addressed for a class of networked sys-
tems, where the measurement signal is transmitted to the remote filter stochastically.
Unlike the last chapter, where the transmission process is deterministic, a new sto-
chastic strategy is proposed here. Based on the stochastic system analysis, a sufficient
condition is obtained such that the filtering error system is asymptotically stable in the
mean-square sense and achieves a prescribed Hy, performance level. A case study on
a continuous stirred-tank reactors (CSTR) system is given to show the effectiveness
of the proposed design.

5.2 Problem Formulation

Consider the following discrete-time system:
x(k+1) = Ax(k) + Bw(k), (5.1)

where x(k) € R™ is the state, w(k) € R" is the unknown disturbance signal
belonging to /5[0, +00), and A and B are the constant matrices with appropriate
dimensions. Suppose that there are m distributed sensors for the system and the p-th
sensor produces its measurement as

ypk) = Cpx(k) + Dpw(k), (5.2)

where y, € R" is the output signal, C}, and D, are the constant matrices with
appropriate dimensions. To save energy, the measurement may not be transmitted to
the remote filter at each time instant. On the other hand, to estimate the state reason-
ably well, the filter needs recent measurements. Thus, a reasonable communication

© Springer International Publishing AG 2017 83
D. Zhang et al., Filtering and Control of Wireless Networked Systems,
Studies in Systems, Decision and Control 97, DOI 10.1007/978-3-319-53123-6_5
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v, (k)
00123 ——— 10 k
7 ® oottt oat+ + - .
of12 45 8 10 Kk
o | LN N L
Tl T2 4 8 10 k

O Transmitted
-|- Not Transmitted

Fig. 5.1 Transmission process

protocol is that the measurement signal is transmitted at least once over N, time
steps, where N, > 0 is an integer. No other restrictions are made on the protocol,
implying that the transmission can happen at any time in these N, steps and is ran-
dom. One possible transmission scenario is depicted in Fig.5.1, where y, (k) is the
measurement signal sequence and y, (k) is the transmitted one with N, = 3.

It follows from the transmission mechanism that there could be no transmission
at some time instants. In the case where no transmission occurs, the filter has to
use the last transmitted measurement signal as its input. Then, at each time instant
k, the filter input, y,(k), will be the most recent member of the transmitted subset
of {yp(k), y,(k — 1), ..., y,(k — N, + D}. To reflect this random selection of one
member, a set of stochastic variables, o, (k) € {0,1}, s = 0,1,..., N, — 1,
is introduced such that o) (k) = 1 if y,(k — s) is selected at k as the filter
input, which happens when there is transmission at k — s but none at k — s + 1,
k—s+2,...,k; o, (k) = 0, otherwise. For the scenario considered before, the
selected y, (k) is shown in Fig. 5.1 as the 3rd line. The above filter input selection rule
implies that at each k, there is one and only one measurement point (most recent one)

is selected as the filter input, and equivalently, there is one and only one o, (k) = 1
N,—1

with all other variables being zero, so that > ».s(k) = 1. In this chapter, the prob-
s=0

abilities Pr ob{a, (k) = 1} = E{a, (k) = 1} = @,,, are assumed to be known,

which is reasonable as the data on actual transmissions could be collected on any

given system and the estimates of these probabilities can be obtained with their fre-
Np—1
quencies. Obviously, > &, = 1 is true. Moreover, different sensors are assumed

to operate independentslyoof each other and their transmission sequences are then also
independent.

It follows from the above transmission protocol and input selection rule that the
filter input can be expressed as
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Ypk) =, o (k)yp(k) +a, j()ypytk =1+ +a,y _(k)y,(k—=Np+1).
(5.3)
The analysis is similar to the one in Chap. 3.

Remark 5.1 1Tt is seen that (5.3) reduces to measurement models in [1-3] when
oy (k) =0foralls =1,..., N, — 1. Incorporating these statistics information to
our new filter design can achieve a better estimation performance than that of [1-3],
as will be shown in simulation later.

Remark 5.2 1In this chapter, our attention is focused on the stochastic transmission
issue, but the packet may be lost under the networked environment. It should be
pointed out that the proposed modelling (5.3) has also captured the successive packet
dropout phenomenon. When one further considers the packet dropout problem, one
may replace N, in (5.3) by M, + N »» where M, is the upper bound of successive
packet dropout and N » 1s the largest transmission span.

Let N = max {N,}. Asin Chap.3, we define

p=12,...m

X(k)=[xT(k) xTh—=1) - xTk =N+ D],
Wk) = [w () w(k=1) - w'(k—=N+D]".

Substituting (5.2)—(5.3) yields

N,—1

ypk) = Z s (k) {CpE s X (k) + Dy Hy W (k) }, (5.4)
s=0

where E,; = [0 01, 0--- O] and H,, = [O -0, 0--- O], in which all
elements are zeros except that they are I, and [,,, in the (s +1)-th block, respectively.

Let o, (k) = [ap0(k), ap1(k), ..., ap n,—1(k)]. The the stochastic vector vy (k)
has N, possible realizations as

a,(k) €{[1,0,0,...,0],...[0,0,0,...,1]}. (5.5)

Define a(k) = [aj(k), aa(k), ..., ay, (k)]. Then the total number of possible real-
izations of a(k) is N = Ny x Ny x --- X N,,. Let

- _ T T T T
Eowy = [El.,Tm(k) Ez,Taz<k> EmT,am<k> ] K
Howy = [Hl,m(k) H2,a2(k) Hm,(y,,,(k)]

One particular realization of a(k) means one sequence of a(k), which is a par-
ticular case of (Ea(k), I-_Ia(k)). For ease of discussion, we define an integer set
I = {1,2,...,N}, and introduce a new set of stochastic variables, [3;(k) €
{1,0},i € I', one variable for one possible realization of «(k), such that 3 (k) = 1
if and only if ap(k) = [1,0,...,0l, p = 1,2,...,m; Br(k) = 1 if and only if
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a,k) =[1,0,...,0l,p=1,2,...,m -1, (k) = [0, 1, ..., 0]; and so on. By
our construction, there is one and only one realization of (k) at any time instant, so

that % Bik) = 1.
i=1

The probability, Pr ob{3;(k) = 1} = E{f;(k)} = 3, can be computed by the
probabilities of sensor transmissions, &, ;. For example, we have two sensors and
each sensor transmits the measurement within two time steps stochastically with
their probabilities being & o, 1,1 and &z 0, .1, respectively. Then, it follows from
simple probability rules that ﬁ_l = @1,002,0, Bz = Qa1,002,1, B3 = aj,100,0 and
B4 = ay,100,1.

Based on the above development, we can express the filter input vector as

N
¥y =D Bik) {CEX (k) + DH W (k)}, (5.6)

i=1

where C = diag{C;, C,, ..., Cy} and D = diag{D;, D, ..., D,}.
In this chapter, we aim to estimate the following signal:

2(k) = Lx(k), (5.7)

where z(k) € R™ and L is a constant matrix with appropriate dimension. In order to

estimate the signal in (5.7), we propose the following filter:

Xf(k + 1) = Afo(k) + Bf}_)(k), (5 8)
zr(k) = Crxy(k), '

where x ¢ (k) € R is the state of the filter and z (k) € R" is the estimate of z(k).
Ay, By, and Cy are the filter parameters to be designed.
In order to derive the filtering error system, we rewrite state equation in (5.1) and
the estimation equation in (5.7) as
[X(k—i— 1) = AX (k) + BW (k), (59
z(k) = LX (k), ’

where
- A 0] BO| -
AZ[L.NO]’BZ[OO]L:[LO]'

Define the augmented state n(k) = [ X" (k) x; (k) ]T and let the estimation error
be e(k) = z(k) — z (k). Then the filtering error system is given by

. . N
nk+1) = Ank) + BW(k) + z

(510 = 1) [ + BW )|
e(k) = Ln(k),

(5.10)
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where
A 07 - Bl .-
A= pean ) = apa) i=lE-Cl
G| 0 O o | B AR A=Y GA
i = BfCE,O s Dj = BfDI‘I, s = . [RATH) —i=

Definition 5.1 The system (5.10) with w(k) = O is said to be asymptotically
stable in the mean-square sense, if the solution n(k) of system (5.10) satisfies
klim E {|lnk) ||} = n(0) for any initial condition.

—00

Definition 5.2 For given scalars y > 0, the system (5.10) is said to be asymptotically
stable in the mean-square sense and achieves a prescribed H,, performance vy > 0,

+00
if it is asymptotically stable and under zero initial condition, > E{e” (s)e(s)} <
s=0

+00
> v?w? (s)w(s) holds for all nonzero w(k) € [5[0, 00).
s=0

The filtering problem is stated as follows:

Filtering Problem: Design a filter in form of (5.8) such that the filtering error
system (5.10) is asymptotically stable in the mean-square sense and achieves a pre-
scribed H, performance level in the presence of stochastic transmissions.

5.3 Filter Analysis and Design

Based on the stochastic analysis method, a sufficient condition is established for the
solvability of considered filtering problem in the following theorem.

Theorem 5.1 For given scalars T and (3;,i = 1,2, ..., N, the filtering error system
(5.10) is asymptotically stable in the mean-square sense and achieves a prescribed
Ho. performance level v = T~/ N, if there exists a positive-definite matrix P such
that the following inequality,

451 ) \/ 1E1 - \/BvEN s
x —p-1 0 0 0

1
* * —P 0 0 0 -0 5.11)
* % * . 0 0
* * * x —P7 L 0
* * * * * —1

holds, where

5
—
|
S5
|
\L) o
~
[
S
[\*)

[l
0
o
—
[
[l
B
=
'7%
5
[l
~
S
—
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Proof We first show the stability of the filtering error system (5.10) with w(k) = 0.
Suppose the following Lyapunov function for system (5.10):

V (k) = n" (k) Pn(k). (5.12)
Then, one sees that
E{Vik+1) —V(k)}
~ T ~
= [Anw]" P [Anto] ="t Py

N oy (5.13)
E [ [; i (k)fim(k)} P [; &; (k)fim(k)} ] ,

where ¢; (k) = 5; (k) — B_i. On the other hand, we have

N R T N ~
E [ [Z ol (k)Aﬂ?(k)] P [; of (k)AiU(k)”

> @00 [t P [
=E " N N . T .
+2 > a®o [Anw] P Amw)] -

PAm@]

v 2J
z ]

2

1

N
- |:Z B; ﬂ?(k)]
T
< [A n(k)] PAmw)].
Hence, we have
E{V(k+1) = V(k)}
~ T ~
< [Anw] P [Anw] (5.15)
N _ . T N
=" Ky P + X G [ Ao | P [Amo]
i=1
It is seen that the right hand side of (5.15) is negative under (5.11), and then system
(5.10) is asymptotically stable in the mean-square sense.

Now we consider the Hy, performance of the filtering error system (5.10). It
follows from the above analysis method that
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E{V(k+1) = V(k) + e (k)etk) — > WT (k)W (k)}
T

=[Anto + Bw®)| P [Antk) + BW®)] = 0" () Pty

N B A N T
[Z (B0 = Bi) (Ao + B,-W(k>)]
4+ E i=1

xP [%l (B0 = B) (Aimtk) + &W(k))]
+[Enw] [En0)] - 2w oW

N
<" (k) [051 +®PO) + 3 EPE + ¢3¢3T] n(k),

i=1

(5.16)

where n(k) = [ﬁT (k) WT (k) ]T. By Lemma 2.1, it is easy to see
E{Vk+1)— V(&) +e' (ek) — W k)W (k)} < 0. (5.17)

Summing both side of (5.17) from k = 0to k = T leads to

T
E { Vik+1) = V(©0) + > {e" kelk) - 72WT(k)W(k)}} <0, (5.18)

k=0

which implies, by the zero initial condition and positiveness of V (k + 1), that

k=0

T
E [z {e" (k)e(k) — T2WT(k)W(k)}] <0. (5.19)
Letting T — 400 gives

+00
Z E{e" (Ke(k)} < W ()W (k) = v*w” (Hw(k). (5.20)
k=0

Hence, the system (5.10) achieves a prescribed H., performance level as well. This
completes the proof.

Remark 5.3 1In the filtering of stochastic transmitted systems, one of the main diffi-
culties is how to relate the transmission parameters to the filtering performance. In
Theorem 5.1, it is interesting to see that the filtering performance level is a monotonic
function of the largest transmission span N.

It should be pointed out that theorem 1 can not be used to determine the filter gain
directly due to the co-existence of P and P~!. In the following theorem, we present
the filter gain design algorithm.
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Theorem 5.2 For given scalars T and B,-, i=1,2,..., N, if there exist a positive-
definite matrix P and a matrix G with appropriate dimensions, such that the following

inequality,

]

*

é_Z \/Blél"' BN:;:N

P 0
* P
*
*
* *

0
0

*
*

*¥ MO O O

S

3

=N el eNe)

-1

<0, (5.21)

holds, then the filtering performance is solvable. Moreover, the filter gains are deter-
mined by Ay = G;TAF, By = G3_TBF and Cy = Cf, where

- (521
¢2_[(§22}7

with

=
[=73

1 r

ATM

0

Al

217 517 _
,=[§'2],¢3=[¢3},P=P—G—GT,
=i

[ATG, + ETBIM ATG, + ETB;}

BTG, +H"BIM B"G,+ H"B}].
EI'CTBLIM EI'CTBL

0

0

[H'D"BIM H'DTBL],

Proof By pre and post multiplying (5.11) with diag 3 I, G, G”, --- G, I { and its
———

N
transpose, respectively, (5.11) is equivalent to
P 226G /1 EIG - [ BNENG P
* P 0 0 0 0
EE P 0 0 0 <o, (5.22)
* 0 0
* * P 0
|k * * * —1 |
where P = —G7P~'G. On other hand, it is easy to see that the inequality

—GTP7'GT < P — G — G', always hold for any matrix G. Then, (5.22) holds if
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&, 0,6 351G - \[BnENG @5
x P 0 0 0 0
* ok P 0 0 0 <0 (5.23)
ok * 0 0
* * P 0
| * ok * * * -1 |

which is the same as (5.21) with

| PP | G G2
P—[* PJ’G_[QMGJ’
Ar =GlAs, Br = GIBy, Cr = Cy.
This completes the proof.

Remark 5.4 In order to obtain the minimum H,, performance ~*, one can solve the
following optimization problem:

min v
s.t. (5.21) with v =72 (5.24)

and find the minimum H,, performance v* by v* = +/v*N.

5.4 An Illustrative Example

In this section, a modified CSTR system [4] is used to show the usefulness of the
proposed filter design. The CSTR is depicted in Fig. 5.2, and there is the following
series-parallel reactions:
A—-B—C

A - D (5.25)
where A = cyclopentadiene, B = cyclopentenol, C = cyclopentanediol and D =
dicyclopentadiene. The reactor inflow contains only the educt A in low concentration
cao- The desired product is the component B, the intermediate component in the series
reaction. Assuming constant density and an ideal residence time distribution within
the reactor, the balance equations are given in [4] as follows:

dszA = VLR(CAO —cn) —kica — kaci,
ddLrB = _VLRCB + kicp — kocp,
G = v Wo = 9) + {59k — V) (5.26)

_ kica AHEP+kocp AHRC +hsc} AHED
CC/) ’




92 5 Hy Filtering with Stochastic Signal Transmissions

Reactor Feed Reactor
Temperature
— | Jacket
Sensor 1 semsor2 | | T€Mperature
O
>

g
>
E—

Reactor Product

Fig. 5.2 Continuous stirred tank reactor

where ¢4 and cp are the concentrations of educt A and the desired product B within
the reactor and ¢ denotes the reactor temperature. The rate factors &y, k, and k3
depend exponentially on the reactor temperature ¢ via Arrhenius’ law,

ki (9) = koi exp (‘Ii;"' ) . (5.27)

For the reaction system at hand, we let k; = k;. The values of model parameters
and the steady-state values of the main operating point of the reactor are listed in

Table5.1.
Linearizing (5.26) at the operating point yields the following state space model:

£(t) = Apx(1) + Bou(1), (5.28)

Table 5.1 Model parameters and main operating point

Model parameters Ag =0.215m?

koi2 = 1.287 x 10'2h~! vV =10.01

ko3 = 9.043 x 10°1/mol h~! Y = 403.15K
Ea12/R =97583K ky = 4032kJ/h m? K
E43/R = 8560.0K Main operating point
AHR® = 4.2kJ/mol Cps = 1.235mol/1
AHEC = —11kJ/mol Cps = 0.9mol/1
AHRP = —41.85kI/mol Js = 407.29K

p =0.9342kg/1 V/Vg =18.83h~!
Cp =3.01kJ/kg K Caos = 5.1mol/1
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where

X1 CA — CAg . .
s Ui V — Vs
X = X2 = CB — CBs , U = U, = c —c )
X3 19_195 A0 AOs

A, and B, are Jacobian matrices with
[ —86.0962 0 4.2077

A, = 506146 —69.4446 —0.9974 |,
| 172.2263 197.9985 —65.5149

[ 0.3861 18.83
B,=| —0.0899 0
| —0.4136 0

In the state estimation problem, one may also treat the control input as the unknown
input signal. It is seen that the CSTR system is open loop stable, we choose u = 0 in
the simulation. By further considering the unknown disturbance in CSTR, we have
the following discrete-time state space model with sampling period 7y = 1 min:

x(k+1) = Ax(k) + Bw(k), (5.29)
where
0.2747 0.0345 0.0206 1
A=10.23230.31520.0033 | ,B=| 1
1.2566 1.1042 0.3671 1

In practice, it may be necessary for one to know the product concentration cp
for other use, but the direct measure of concentration cp by traditional chemical
approaches is usually expensive. An alternative yet non-expensive approach is to
use signal processing approaches to estimate the concentration. In this example, we
deploy two sensors to measure the educt concentration ¢4 and the reactor temperature
9. Our purpose is to estimate the product concentration cg. Hence, C; = [1 0 O],
C, = [0 0 l], Dy =03,D, =02and L = [O 1 O]. Suppose the noise varies
in w(k) € [—1, 1]. Note that this assumption is only for simulation purpose. One
may obtain the statistical information about the noise in real industrial fields. In this
example, we run the estimation task for 100 min.

Suppose that the transmission occurs if one of the following events happens:

1yp () = Yiase.p || = dy.p, (5.30)
k — k[mt’p > Qk,p, (531)

where yj4, 18 the last transmitted signal of sensor p and k; 4, ,, is the last transmitted
time instant of sensor p. 6, , and 6 , are the measurement threshold and time
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Fig. 5.3 Trajectories of z(k) and z 7 (k)

threshold, respectively. In this example, we assume that no packet dropout occurs
for simulation simplicity. We set 6,1 = 0.1, §,» = 0.2; i1 = 0> = 1. It implies
that Ny = N, = 2. By doing 200 random samples for the transmissions, we have
C_kl,o = 069, 0_11,1 = 0.31; C_vz,() = 044, 5[2,1 = 0.56.

With all information available, we solve the optimization problem (5.24) to get
~v* = 1.9069. The corresponding filter gains are

0.2171 0.0420 0.0167 —1.2479 0.1254
Ar = 04788 —0.0179 0.0159 |, By = | —1.4373 0.1444 |,
6.0850 —4.3532 0.6279 —4.2860 0.4305

Cy =[—1.5297 0.7602 0.0040 | .

One sample trajectories of z(k) and z ¢ (k) are shownin Fig. 5.3. By simple calculation,

100 100
we have | > eT(k)e(k) / D wl(k)wk) = 0.9342 < ~* = 1.9069. In order
k=0 =0

to see how robust our method is, we run 500 simulations. In each simulation, the
transmission process is randomly generated and the transmission probabilities of
each simulation are different (also different from the statistical one). It is shown in
Fig.5.4 that the true performance levels are smaller than the optimal one v*. Hence,
the estimator design is robust to the probability uncertainties from the simulation
point of view. Please note that if the transmission protocol in [1-3] is used, the
optimal Hy, performance is v* = 2.0362, which is much larger than that of our
ones.
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Fig. 5.4 True performance level of 500 samples
Table 5.2 Relation between &0 and *
Oy 1 0.1 0.15 0.2 0.25 0.3
Q1,0 0.69 0.58 0.49 0.43 0.39
~* 1.9069 2.0926 2.1378 2.1670 2.1859

We are now on the position to see how the transmission parameters affect the
filtering performance. Here, we increase the measurement threshold 4, ;. The rela-
tion between transmission probability and the filtering performance is listed in the
Table 5.2. Itis seen that the more frequently the measurement is transmitted, the better
filtering performance one obtains. In this scenario, more energy would be consumed
by the sensors. The tradeoff between the energy consumption and the filtering per-
formance should be considered in design of the WSNss, for example, if one requires
that the filtering performance level is below 2.1, then, one may set §, ; = 0.15 but
not necessary to choose dy ; = 0.1.

5.5 Conclusions

In this chpater, the energy-efficient filtering for a class of networked systems has been
investigated, and a new stochastic transmission protocol is proposed and formulated.
A sufficient condition has been given such that the filtering error system is asymp-
totically stable in the mean-square sense and achieves a prescribed H, performance
level. A filter design has been presented and the effectiveness has been illustrated by a
case study of CSTR system. The relations between the transmission parameters, e.g.,
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the transmission interval, the transmission probability and the filtering performance
have been established.
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Chapter 6
H, Filtering with Stochastic Sampling
and Measurement Size Reduction

6.1 Introduction

In this chapter, a new approach is proposed for the H, filtering over wireless net-
works. Firstly, the local measurement is sampled under a nonuniform sampling
scheme. Then, one dimension of the measurement, which is selected and quantized
for transmission. Finally, each quantized measurement is transmitted to the remote
filter under a stochastic transmission protocol. A discrete-time stochastic Markovian
system model with uncertainty is presented to model the above network-induced
issues. Sufficient conditions are obtained such that the filtering error system is expo-
nentially stable in the mean-square sense and achieves a prescribed Hy, performance
level. The filter gain parameters are determined by solving an optimization problem.
The effectiveness of the proposed design is illustrated via a simulation study. The
similar aperiodic sampling and measurement size reduction schemes have been pro-
posed in Chap. 4, in which a deterministic one was addressed, but these two schemes
are stochastically triggered in this chapter.

6.2 Problem Formulation

The structure of the filtering system is shown in Fig. 6.1 The continuous-time plant

is described by the following linear time-invariant system:

X() = Ax(t) + Bw(t), ©.1)
z(1) = Lx(1),

where x (1) € R" is the system state, z(¢) € R is the signal to be estimated, and
w(t) € R™ is the disturbance signal, which belongs to L,[0, +00). A, B and L are
some constant matrices with appropriate dimensions. The local measurement signal
is assumed to be

© Springer International Publishing AG 2017 97
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e
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Fig. 6.1 Structure of the filtering system
y(t) = Cpx(te) + Dpw(te), (6.2)

where y(f;) € R™ is the observation collected by the sensor at the discrete time
instants #z, k =0,1,2,---. C, and D, are constant matrices.

Define the measurement sampling period as h; = t;+; — t;. Then Ay is a time-
varying value. In this chapter, we assume that /; takes a value from a given set.
Specifically, let hy = n; Ty, where ny € {iy, iz, -+ , iy}, ij,j=1,2,---,ny, are
positive integers, and 7j is a basic sampling period.

We now discretize the system (6.1) with the sampling period %, and applying a
zero-order-holder, the following discrete-time system is obtained:

X (1) = Agx(ty) + Brw (), 6.3)

2(n) = Lx (1), '

where A, = ¢4, and B, = B fohk eA7dr. Let Ag = ¢*™ and By = B fOT" eATdrT.
nkfl )

Then A = A¢™ and By = > Ay’ Bo. It is seen that the values of Ay and By are
i=0

determined by the sampling period /. Define a piecewise constant signal p(k) €

21 =1{1,2,---,n}. Then we have the following switched system model for (6.3):

X (1) = Apayx () + Bygyw (), 6.4)

2(t) = Lx (), '

where Ap(lk) = Aoi”(”‘) and Bp(tk) = ;i”i) Af)ilBo.
In this chapter, the piece-wise constant signal p(#;) is assumed to satisfy a Markov-
ian process, with the transition probabilities &) = [pi j]:

pij = Pr ob{p(tir1) = jlptx) =i},
nj

>opij=1, pj=0. (6.5)
j=1
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Due to the fact that the size of measurement signal y, (%) is ny,, when such a mea-
surement is directly transmitted to the estimator, the sensor may still consume much
power. As in Chap.4, we also choose one dimension for transmission at each time
instant. Hence, the selected signal is described as

V() = Mo y(te), (6.6)

where I, is a structured matrix used to choose one element for transmission,
and o (#) is a piecewise signal belonging to £2, = {1, 2, - - - , n,}. Specifically, when
the first element is selected, then I1,¢,) = [1 0 --- 0], when the second element is
selected, then [1,¢,) = [0 1 --- 0], and so on. It is seen that o (#) is a switching sig-
nal, and it is also assumed to be a Markovian process with the transition probabilities
@2 = [/\ij]:

Aij = Pr ob { A(typ) =t A1) =5},

Sar=1 Ay =0 (6.7)
=1

Remark 6.1 The above nonuniform sampling and measurement size reduction are
performed in a stochastic way, which are different from the ones in Chap.4. The
stochastic modeling approach may help obtain a better estimation performance.

The measurement size reduction technique introduced above is an effective
method to reduce the measurement size. Another effective way to reduce the packet
size is the quantization scheme. In this chapter, the logarithmic quantizer Q(e) is
used to further reduce the packet size. The quantizer is assumed to be symmetric and
time-invariant, i.e., Q(v) = —Q(—v). The set of quantization levels is described as

U= {:l:I{i, R = p,'li(),i = 0, :I:l, :|:2, }

Uf{£rol U{0},0<p <1,k >0. ©.8)
The quantized output Q(e) is given by
ki if sk < v < Tk, >0,
Q) =10, ifv=0, (6.9)
—Q(—v), ifv <0,
where § = %Z < 1, with the quantization density 0 < p < 1. The quantized mea-
surement signal is described by
V(1) = Q(y (). (6.10)

Define the quantization error é = y(z;) — y(f;). Then (&) = (I + A(%))y (&),
where ||A(#)]| < A. The transmission of quantized measurement is finally sched-
uled by a stochastic transmission protocol, i.e., the final measurement signal used by
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the filter is

V() = a(t) Q(¥(1)), (6.11)

where a(t;) € {0, 1} is a binary stochastic variable, and Pr ob{a(#) = 1} = a is
called the transmission rate, which can be set by the designer. It is easy to see that
more energy can be saved if a coarser quantizer is chosen, and more energy is saved
if one sets a smaller transmission rate.

We are now on the stage to design the following filter:

Xp(tky1) = ApXp(te) + Bry(tr),

25(t) = LyXp(te), (6.12)

where x¢(t) € R is the filter’s state, and z s (f) € R" is the estimation signal from
the filter. A s, By and L ; are the filter gain parameters to be determined. Based on the
above discussions, for each i € §2; and s € §2,, the following filtering error system
is obtained:

i) = Ap () + Bisw (@)
+(a(t) =& | A + B} (6.13)
e(t) = L),

where

T
n(t) = [x" (@) xf (1) ] e(t) = zp () — 2(%),
Ai,s = Ai,s + &MA(tk)lev Bi,s = Bi.s + &MA(tk)Nst

As = As + MA(tk)lea Bx = Bs + MA(tk)NZ.w

A0 _ B;
Ais = [@B_fnsc Af] +Bis = [o‘zBstD} ’
- 0 0] - 0 .
ASZ[Bfnsco}’Bf:[BfnsD]Lz —L ¢l
0
M:[Bf}7le=[HSC0]9N25ZHSD'

The System (6.13) is an uncertain Markovian jump system with two Markovian
chains, and the following useful definitions are needed in the derivation of the main
results.

Definition 6.1 The filtering error system (6.13) with w(#;) = 0 is said to be mean-
square exponentially stable if there exist constants ¢ > 0 and 3 > 1 such that, for
every initial condition x (0) = (7(0), ¢(0), p(0)), the corresponding solution satisfies
E{lIn@) 1% x(©0)} < eB7¥n(0)]1*, ¥k = 0, where 3 is the decay rate.
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Definition 6.2 For given a scalar vy > 0, the filtering error system (6.13) is said to be
mean-square exponentially stable with an H, noise attenuation level + if it is mean-

o0
square exponentially stable and under zero initial condition, > E { el (t)e(ty) | x(O)}
k=0

[e¢]
<2 > wl (t)w(t) holds.
k=0

The filtering problem is formulated as follows.

Filtering Problem: design the filter in form of (6.12) such that the filtering error
system (6.13) is exponentially stable in the mean-square sense and achieves a pre-
scribed Hy, performance level in the presence of stochastic sampling, stochastic
measurement size reduction, signal quantization and stochastic signal transmission.

6.3 Filter Analysis and Design

In this section, a sufficient condition is firstly established such that the filtering error
system (6.13) is exponentially stable in the mean-square sense with a prescribed Hy,
performance level.

Theorem 6.1 For the given scalars p;; > 0, \ij >0, & > 0,6 > 1, and~ > 0, the
filtering error system (6.13) is exponentially stable in the mean-square sense with
the decay rate 82, and achieves a prescribed Hy, performance level , if there exist
positive-definite matrices P;; and a positive scale € > 0 such that the following
inequalities,

202} Uy Yy Us 0

x —P7' 0 0 0 aM

x x —P10 0 M

* % *x —I 0 0 <0 6.14)
* * * * —el 0

* * * x  x —cl

hold for all i € $21,s € $§2,, where

—P; 0 T ~ -7

U = |: 0 —721] W =0[Ais Bis| W3 =0 A B, |,

W, =[L 0], ¥ = 5[ Niyae Ny ac]’,

_ ny np

P = Z Zpij)\sle,t’ 0 =+a(l —a).
j=11=1

Proof Let ¥(ty) = *n(t;) and v(t;) = 0*w(#;). Choose the following Lyapunov

function:
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V(1) = " (1) P(p(te), o (t) (1) (6.15)
We have

E{AV ()}
=E{Vts)| V), pte), o)} — V()
= E{8*® DT (t) P(p(tir1), o))t )| 0 (80, plte), o(t) }

— T (1) P(p(te), U(fk))w(fkT)
= {04 0w + 6B, 00 | P o400 + 0B 0o}

+025A00 + 0BG P[540 + 680w
=T (@) P(p(t), o (1)) (1)

T §(Ai "l N .
B [15((;:))} LEBLX;T] Plo) o) [%((’I’S)} (6.16)
T 05(A, "l . -
) l%EES;T} plon (i) oo (2) ][ 20
+|:1/)(tk)i| [ P +LTL 0 :||:1/}(tk):|
v(ty) 0 —21 | | v(n)
_[wm)} [LTLon(tk)}
v(t) v(t)

+72vT(zk>Tv(rk>
v [ o [LTLOT] [v@w)
- |:v(tk)i| [‘-’ - 0 0]] |:U(tk)] +’72UT(tk)v(tk)s

|
4

where

S S

It is seen that & < O guarantees E {AV ()} < 0 when v(#;) = 0. By Lemma 2.1,
E < 01s equivalent to
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* * *x =1 6.17)
s 0o 1" 0 2 '
0 |a|am aM | 4| 0

lolalem | Tlom |2 o] <@
0 0 0 0

where Ws = 6[ Nj;A NogA ]T. It follows from Lemma 2.2 that (6.17) holds if and
only if there exists a scalar € > 0 such that

v 9, 2371

* —P71 0 0

*x % =Pl

* * * =1 6.18)
a7 0 o 17" :
0 0 lam || am

telollol t¢ om||om| <©
0 0 0 0

By Lemma 2.1, we have that (6.14) guarantees (6.18), i.e., E{AV(#)} < 0 holds.
Then

E{V (D110, p(te), o)} < V(). (6.19)

By deduction, it follows from (6.19) that
E{V(%)|(0), p(0), c(0)} < V(0). (6.20)

Let 81 = min {Amin(P;,5)} and 3, = Amax (P (p(0), 0(0))). Then it follows from (20)

and the fact 1»(0) = 1(0) that E { (1) [1%| (0). p(0). 0(0)} < 2(6*) ™" I(0) . By
Definition 6.1, the filtering error system (6.13) is mean-square exponentially stable
and achieves a decay rate 3 = 6 > 1.

Now, to establish the H,, performance of the filtering error system, we consider
the following performance index:

N
J=E IZ [e" t)e() — v w” (w)w(t)]| X(O)] , (6.21)

k=0

where x(0) = {n(0), p(0), ¢(0)}. Under the zero initial condition, we have
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s

-E

:E[

+E

[e" (te) — v w” (@)w(n) + 67 AV @)]| X(O)}

EMz%Mz

[67%*AV1)]| x(0>]

[nT(tk)iTin(tk) — 2wl (tyw(n) + (5‘2k’ysz(tk)v(tk)]‘ X(O)]
@] (o [ETLOT| [v@

Sl ==l L] o)

—E 6NV (ing) + %‘, 52D =6 V()| X(O)} + V(0)
k—1

n) " o [ @)
= { I:w(tk):| . [w(lk)]’X(O)]'

Therefore, & < 0 guarantees J < 0. Let N — oo, and we have

bl
L=

M=

M=

E {Z [e” (t)e(@)]| X(O)} <> wtw ). (6.22)

k=0 k=0

Thus, the filtering error system (6.13) is exponentially stable in the mean-square

sense and achieves a prescribed Hy, performance level
One also sees that it is difficult to obtain the filter gains from Theorem 6.1 due to

the fact that (6.14) is not an LMI. We now propose the filter gain design algorithm
in the following theorem.

Theorem 6.2 For the given scalars p;j > 0, \;j >0, >0, > 1, and v > 0, if
there exist positive-definite matrices P;s, any matrices G of appropriate dimensions,
and a positive scale € > 0 such that the following inequalities,

qﬁ dé de da d@ 0
«x T 0 0 0 U
x x T 0 0 Yy <0, (6.23)
* %« x —1 0 O
* x % % —el O
x ok ok ok ox  —el

holdforalli € §21,s € §2,, then our filtering problem is solvable, and the filter gains
are determined by Ay = G;" Ar, By = Gy Br and L = Ly, where

| - Wi | = Y | 5 l1’51
= - v v, = Us =
[‘1’22] 3T |:‘1’32i| ‘= |: (O s, |°

— _p_c_T
,lI/7_¢9|:BFi|,T_P G-G',

:§1

;§1

F
Br
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with

Gy — 5 |:AiTG1 +aCTnrBL ATG, + o‘chnfB;]

AT Al
0y, = 5[ BTG, +aD" 1" BY B! G, +ab’ 1’ B! ],

ey T
0 0 ’

Uy, =05 DT BE DT T BL],

- _LT - T T -
¥y, z[ LT ]11/51 za[c 1 As]ufﬂ:éDTHZAe,
ct 0 :

| Pris Pais | G1 G
Prs = [ * P3i,xi|,G_ [03 G|’

Proof By left- and right- multiplying (6.14) with diag{I, I, GT, G”, I, I, I} and its
transpose, (6.14) is equivalent to

i, =95[

q/l ‘I’z_G lI’Q;G '1/4 '1/5 0

x —GTP~'G 0 0 0 aG™

s * ~GTP'G 0 0 0G™™M

N N N 7 0 0 < 0. (6.24)
* * * x —el 0

* * * k% —el

On the other hand, the inequality, —-G” P~'G < P — G — G, always holds for any
matrix G. Then, (6.24) holds if

v, ) UG UG Y, Ws 0

* P—G—GT 0 0 0 aG™m

* * P-G-G' 0 0 0G™™M

N N N I 0 0 <0, (6.25)
* * * * —el 0

* * * * % —el

which is the same as (6.23) with
| Pris Pais | G1 G2
Pis = [ * P3z}si|7G N [G3 G3]
Arp=G}A;,Br =GiBy,Lp = Ly.
This completes the proof.

Remark 6.2 In Theorem 6.2, the existence condition for the filters is given in terms
of LMIs which is convex in the scalar 72. Therefore, one may solve the following
optimization problem:
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min p,
s.(6.23) with p=n2 (6.26)
to obtain the filter gain parameters such that the H,, disturbance attenuation level is
minimized. When the optimal p is obtained from the above optimization problem,
the designed filter ensures that the filtering error system is exponentially stable and
achieves a prescribed H, performance level p.

6.4 An Illustrative Example

Consider a satellite yaw angles control system with noise, which has been discussed
in Chap. 4. The state-space model is described as follows:

100 07 [6i(0) 00 1 0 0()
0100 ||| | 00 0 1 6 (1)
00J; 0 by | |k k —f f 1(1)
000 /| &) k =k [ —f][6&0 627)
0 0
+ (1) u(t) + O(')l w(t).
0 0.1

The satellite yaw angles control system consists of two rigid bodies jointed by a
flexible link. This link is modeled as a spring with torque constant k and viscous
damping f. 0;(¢) and 6,(¢) are the yaw angles for the main body and the instru-
mentation module of the satellite. Moreover, 8, (f) = 6,(t) and 8>(¢) = 65(¢). u(t)
is the control torque, while J; and J, are the moments of the main body and the
instrumentation module, respectively.

Suppose that J; = J, =1,k =0.3, f =0.004, the sampling period is T €
{0.05s, 0.1s} and the controller is

u(k) = 10° [ =0.1591 —5.9343 —0.0172 —2.8604 | x (k).

The resulting discrete-time satellite yaw angles closed-loop system is given by

[ 0.8008 —7.4165 0.0285 —3.5750 0
A = 0.0003  0.9887 0 0.0495 B = 0.0051
—7.9682 —296.6333 0.1396 —142.9873 |’ 0 ’
| 0.0132 —0.0817 0.0004 0.9673 0.0050
[ 0.2033 —29.6586 0.0140 —14.2964 0
Ay = 0.0012 0.9871 0 0.0944 B, — 0.0105
—15.9288 —592.9849 —0.7207 —285.8380 |’ 0.002 |~
| 0.0188 ~ —0.4451 0.0007  0.7980 0.0098
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and x (k) = [ 01 (k) 02(K) 61 (k) 62(0) ]
Suppose that the remote filter is designed to estimate the signal

z(t) = Lx (1), (6.28)

by using the measurements

y(@) = Cx(t) + Dw(r), (6.29)

where L = [ 1 100],C=[(1)(1)88}andD=|:8§}.

Amplitude

40 50 60 70 80 90 100
Time (k)

Fig. 6.2 Trajectories of z and its estimates z ¢

1

Amplitude

Fig. 6.3 Trajectory of estimation error e



108 6 H Filtering with Stochastic Sampling and Measurement Size Reduction

In this example, the transition probability of the above two sampling peri-
0.6 0.4
0.4 0.6
size of sampled data is then reduced by using a stochastic scheme, and I1,(,) €
{[10].[01]}. The transition probability of the measurement reduction policy
0.50.5
0.70.3
quantization density level p = 0.9. The transmission rate is set to be a = 0.7. By
solving the optimization problem (6.26), we have v* = 2.3016. We only run 100
time steps for the sequential simulation. The unknown disturbance signal is chosen
as w(ty) = rand — 1, where rand is a random function generating a value between

ods is assumed to be ® = . For estimation purpose, the measurement

is taken as @, = . The selected measurement is further quantized by a

25
2 *  true value b
optimal one
I
S 15} .
e 1
£
g
g 'r )
B T T VL N L W
0 Il Il Il Il Il Il Il Il Il
0 10 20 30 40 50 60 70 80 90 100

Sample (k)
Fig. 6.4 100 samples for the performance level y

2.8

2.754
27

2.65

2.6

> 255
25

245

2.4

2.35

2.3
0.2 . . . . . . . 1

Fig. 6.5 The relation between the quantizer parameter p and the filtering performance level
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[0, 1]. Figure 6.2 shows the trajectories of z and its estimates z ;. The trajectory of
estimation error e is depicted in Fig. 6.3. 100 samples on the H, performance level
v are also depicted in Fig.6.4. One sees that the performance of the filtering error
system is guaranteed. The relation between the quantizer parameter p and the filtering
performance level -y is depicted in Fig. 6.5. One can see that the filtering performance
becomes worse when the quantizer parameter p is small.

6.5 Conclusions

We have studied the energy-efficient Hy, filtering for a class of wireless networked
systems with energy constraint. Due to the limited power in sensors, the techniques
such as stochastic sampling, measurement size reduction, signal quantization and
stochastic signal transmission have been used simultaneously. A new Markovian
system approach has been proposed to model the above issues and sufficient condi-
tions have been obtained such that the filtering error system is exponentially stable
in the mean-square sense and achieves a prescribed H, performance level. The filter
gain parameters have been determined by solving an optimization problem. Finally, a
simulation study has been given to show the effectiveness of the new design method.



Chapter 7
Distributed Filtering with Communication
Reduction

7.1 Introduction

Chapters 3—6 present several filter designs for the wireless networked control sys-
tems with energy constraints in a centralized framework. In the last a few years, the
distributed filtering in wireless sensor networks (WSNs) has received a tremendous
attention due to its potential applications in various areas such as target surveil-
lance, information collection and environment monitoring [1]. In such a distributed
filtering system, each sensor has the ability to measure, communicate and com-
pute. Compared with the centralized filtering system, the distributed filters can share
their measurements and local estimates with each other. Such a cooperative way can
achieve a better estimation performance. Nevertheless, the sensor nodes are usually
deployed in a large area, and replacing the sensor battery is very difficult. Hence, the
power limitation should also be considered in the distributed filtering problem. The
main difficulties arise from the complicated coupling among different sensors due
to information sharing.

In this chapter, a new energy-efficient distributed filtering algorithm is proposed.
Firstly, a nonuniform sampling approach is used such that the measurements of the
target plant are sampled with a time-varying sampling period taking a finite number
of values. Secondly, only one element of each sampled measurements is selected and
then quantized for transmission. Finally, the quantized measurement is transmitted to
the estimator intermittently to further save the constrained power in sensors. Based
on the switched system approach, a sufficient condition is presented to guarantee
that the filtering error system is exponentially stable in the mean-square sense with
a prescribed H., performance level. It is shown that the filter gain parameters can
be determined by a set of linear matrix inequalities (LMIs), which are numerically
efficient. A simulation example is given to verify the effectiveness of the proposed
design. Moreover, a detailed energy consumption study is performed for various
energy saving schemes.

© Springer International Publishing AG 2017 111
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7.2 Problem Formulation

A sensor network is deployed to monitor the plant, and there is no centralized estima-
tion center in this network, see the filtering structure in Fig. 7.1. Standard definitions
for the sensor networks are given as follows. Let the topology of a given sensor net-
work be represented by a direct graph 7 (k) = (v, x, A°®) of order n with the set of

sensors v = {1,2,...,n},setof edges x € v x v, and a weighted adjacency matrix
A7® = [a70] with nonnegative adjacency elements a%*). The edge of 7 is denoted
ok) _

by (p. ¢). The adjacency elements associated with the edges of the graph are aj,
1 & (p, g) € v, when sensor p can receive information from sensor ¢g. On the other
hand, a;f{") = 0 if sensor p can not receive information from sensor g, which may be
out of sensing range or the g-th sensor does not broadcast information. Moreover, we
assume azl(,k) = 1forall p € v.Thesetof neighbors of node p € v plus the node itself
are denoted by N, = {g € § : (p,q) € v}. o(k) : [0,00) — 25 ={1,2,..., N}is
a switching signal. For each [ € 23, Al = [af ;1is a square matrix representing the
topology of the sensor network. The number of the topologies is determined directly
by how one regulates the working mode of the sensors.
Consider the following continuous-time system as our target plant:
[)'c(t) = Ax(t) + Bw(t), 7.1)
z(t) = Lx(1),

where x(¢) € R" is the system state, z(t) € R™ is the signal to be estimated, and
w(t) € R™ is the disturbance signal, which belongs to L,[0, +00). A, B and L
are some constant matrices with appropriate dimensions. A typical sensor network
has n sensor nodes deployed to monitor the plant (7.1) according to the following
observation model:

ypli) = Cpx(), p=12,....n, (71.2)

where y,(f) € R" is the local measurement collected by the p-th sensor at the
discrete time instants #, k =0, 1, 2, .... C, are constant matrices. Define the mea-
surement sampling period as hy = ;41 — ;. Then Ay is a time-varying value. In this

Plant

Fig. 7.1 A structure of distributed filtering in sensor networks
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chapter, we assume that /. takes a value from a given set. Specifically, let i = n; Ty,
where ny € {iy,i2,...,i;},ij,j =1,2,..., 1 are positive integers, and Ty is the so-
called basic sampling period.

We now discretize the system (7.1) with the sampling period %; and applying a
zero-order-holder to have the following discrete-time system:

X(ter1) = Arx () + Brw(f), (7.3)
2(t) = Lx (1), '
where A; = e and B; = Ohk eA"Bdr. Let Ay = e*" and By = BfOTO eATdT.

ng—1

Then Ay = A™, By = >, Ao’ Bo. Tt is seen that the values of Ay and By are deter-

i=0
mined by the sampling period /. Define a piecewise constant signal s(k) € 2| =
{1,2,...,t}. Then we have the following switching system model for (7.3):

z(t) = Lx(t), (7.4)

[X(fk+1) = As()X (k) + By w (),
where As(,k) = Aoimk) and Bs(tk) = Z;J:“]]) Af)ilB().

Since the major power consumption in sensor nodes comes from the communi-
cation process, energy can be saved by reducing the transmitted information size
at the sampling time instant 7. One sees that size of measurement signal y,(#) in
(7.2)isn Vo when such a measurement is directly transmitted to the estimator, much
energy may still be consumed. Now, a useful measurement size reduction protocol
is introduced. Without loss of generality, only one dimension of the measurement
is selected for transmission at each time, and the remaining measurement elements
will be selected and transmitted at the rest of time. Hence, the signal after selection
is

Yp(tx) = Hﬂp(zk))’p(tk)’ (7.5)
where 11, is a matrix introduced to choose one element for transmission, and
Ppays P =1,2,...,n, are piecewise signals belonging to £2,, ={1,2,...,n,}.
Specifically, [T Py = [10---0] when the first element is selected,
I,,,, =101---0]if the second element is selected, and so on. It is seen that
I1,,,, are a set of switching signals.

It it well known that the quantization technique is also an important method to
reduce the packet size. In this chapter, the selected measurement is then quantized
before transmission, and the logarithmic quantizer is used. The quantizer Q7 (e) is
assumed to be symmetric and time-invariant, i.e., Q”(—v,) = —Q”(—v,). For any
p=1,2,..., n, the set of quantization levels are described as

UP ={*x!, k] = p/K{,i =0,%1,+2, ..}

U{:l:/ig}U{O},O <pl <1,K) >0. (7.6)
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The quantized output of Q”(e) is given by

Poose 1P L .p

Kiy Af 55k <vp < =5k, 0p >0,

Q" (v,) =10, ifv,=0, (1.7
—0P(=vp), ifv, <0,

1—pp

where §, = Ty, < 1 with the quantization density 0 < p, < 1. The quantized mea-

surement is described by

Yp(t) = Qp(3p(t). (7.8)

Define the quantizationerrore, = 3, (tx) —y, (tx). Then 3, (tx) = (I + A, (1)) ¥p (1),
where HA ,,(tk)” < d,. By further considering the possible measurement missing
phenomenon and disturbance signal from the environment, the final measurement
signal used by the filter is given by

Vp(t) = ap (k) @ (Vp (1)) + Dpw (i), (7.9)

where ), (k) is a binary stochastic variable taking the values in {0, 1}. The occurrence
probability, Pr ob{c, (k) = 1} = &, is known as the successful transmission rate of
the local measurement and is assumed to be known for filter design.

We are now on the stage to propose the filter. Traditionally, the p-th filter is
designed as

{ )/C\p (k1) = Z Apg qufq () + Z Apg Hqu’q (),

geN, qEN, (7.10)
zp(tk) = prAp(tk)v
where %, (f;) € R™ is the filter’s state, z,, () € R™ is the estimation from the p-th
sensor, and y, (#) is the input signal of filter. It is seen that the above filter is designed
based on the assumption that the sampled data is transmitted to other filter at each
sampling time instant. If the sensors do not frequently communicate with each other
at each sampling time instant, power will be saved. In the scenario where the sensors
do not communicate with each other, the topology will change. Hence, we design
the following filter:

Xp(tp) = 2 aSWKIWR, () + X afW HIW S, (1),
g€, gen, (7.11)
(M) = LZ('k)xp(lk),

where o(k) € €25 = {1,2, ..., N} is a piecewise signal, and N is an integer.

Remark 7.1 In order to save energy in WSNs, sensors are not required to communi-
cate with other ones at each sampling instant #. It follows that the topology changes
when the sensors communicate with each other at some time instant but sometimes
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they do not. Clearly, the most energy-efficient case is the scenario where the sensors
do not communicate with each other, but the corresponding filtering performance
is the worst. A tradeoff should be made between the filtering performance and the
energy consumption.

To simplify the presentations, we define the following notations:

X)) =[x" @) x" @) -+ xT @) 1", X)) =[5 @) % @) -+ XL (1) 17,
2t =2"@) 2" @) - 2@ 17, 2@w) = 121 (1) 25 (1) -+ 2L () 17,
As_(m = diag{Asq), Asas - -5 Asao b By = [ Bl Bl - B, 1",
C = diag{Cy, Cy,...,C,}, D=[D! DI ... DI'|T,
A(ty) = diag{ A, (1), As(te), ..., Ap(t)}, L =diag{L,L,...,L},
T,= diag{ay, oo, ..., a,}, @,= diag{0, .. \1/_/ ..., 0},
p—th
My = diag{ITy, @), My - -5 Iy, a0 )
‘aifl(fk)HltTI(tk) . afritk)Hﬁl(tk) -]

Hyy = : J

_aZ](lk)H;](tk) L. ar?r?k)H;lTn(tk) ]

- o) o) o(t) gro(t)
ay UK ay, UKt

Kow) = : R ;

o (1) yro(tx) [ r
B L a1 Knl "'QZ’EI‘)K}%“_

Lo, = diag{L]™, L™, ... L7w)},

and a mapping {p;(tx), p2(te), - - - » Pu(tx)} — p(#). With the above notations, the
following filtering error system is obtained:

1) = Asowop X 1) + Moy AN o X (1) + Bsyo ) w (1)
+ X (eplh) — ay) [Ap,o(tk)p(tk)i(lk) + Mp,n(zk)A(lk)Np(rk)f(lk)], (7.12)
p=1

e(ty) = Loyx (),

where ;
X)) =[x @) X1 W) ], ew) = 2(t) — (1),
i :[ o Aw 0 }
s(t)o () p(t) Ha(lk)T(tH/)(tk)C KU(Ik) ’
0 0

Ayt = | - co |
P,o(t)p(t) Ho‘(lk) @pnp(tk)c 0

~ B 0
B. — D) _ , M — _ ,
s(t)o () |:Ha(tk)D o(t) Ha(zk)Ta
= 0
Nowy = [Mp00C 0], Mp o) = [I:Iga @, |
k

i”(lk) = [i _I:O'(fk) ]
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Remark 7.2 A unified switched system has now been proposed to model the nonuni-
form sampling, measurement size reduction and communication rate reduction as
well as signal quantization and measurement missing phenomena. A similar mod-
eling has been proposed for the centralized filtering problem in Chap.4. Here a
distributed solution will be given.

It is noted that system (7.12) has three switching signals. It is not easy to
find a stability condition for such a hybrid system. Now, we define a mapping:
{s(tx), o(t), p(tx)} — m(t;), where m(t;) is a new piecewise signal. Then system
(7.12) becomes

X)) = [Am(rk) + Mm(tk)A(tk)Nm(rk):I (1) + By w (1)

+ 2 (k) — ay) [Ap,mw) + Mp,mm)A(fk)Nmm]i(fk)» (7.13)
P

e(tr) = L)X ().
According to the definitions of s(#;), o(#) and p(#;), one sees that m(#) € 2 =
L2,....t x| I n, | x N in general. Itis seen that system (7.13) is a switched
p=I

system, and the average dwell time scheme is used to analyze this system.

Definition 7.1 The system (7.13) s called robustly exponentially stable in the mean-
square sense, if there exist some scalars 7 > 0 and 0 < x < 1, such that the solution
% of system (7.13) satisfies E {||x () ||} < mx* %) || X (to) ||, Ytx > to.

Definition 7.2 Foragivenscalary > 0, the system (7.13)is said to be robustly expo-
nentially stable in the mean-square sense and achieves a prescribed Hy, performance

+00
7, if it is exponentially stable and under zero initial condition, %E{éT (te(t)} <
k=0

+00

*ysz(tk)w(tk) holds for all nonzero w(z;) € [5[0, 00).
k=0

The filtering problem is now formulated as follows.

Filtering Problem: design the filter in form of (7.11) such that the filtering error
system (7.13) is robustly exponentially stable in the mean-square sense and achieves
a prescribed H,, performance level in the presence of the nonuniform sampling,
the measurement size reduction, the signal quantization, the communication rate
reduction as well as the measurement losses.

7.3 Filter Analysis and Design

In this section, a sufficient condition is established such that the filtering error sys-
tem (7.13) is exponentially stable in the mean-square sense with a prescribed Hy,
performance level.
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Theorem 7.1 For some given scalars T >0, >1,0< X <1,6, >0and 0 <
A < 1, if there exist positive-definite matrices P; and a positive scale € such that the
following inequalities,

Uow, W W W 0
-0 0 0 M

* 1
* * —nl 0 0 O
N N « —P 0 W <0, (7.14)
* * * * —el 0
* * * * x  —cl
P < pPj,i #j, (7.15)
T, > 7%= _H (7.16)
> = -, .
“Ta In \

hold for all i, j € S2, then the filtering error system (7.13) is exponentially stable
in the mean-square sense with decay rate x =/ \pp'/T« and achieves a prescribed

H, performance level y = 7/ ](1__;‘; where, \, = min{\;}, A\, = max{\;}, A > A,
vl ief2 i€
and

¥, = [_/\ipi 0 ],‘1’2: [A; éi]T,

0 —72I
~ ~T' cee ~TA
W =L O]T, v, = |:01Ah 9nA,,,]

0 0 ’
01 M,;
T 0, M>; _
w5 = [NIOAS],%z | P =diag{P"..... P},
0nMni

A =diag{y, 6. ..., 00}, 0, = Ja,(1 —a,), p=1,2,....n.

Proof In order to derive the stability condition for system (7.13), we choose the
following Lyapunov functional:

Vinge (k) = X7 (k) P X (k). (7.17)

Then for each m(k) =i and Vi € £2, it follows that
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E{Vitk +1) = N Vi(k) + T (k)}
5 . T
= [Aif 00 + M AGNF W) + Brw(o |
x P; [Aif(fk) + M; A(ti)Nix (1) + Biw(tk)]
n . T
+ Yy 03,[A,,,,oz(tk) + M,,,,»A(rk)zvix(tk)] (7.18)
p=1
x P; [Ap,ii(fk) + Mp,iA(l‘k)Nii(fk)]
. T
+Lifaw)] [k ] = RF @ PEw) - 7o @),

where 1'(k) = 16" (1)) — *w’ () w(t). In the latter development, we use k
as t;, for short. By Lemma 2.1, it is easy to see that

E{Vitk+1)—X\Vik)+T(k)} <0 (7.19)
is equivalent to
O + (~)2A(k)(~)3T + (~)3A(k)(~)2T <0, (7.20)
where _
U 9 W Y s 0
| x=P7" 0 0 |10 | M
=l w0 [T 0 T 0 |
* * * —P; 0 '3
with ;
_ N;
-y
Equation (7.20) can be rewritten as
O + O AAK)O] + O] AAKk)O, < 0, (7.21)

where A_(k) = %. It follows that %‘ < [. Based on Lemma 2.2, one sees that
(7.21) holds if and only if (7.14) holds. Hence, we have

E{Vitk+1)—\Vi(k) + T (k)} <O. (7.22)

For the switching time instant kg < ky < --- < k; < --- <k, [ =1,2,...,¢,1let
the switching numbers over (kg, k) be N (ko, k). One has

k—1
E(Vi(k)} < BN Vik)} — DN T TE(T () (7.23)

S:k]
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It follows from (7.15) and (7.23) that

E{Vin) (k)}
k—1
< M BV )} = 3 M TE(Y ()

S=k[

k—1
< N HE Vg (k)Y — 3 NS TE(T (s))

s=k
k—k ki—k | e (729
< >\m_(k,[):u /\n;(k,:;E{Vm(k,,l)(kl—l)} - Z )\m_(]i’:)]E{T(S)}

.Y:k/,1
k—1
=X Ay 'E{Y (o))
.Y=k/

N (ko k) \k—ki yki—ki— ky—k o
<---= 1% = (ko )Am(k[)Am(klfl) e An:(ko;) Vm(ko)(kO) - O(T),

where
-1
o __, Na(ko,k—1) yk—k ksr1—ks ~oki—1 yki—1—s
O(T) = p=tot =D G Hl Mtk sy Mmikoy EAT (9D}
S=

-1
—1—1 k= kjr1—k; —1 ykp—1-s
+MNw(ku,k 1) 1/\;(]1;1) H /\m(klj) Z’YQ:kll )‘fn(kll) E{T(S)}
s=2
oo i Ty, My BT ()
Now, we consider the exponential stability of system (7.13) with w(k) = 0. One has

E{Vina) (k)} -
N (ko,k) \k—ki yki—ki— ky—k
< NN Ny Aty Vit (ko)

< =t \i=koy o (ko) (7.25)
k—k

< (LM X) T Vi) (ko)

= 2 IV, ) ko),

which yields E {nf(k)uz} < 22X |2 (ko) |I°, where @1 = min ouin(P;). 2 =
1S

r_nag( OTmax (Pi), X = +/ Ao}/ Ta. Therefore, one can readily obtain y < 1 from condi-

e

tion (7.16). According to Definition 7.1, the filtering error system (7.13) is exponen-
tially stable in the mean-square sense with w(k) = 0.

For the H,, performance level, we consider w(k) # 0. Under the zero initial
condition, it follows from (7.23) that

k=1 k—1
> NGNS IRGT (5)8(s)) < 72 > pN=@k=D =Ty T (s)w(s). (7.26)

s=ko s=ko

Nz (s,k=1)

Based on the average dwell time condition (7.16), it is easy to see =%

_nA
Inp:®

<
Since 4 > 1, we obtain In pN=*=1 < In \=*=s=D "and 1 < pN=6+=D <
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A~*=s=D Then, it can be readily seen that

k—1

Z_: MNSTEE (9e(s)) <72 D (/N T TN (w(s).  (7.27)

S:ko S:ko

Summing (7.27) from k = ky + 1 to k = co and changing the order of summation
yield

+00 +00 +00 oo
STEE (e} D N <2 > wlows) D (/N T (7.28)

s=ko k=s+1 s=ko k=s+1

. e k—s—1
Since > A 1—1—and Z (Ao /A) :m,wehave

k=s+1 k=s+1
—+00 —+00
D EET(9)E) < D w (Hw(s), (7.29)
s=ko s=ko

where y = 7 /\ / 5 - Itis noted that A, < A, which ensures v > 0. With ko = 0, we

can conclude that the filtering error system (7.13) is exponentially stable in the mean-
square sense and achieves a prescribed H,, performance level . This completes the
proof.

Unfortunately, even though we can choose some values for ;x and A such that
(7.15) and (7.16) have a feasible solution, it is still difficult for us to find the feasible
solution of condition (7.14) since it is not a linear matrix inequality due to the co-
existence of P; and P~ !, so the filter gain parameters H,,), Ko, and L, can
not be determined from Theorem 7.1. This leads us to present the following result
to determine these filter gain parameters.

Theorem 7.2 For givenscalarsT > 0,4 > 1,0 < X\; < 1,6, > 0,and0 < A < 1,
if there exist positive-definite matrices P;, a positive scale € and any matrices G; of
appropriate dimensions such that the following inequalities,

lI/l 11~/2 'j/3 @4 JIS 0
« T, 0 0 0
* e —nl 000 (7.30)
*x x x T, 0 yn
* % x *x —el 0
¥ k% x ok —el

and (7.15), (7.16) hold for all i, j € £2, then our filtering problem is solvable, and
the filter gains are determined by K; = G3 K;, H; = G3 H; and L; = L;, where
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with _ o _ .
AlGy+CTOl'TIH! AT Gy + CTII T HY
KT KT ’
Iy, =|BI'G\ + D"HT Bl Gy + DTHT],
T - AT T T T T T T T
[ ]tp@:aﬁ[c Hlocprl Cnlod>le }

. C'nlaAe] - HT,] - Ho,
5_[ 0 ,W@— I%Ta ,lp7p—9p Edjp s

| P P _ | G G .
P,—|: ~]’G’_|:G3 G3i|,p—l,2,...,n.

Proof By left- and right- multiplying (7.14) with diag{/, 1, G 1, GiT, A GiT, 1,1}

l
and its transpose, respectively, one sees that (7.14) is equivalent to

lI/l l:I/2G l1/3 l1/4Gi '1/5 0

*x —G'P7'G; 0 0 0 G'M;
* * -nl 0 O 0
- 0, 7.31
* * x T, 0 Gy = (7.31)
* * * * —el 0
* * * * *  —el
where T; = diag{—G! P,'G;, ..., —GI P"'G;}. On the other hand, it is easy to

verify that the inequality — G Pl._1 G; < Pi — G! — G, always holds for any matrix
G;. Then, (7.31) holds if

U UG W WG Ws 0

* T, 0 0 0 Gl.TM,»

* x —nl 0 0 0

x x x T, 0 Glyg <0, (7.32)
* ok * * —el O

* % * * x  —el

which is the same as (7.30) with

_ | Pu P _ | G G
Pl_|: % P3i]’Gl_[G3 G3]’

I%i =G§I€i,l:li ZG{I:I,,L, =Li.
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This completes the proof.

Remark 7.2 In Theorem 7.2, the existence condition for the filters are given in terms
of LMIs which is convex in the scalar 72. Therefore, one may solve the following
optimization problem:

min p,
s.t. (7.15), (7.16), and (7.30) with p =12 (7.33)
to obtain the filter gain parameters such that the H,, disturbance attenuation level is
minimized. When the optimal p is obtained from the above optimization problem,
then the designed filters guarantee that the filtering error system is exponentially

stable and achieves a prescribed H,, performance level v = 7,/ 1(1__/\2‘/’3\

7.4 An Illustrative Example

In this section, a quarter-car suspension system is used to show the effectiveness of
the proposed filter design method. The system structure is shown in Fig.7.2. The
sprung mass is m,, which denotes the car chassis; the unsprung mass is m,, which
represents the wheel assembly; the spring ks and the damper ¢, stand for the stiffness
and damping of the uncontrolled suspension that are placed between the car body and
the wheel assembly, while the spring k, serves to the model of the compressibility of
the pneumatic tire; the variables x;; x,, and x, are the displacements of the car body,

T
Car Body ms T s
T
Suspension ks Cs
Wheel my T Yu
Tire ki

fx

Fig. 7.2 The quarter-car suspension system
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the wheel, and the road disturbance input, respectively. The dynamic equations for
the sprung and unsprung masses of the quarter-car model are given by
ms)‘és (t) + Cs)‘Cm ([) + ksxxu (t) = 07 (7 34)
mujéu (t) + Csxus (t) + ksxus (t) + ktxur(t) =0, '

where xy, (1) = x;(t) — x,(2), xu5(t) = x,(t) — x,(¢) and x, (1) = x,(1) — x,.(1).
Choose the following set of state variables:

X1 (1) = x5(1) — x, (1),
X2 (1) = x, () — x, (1),
x3(1) = x;(1),
x4(1) =5Cu(t)a

(7.35)

where x| (¢) is the suspension deflection, x; (¢) is the tire deflection, x3(¢) is the sprung
mass speed and x4(¢) is the unsprung mass speed. Then, the quarter-car suspension
model can be represented as

x(t) = Ax(t) + Bw(1), (7.36)
where
0 0 1 -1
0 0 0 1
ko koa e
B 0
B — —27go~/ Govo
0
L 0

The parameters in the quarter-car model matrices are chosen as in [2, 3]:

my = 973kg, kg = 42720N/m,

¢, = 3000 Ns/m, k, = 101115N/m,
m, = 114kg, Go = 512 x 105 m?,
go=0.1m™", vy = 12.5m/s.

In this example, we aim to estimate the sprung mass speed. Hence, L = [ 0010 ]
A sensor network with three sensors is deployed to achieve this estimation task. The

measurements are assumed to be

ypk) =Cpx(k), p=1,2,3, (7.37)
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where

¢ = [3?88],@:[0001],C3=[0001].

In the example, the three sensors measure the information with a time-varying
sampling period hy € {Ty, 2Ty}, where Ty = 0.06s. At each sampling instant, only
one element of y; is selected for transmission, y, and y; are always transmitted. In this
case, [Ty, € {[ 1 O] , [O 1 ]}, 1,,,, = 1,andI1,, , = 1.Then three measurements
are quantized by the logarithmic quantizers with quantization density p; = 0.75,
p2 = 0.8, and p3 = 0.6, respectively. Since the measurement may be lost during
the transmission due to the sensor’s temporary failure and communication failure,
the measurement missing rates are set to be 30, 20, and 40%, respectively. The
disturbance weighting matrices are taken as D; = 0.11, D, = 0.02, and D3 = 0.03.
Now, discretizing the above quarter-car system with period 7j, one obtains

[ 0.5610 0.7804 0.0447 0.0037
A _ | 03297 —0.00010.0436 0.0014
0= 1 —1.9618 —4.5284 0.7529 0.0274 |’
| —1.3703 —1.2849 0.2335 —0.2335
[ —0.0024
—0.0023
Bo=1" 40110
| 0.0503

By applying the modeling method in Sect. 7.2, the target plant becomes a switched
system with two subsystems with A; = Aj and B; = B, i = 1, 2. Moreover, these
three sensors share their local information with each other at some time instant, but

|||||||||I...S(tk)
123 .« .« =« 10 g

|||||||||| .. P
123 .« .« =« 10 -

L ILLIgalgl. - - oW
123 .« .« =« 10 o

@ Activation time instant

I

Fig. 7.3 Switching signals
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they do not for the energy conservation. In this example, we assume that sensor 1
and 3 have less energy than sensor 2. Hence, at certain time instant, sensor 1 and
sensor 3 do not broadcast their information, and this network has the following two
topologies:

111 110
Al=|111],A’=]010
111 011
The measurement size reduction process is modeled as a switched system. For
simulation purpose, the activation time instant of three switching signals is assumed
to be as in Fig. 7.3, where the signals are varying periodically. We run simulation for
100 time steps. It follows from Fig. 7.3 that 7, = 1.4925, and we have two subsystems
in total. Choose A\; = 0.92, \; =0.94, A = 0.95 and px = 1.05, we have A\, = 0.92
and )\, = 0.94. It is seen that 7 = 0.9512 < T,, which means that (7.16) holds.
By solving the optimization problem (7.33), one has the optimal H, performance
level of v* = 0.2638. In the simulation setup, the unknown disturbance is taken as
w(k) = 2rand — 1, where rand is a random function generating a number between
[0,1]. Under the zero initial condition, we depict the trajectories of the z and each
estimation z, in Fig.7.4. The trajectories of the corresponding estimation errors are
shown in Fig. 7.5. Since the disturbance in the simulation is randomly generated, we
now run additional 100 random simulations on the filtering performance, and the
simulation results are exhibited in Fig. 7.6. It is seen that the filtering performance is
guaranteed.
We now discuss the impact of the proposed method on the energy consumption.
To verify the energy consumption of three sensors, we take energy consumption data

0.15

0.1

0.05

Magnitude

10 20 30 40 50 60 70 80 90 100
Time (tk)

Fig. 7.4 Trajectories of z(k) and its estimates 2, (k)
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Fig. 7.5 Trajectories of estimation error ¢, (k)
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Fig. 7.6 100 samples on the filtering performance

in [4]. The energy consumption is 3.3 X 1077 [J/bit] to transmit bits, and 1.9 x 1077
[J/bit] to receive. To measure the energy consumption on the radio in three sensors,
we measure the amount of time that the radio on each node has spent in receiving
and transmitting modes. The power consumption in measuring, CPU computing, idle
listening and sleeping modes will not be taken into account. The following four cases

are considered:

e Case 1: sensor networks with only nonuniform sampling;

e Case 2: sensor networks with nonuniform sampling and measurement selection;
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Fig. 7.7 Energy consumption

e Case 3: sensor networks with nonuniform sampling, measurement selection and
signal quantization;

e Case4: sensor networks with nonuniform sampling, measurement selection, signal
quantization and communication rate reduction.

Case 4 is the final scheme, which has been used to design the energy-efficient
distributed filtering system in sensor networks, and case 4 can be reduced to the above
three cases. We run the simulation for 1 hour, and the detailed energy consumption
for each case is depicted in Fig.7.7. It can be seen that each case can save a certain
amount of energy in sensor networks, and the case 4 is the most energy-efficient.

7.5 Conclusions

We have studied the distributed filtering in sensor networks from the energy-efficient
point of view. A unified switched system approach has been proposed to capture the
nonuniform sampling, measurement size reduction and communication rate reduc-
tion, all of which help us to save power in sensors. Based on the switched system
approach, a sufficient condition has been presented to guarantee that the filtering
error system is exponentially stable with a prescribed H,, performance level. It has
also been shown that the filter gain parameters can be determined by solving an opti-
mization problem. Finally, simulation studies on the quarter-car suspension system
have been given to show the effectiveness of the new design method.
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Chapter 8
Distributed Filtering with Stochastic
Sampling

8.1 Introduction

Some energy-efficient signal sampling and transmission protocols have been
discussed in Chap.7, and the corresponding distributed filter design algorithm is
presented. But the scheduling is deterministic. In this chapter, a stochastic sampling
scheme is applied to the distributed filtering system. The sampling periods are allowed
to vary in a given set, and the transition from one period to another is assumed to sat-
isfy the Markovian process. The network-induced uncertainties, signal quantization
and random missing measurements are also considered in the filter design. Based on
the Lyapunov stability theory and some stochastic analysis, a sufficient condition is
found such that the augmented system is stochastically stable with an average Hy,
performance level. A design procedure is also provided for the optimal distributed
filter. An illustrative example is finally given to demonstrate the effectiveness of the
proposed design.

8.2 Problem Formulation

The system structure is similar to the one in Fig.7.1 and shown in Fig. 8.1, where
there is no centralized fusion center. The main difference is that a stochastic sam-
pling approach is used rather than the deterministic one in Chap.7. Meanwhile, the
quantization and random measurement missing issues are also addressed as well. As
usual, a physical plant is described by the following linear time-invariant model:
[)'c(t) = Ax(t) + Bw(?), 8.1)
z(1) = Lx (1),

where x(t) € R" is the state variable, z(f) € R" is the signal to be estimated,
w(t) € R™ is the disturbance belonging to L, [0, c0).
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Fig. 8.1 A structure of distributed filtering in sensor networks

As demonstrated in Chap. 7, the time-varying sampling scheme can reduce the
power consumption significantly. Here, a stochastic sampling scheme is applied,
where the sampling period is time-varying but the variation of the sampling period
is assumed to satisfy a Markovian chain. The measurement output is assumed to be
sampled at discrete instant #;, and the sampling period is determined as i, = ;1] —#.
Itis assumed that iy = m;Tpandmy, € {iy, ia, . .., iy}, where Ty is the basic sampling
period. It is easy to see that hy € {i;To, i»Tp, ..., isTo}. We now discretize system
(8.1) with sampling period %, to obtain the following discrete-time system:
[x(tk-H) = Arx () + Buw(n), 82)

z(t) = Lx(t), ’

where Ay = e*"* and B, = B foh" e*"dr. Denote Ag = ¢*™ and By = B fOT° eATdr.

By substituting Ay and By into A and By, respectively, we obtain Ay = Ay™* and
mg—1 .

By = > Ao’ By. Itis seen that the values of A; and By are critically dependent on
i=0

the parameter m,, which varies within a given set. Based on the above analysis, the

system (8.2) can be written as

lx(fk+1) = Asx (t) + Bogyw(tx), 8.3)
z(tx) = Lx(t), '
where o (k) is a piecewise signal taking values from I = {1, 2, ..., s}. Here it is

assumed that the transition from one sampling period to another satisfies the Markov
process with probabilistic transfer matrix IT = [o;;] defined by
oij =Problo(k + 1) = jlo(k) =i},

Sy =1.Vijer. 34)
=1
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The measured output of the i-th sensor is given by
yiltr) =Cix(ty),i =1,2,...,n, (8.5)
where y; (#;) € R™, C; is a constant matrix with appropriate dimensions.
It follows from Chap. 7 that the signal quantization is also an effective scheme

to reduce the power consumption. In this chapter, the logarithmic quantizer is also
applied, and the set of quantization levels is defined by

Uj = (2u? - u) = pjul i =1,2,3...)U{uy’} U {0}

i i+1 — X 8.6
0<p;<lul >0 86)
Then the output of the quantizer is described by
. : ) )
p’ju(()”, if ]ﬁé_ <v<5,0>0,
Q;j(w) =10, ifv=0, (8.7)
—0;(—v), ifv <0,

1—p; . . . . .
where §; = 2 is the maximum error coefficient of quantizer Q;, and g; is the
J [Py J J

quantization density. The quantization error is defined by
eg, = Q) —v=A4;v, (8.8)
where A; € [0}, §;]. Then the output signal can be written as
Vi) = (I, + AV @))Cix (), i = 1,2, n, (8.9)

where A (1) = diag{A{” (1), AL (). ..., AV (1)} with A € [, 61, k =
L,2,...,n,.

In sensor networks, the random loss of measurement may occur due to the interfer-
ence of the external environment or sensor’s temporal failure. A set of independent
stochastic variables «;(#;),i = 1,2, ..., n are introduced to model this phenom-
enon, where «; (#;) is a binary valuable taking value in {0, 1}. Specifically, o; (#;) = 1
means that the measurement is successfully received by the sensor i at #;, otherwise
a;(ty) = 0. When a sensor does not receive the real time measurement, the mea-
surement arrived in the last time instant will be used to update the filter state. In
this chapter, it is assumed that the successful transmission rates are known, i.e.,

Pr ob{a;(ty) = 1} = q; is known.
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Now, by taking the measurement loss, quantization and unknown disturbance into
account, the input of each filter can be described by

Fi(te) = ai () (I + APV @) Cix () + Diw(t) + (1 — o () 3i (t—1),  (8.10)

where D; is a known constant matrix with appropriate dimensions.
For estimation purpose, we construct the following distributed filter:

{fi(l‘kﬂ) = > a;Kijxj(t) + 2 aijHijy; (),

JEN; JEN; (8.11)
Zi(t) = Ly X (1),
where X; (1) € R" is the state estimate, Z; (f;) € R" is the estimate of z(k) from the
filter onnode 7, K;;, H;; and L f, are the filter parameter matrices to be designed. a; j
is used to describe the communication topology of sensor network, i.e., a;; = 1 if
the i-th sensor can receive information from the j-th sensor, otherwise, a;; = 0. For
easy presentation, we define:

f) =[5 @) 2 (1) - A,lT(tk)]T,

X(n) =[x (@) xT () - xT (@) 1",

() = (3T () ¥ (lk) a1,
T T
Ay = In ® Ay, Ba(k) =[Bly Bl - Blp1",

C = diag{a, AV 1) C), 8240 WCy. ... 3 AV WC}

C = diag {3 C1, @Ca, ..., 6,Ca}, Ci = (eie]) ® C;,
Ci = (eie]) ® (AD@)C), D—[alD aD] -+ &, DI,
Di=e¢®D;,L=1,QL, Lf =diag{Lsi, L2, ..., Lsn}.

Let the estimation error be

e(ty) = [(z(t) — 218" (2(t) — 22" - 2(t) — 2. 1.

Combining (8.4), (8.10) and (8.11) gives the following augmented system:

F (1) = Foa X () + Doygow(ty)

n

+ ; (ai(t) — a)(Gix () + Eiw(t)), (8.12)

e(te) = L i (1),

where
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) =[x () 27 () 3" (-0 17,

) Aoy 0 0 _ By,
Faiw=| HC K HI—A) |,Dysy=| HD |,
C 0 I—-A D

0 0 0 0
Gl = H~ 0— ((ele )®In4) 5 E[ = I:IDI s

Ci 0 —((ere]) ® 1) D;
Lf=[L —L;0].C= c+cc:é,+é

= [H,‘j]nxn,WIthH[j = a”HU’ ’2’ 1 ] N N

O,i—1,2,...,n,]¢N ’
. S5 ainij,izl,Z,...,n;jeNi
K= TKijwen, WithKij =050 5y 07 g N,
A =diag{A}, Ay, ..., Ay}, with A; = diag,, {a;}.

The objective of this chapter is to design the distributed filter in the form of (8.11)
such that the augmented system (8.12) is stochastically stable and achieves an aver-
age H,, performance under the stochastic sampling, quantization and measurement
missing effects.

Definition 8.1 When the external disturbance w(#;) = 0, Vk > 0, the augmented
system (8.12) is said to be stochastically stable if the following inequality,

E {Z ||)z(rk>||2|so<0)] <co, (8.13)

k=0

holds for any initial condition ¢ (0) = {X(ty),c(0)}.

Definition 8.2 For a given scalar v > 0, the augmented system (12) is said to be
stochastically stable with an average H,, performance +, if it is stochastically stable
and the following inequality,

l oo (o]
~E [Z eT(nae(tk)} <D w ww), (8.14)

k=0 k=0

holds for all non-zero w(t;) € I [0, 0o) under the zero initial condition.

8.3 Filter Analysis and Design

In this section, we aim to solve the distributed Hy, filtering problem for sensor
networks with stochastic sampling and network-induced uncertainties. Theorem 8.1
below guarantees that the augmented system (8.12) is stochastically stable with an
average H,, performance 7, and Theorem 8.2 proposes the optimal distributed filter
design algorithm.
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Theorem 8.1 For the given probabilistic transfer matrix Il and a scalar v > 0, the
augmented system (8.12) is stochastically stable with an average H., performance
v if there exist symmetric positive matrices P; > 0 and a scalar € > 0, such that the
following inequalities,

[—P 0 E' & Y'[TeNA 0 ]
* —*1 DI E 0 0 0
x = —P'0o 0 0 M
« %« o« P 0 0 M'|<O, (8.15)
* * * ok —] 0 0
* * * x x —cl 0
L * * * ok Kk *x  —el |
hold for all i € I', where
—_ s - _ -
i = 0i;Pj, P =diag{—P ", —P', ..., —P"},

0 0
M=[0H"1],G;=| HC 0 -H((e,e))®1,,) |,
0 —((eie] ) ® I,)

_[4A 0 0 cr
i=|HCK AHU-a) | .N=]| 0 |,
C o I-4 0

4 = diag{ln4 & 517 In4 & 52’ ) IVL4 Q 6}1}1 Hi =« @l(l - &i)’
M=[M M, - M,],withM; = 6;((e;e]) ® I,) A~'M.

Proof We first consider the stochastic stability of the augmented system (8.12) with
w(t;) = 0. To this end, we construct the following Lyapunov function:

V (t)=%" (1) Py (11). (8.16)
Leto(k) =i and o(k + 1) = j. Then we have

E{AV (1)} 2 E{V (t11) — V(%))
= B{[x7 (ty1) P X (G ) 9] — X7 (1) Pix (1))

) (8.17)
=E [ |:Z UijfT(fk+1)ij(tk+1)j| - ~T(tk)Pi)?(z‘k)} .
i

Let P, = > 0;; P;. Equation (8.17) can be rewritten as
j=1
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E{AV (1)} = B{E" (1) PiX (t41) — X7 (8) PiX (1)} (8.18)

Since ﬁ, =F, +ﬁ, G,- =G, + éi,where

0 00 0 00
F=|HCO00|,G,=|HCo00
C 00 G 00
We have
E{AV ()} = X" (1) Zix (1), (8.19)
where

By Lemma 2.1, E{AV (%)} < 0 is equivalent to

-P F @ NA
* —P71O0 [+]| 0 |Aa'A@)[0M M]
o OPi 0 (8.20)
+| MT | [A7'A@))" [ANT 00] <0,
MT

T
where A1) = diag{AD (1), AP @), ..., AD (1)), and [Ag“] [Ag“] < I.By

Lemmas 2.1 and 2.2, we have

—P, FF' ®eNA 0
-P'o o MT

* 1

x x P 0 MT|<O. (8.21)
* * x —el 0

* x % %k  —¢l

It can be seen form (8.15) that (8.21) holds, implying

E{V (nr)lp)} < V(n), (8.22)

It is not difficult to find a scalar 0 < pu < 1, such that E{V (#,11)|@k)} < puV (&)
holds. Then, by deduction, we have E{V (t)|»(0)} < ,uk V(0), and consequently,

h+1

1= . (8.23)
—n

h
E [Z V(rk)|so<0)] < lbpt e V) = —

k=0
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Let i — oo, we have the following inequality,

S 1
E {Z/‘Z(:) |If(tk)||2|<p(0)] = m‘/([()) < 00, (8.24)

where A = milgl Amin (P;). According to Definition 8.1, the augmented system (8.12)
e

is stochastically stable.
We then consider the average H,, performance of the augmented system. Define

1 o0
JZE H = le" (we(t) — v2wf<rk>w(rk>]] : (8.25)
n

k=0

Under the zero initial conditions, we have

[e%e} 1 o0 .
J<E {Z [;eT(tk)e(rk) — 7w @)w(n)+A V” => 0" (6) Zmw),
k=0 =0
(8.26)
where _ )
=54 340047 Y + 32, A AT Y
) = [£7 @) w’ @], X,=[00MMO],
—P, 0 FT @[T NA

R % —2] EZT E 0 0
Y= % % —-P7'0 0 ,2s=1 0
* * * IA’, 0 0
* * x ok =1 0

By Lemmas2.1 and 2.2, X; < 0 is equivalent to (8.19). Thus J < 0 and the
augmented system (8.12) is stochastically stable and achieves an average H, per-
formance .

In Theorem 8.1, it is difficult to determine the filter gains due to the coupling
between filter parameters and unknown matrices. The procedures on how to design
the filter gain parameters is given in the following theorem.

Theorem 8.2 For the given probabilistic transfer matrix I1 and a scalar v > 0,
the filtering problem is solvable if there exist symmetric positive matrices P; =

Py Px Pis Ti11 Tirz Tits
* Py Ppoz | > 0, anymatrixT; = | Ty Ty 0 of appropriate dimen-
* % P33 Ti31 Tizz Tiz3

sions with diagonal matrix Ty, and a scalar € > 0, such that the following inequal-
ities,
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—P, 0 , el @w; LZeNA 0
j=1
* —2 Qi el 0 0 0
j=1 )
* * T, —T;7 0 0o o =;
* % * P, 0 0 Xe®E,
j=1
* * * * -1 0 0
* * * *  —el 0
| * * * * * —el

hold for all i € I'. Moreover, the filter gain is determined as follows:

H=T,"Hr,K=T; "Kp,
Ly=—Lg",

where

C_'jTHITp + CJ-TTial C_‘JTHIT; + CjTTi32 éjTTi33
¥ =0; 0 0 0 ,
. —q)j(H_ITc-l-Tm) —@;(HE4+Ti3) —®;Tis
ATTi + CTHE + Tis)
KT
7
(I = A)(HE + Tiz) ) .
AlTio + CT(HE 4 Tisp) AlTis + CTTis
KT 0 ,
- A)(HT + Tiz2) (I — A)Tiz3

ST

i =0;[ DJHE + DTTl3l DTHT + D] Ty DI i3],
[ 131+HFT132+HFT133] ,u”—¢A lu,,
di

o [I]| K) bl

Proof Define

Tiin Tiz Tirz _

Tf T; 0 |,Hr=T}H,
Tiz1 Tizo Tizz |

=T/"K, Lr =-L%.

By Lemmas 2.1 and 2.3, it follows from inequality (8.27) that

137

<0, (8.27)

(8.28)

[BI' T/ + DT (HE + Tiz1) Bl Tyio + DT(H +Ti32) B Ti13+D"Tizs |,

ag{Pi =T, = T,"},Z=[L L¢" 0] @)= ((efe)) ® I,).
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~P 0 ¥, > ef @, ST eNA 0
]:
* —21 Qi e, 0 0 0
j=1
T p-1 o
* * _Ti Pi Ti 0 0 0 . [o7] < O, (829)
* * * P, 0 0 Z:l e;® Elf
j=
* * * * —1 0 0
* * * * *  —cl 0
| * * * * * * —el i

holds, where P/ = diag,{—T,;” P,"'T;}. Pre- and post-multiplying (8.29) by diag

LT, T, .. 1,7, 1,1, 1} andits transpose respectively, it is easy to have the
— ——

n+1
inequality (8.15). This ends the proof.
Remark 8.3 The optimal H filter can be obtained by solving the following opti-
mization problem:
min  ~?

s.t. (8.27). (8.30)

If there exists a solution to the above optimization problem (8.30), the minimum
average H,, performance v* = /72, and the filter gains are given by (8.28).

8.4 A Simulation Example

In this section, a simulation example of spring-mass system is presented to illustrate
the effectiveness of the theoretical results. The spring-mass system can be described
by a state space model in the form of system (8.1) with

x()=[x" @) XL @0) T @) L]

00 1 0 00
00 0 1 00
A=l 51 —os50 ['B=10]
2 -2 0 -1 20

L=[1000].

where x; and x; are the displacement of masses m| and m,, respectively. x3 and x4
are the velocities of masses m | and m,, respectively. More discussions on the spring-
mass system can be found in the last few chapters. To estimate the displacement of
mass 1, we deploy a sensor network consisting of three sensors. The measurement
matrices are taken as
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1000 0017 .
C’:[o100}’1)":[00.1]”—1’2’3'

Suppose that the basic sampling period is Tp=0.1s, the sampling periods vary in
I' = {Ty, 2Ty, 3Ty}, the transition probability matrix is

0.50.30.2
II=10.60202 |,
0.70.20.1

and the weighted adjacency matrix

101
A=(110
011

The quantization densities of three sensors are p; = 0.9, p, = 0.8, p3 = 0.7, and the
measurement missing rates are 10, 20, 30% respectively, i.e., a; = 0.9, ap, = 0.8,
a3 = 0.7. The Markovian system in the form of (8.4) is obtained with

0.9902 0.0049 0.0972 0.0002 0.0049 0
A | 0009 0.9903 0.00030.0948 | , _ | 0.0097 0
=1 —0.1941 0.0969 0.9416 0.0047 |* "'~ | 0.09750 |’
0.1891 —01894 00095 0.8955 0.1900 0
3.5
<
= i
05 1 1 1 1 1 1 1 1 1
0 10 20 30 40 50 60 70 80 90 100
Time (t,)

Fig. 8.2 Evolution of the Markovian chain



140 8 Distributed Filtering with Stochastic Sampling

[ 09617 0.0191 0.1878 0.0012 ] [0.019307]
A, | 00370 09629 0.00250.1789 | . | 0.03730
—0.3732 0.1853 0.8678 0.0179 | 0.1903 0 |
| 0.3528 —0.3553 0.0357 0.7840 | | 0.36020 |
[ 09162 0.0416 0.2703 0.0040 ] [0.0428 0]
Ap_ | 00792 09202 0007902515 | o | 0.08110
—0.5328 0.2624 0.7810 0.0376 | 0.2783 0
| 04872 —0.4951 0.0753 0.6686 | | 0.51100

By solving the optimization problem (8.30), the optimal average H, performance
is obtained as 4v* = 0.4127. In order to evaluate the performance of the filtering
network, we assume that the disturbances of w; and w, are randomly varying for
k € [0, 20] and zero elsewhere. According to the given probability transfer matrix,
the Markovian chain is generated and shown in Fig.8.2. The state trajectories of z
and its estimates Z, Z», 23 are shown in Fig. 8.3. The trajectories of filtering errors
are given in Fig. 8.4. Through the comparison among three filters on hundred sets of
repetitive tests, it is shown that filter 2 has the least average error and filter 3 yields
the largest one.

25

T
Output of system
P O - Output of filter1
2 £ # Output of filter2
Ve * - Output of filter3

N
[

z and its estimates
o
P N

0 10 20 30 40 50 60 70 80 90 100

Fig. 8.3 Trajectories of estimation
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0.25

T T
© -+ Filtering error of filter1

Filtering error of filter2
* - Filtering error of filter3

0.2

0.15
0.1
0.05
04

Filtering errors

-0.05 | §
-0.1
-0.15

-0.2
0

Fig. 8.4 Trajectories of estimation error

8.5 Conclusions

The distributed Hy filtering problem for a class of sensor networks has been studied.
Issues such as stochastic sampling, signal quantization and random measurement
missing are treated in a unified work. A sufficient condition has been presented such
that the augmented system is stochastically stable with an average H, performance.
The optimal filter design method has also been provided. A numerical example has
been given to show the effectiveness of the proposed method. It is worth pointing
out that the transition probability of the sampling periods may be partially unknown,
the H,, filtering problem for a class of sensor networks with stochastic sampling,
but with partially unknown transition probability of the sampling periods will be an
interesting work to be further done.



Chapter 9
Distributed Filtering with Random Filter
Gain Variations

9.1 Introduction

When WSNs are deployed in a vast region, they often do not work as expected.
There is environmental influence which may lead to malfunction of the sensors, and
most of time it is of non-deterministic. In other words, filters may not be imple-
mented exactly and suffers the random filter gain variation problem. In this chapter,
we are concerned with the distributed filtering for a class of sensor networks with
random filter gain variations, where the additive norm-bounded filter gain variations
is addressed. Though the non-fragile filtering problem has been studied in [1, 2],
the filter is designed in a centralized way and the occurrence of the gain variations
is deterministic. In reality, uncertainties may occur in some random time instant.
How to cope with the random gain variations in the filter gains is a challenging
work, especially in the distributed filtering problem. Two fundamental difficulties
are identified as follows: (1) For a sensor network, each filter is designed based on
the information from a sensor that communicates with its neighbors according to
certain network topology, so the first difficulty is how to handle the complicated cou-
plings between one sensor and its neighboring sensors in the presence of multiple
random uncertainties. (2) The second one is how to deal with the stochastic uncer-
tainties by quantifying their impacts on the global filtering performance in terms of
the occurrence probabilities and the variation bounds.

To handle the above challenges, attention of this chapter is focused on designing
a set of distributed filters such that the filtering error system is asymptotically stable
in the mean-square sense and achieves a prescribed H filtering performance in the
presence of random variations in filter gains. Firstly, a set of stochastic variables
are introduced to capture the random uncertainties in the filter gains. Then, based
on the stochastic system analysis, the robust control technique and the Lyapunov
stability theory, a new sufficient condition is obtained for the solvability of the filtering
problem. Finally, a numerical example is given to show the effectiveness of the
proposed design. In our result, relations between the occurrence probability of the
gain variations, the uncertain bound and the filtering performance are established.

© Springer International Publishing AG 2017 143
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9.2 Problem Formulation

The WSN in Fig.9.1 is a peer-to-peer network and there is no centralized fusion
center. Each sensor has a sensing unit, a transmission unit and a computation unit.
Based on the local measurement and the neighbor’s information, each sensor is able
to provide an estimate of the plant. Fundamentals on the sensor networks have been
discussed in Chap. 7.

In this chapter, the plant model is described by the following linear discrete-time
system:

2(k) = Lx(k), ©-h

[x(k + 1) = Ax(k) + Bw(k),
where x(k) € R is the state vector, z(k) € R" is the signal to be estimated and
w(k) € R™ is the unknown disturbance belonging to /;[0, c0). The matrices A, B
and L in system (9.1) are known constant matrices with appropriate dimensions. The
local measurement in sensor i is given by

yi(k) = Cix(k) + Diw(k), 9.2)

where y; (k) € R™ is the output of measuring device in the i-th sensor. The matrices
C; and D; are known constant matrices with appropriate dimensions. Due to the fact
that uncertainties exist in real WSNs, exact implementation of the filter is impossible.
We now propose the following filter at each sensor:

xitk+1) = > a;j(Kij + o (k) AK;j)x; (k)
JEN;
+ > a;j(Hyj + oy (k) AH;j)y;(k), 9.3)
JEN;
zpi(k) = (Lij + a; (k) AL;;)%; (k),

Plant

Fig. 9.1 A structure of distributed filtering in sensor networks
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where %; (k) € R™ is the sensor’s state at node i and z¢; (k) € R": is the estimate of
z(k) from the filter at sensori. K;;, H;; and L;; are the filter parameters to be designed.
A set of binary valuables, «; (k) € {0, 1}, are used to describe the random gain varia-
tion phenomenon occurring in each sensor. We assume that the occurrence probabil-
ities, E{a,(k) = 1} = O_éi are known. AI{,] = MlAli(k)Fijs AK,']' = M2A2i(k)Eij
and AL;; = M3A3;(k)Q;; are the uncertainty sizes in the sensor filter gains. The
uncertainties Ay; (k), A (k) and As; (k) in each sensor are assumed to be energy
bounded, i.e., ASTI. (k) A (k) < 051, s = 1,2, 3, where the scalars dy; are the magni-
tude of perturbations. The matrices, My, M>, M3, E;;, F;; and Q;;, are known con-
stant matrices.

Remark 9.1 The filter gain variation occurs in real systems due to the
non-deterministic behavior of malfunction of the filters. In this chapter, a set of
stochastic variables «; (k) is introduced to describe the random gain variation prob-
lem. One may conjecture that the filtering performance becomes much worse when
uncertainty occurs more frequently and the gain perturbations are larger. We will ver-
ify the relation between the variables &;, dy;, d2;, d3; and the filtering performance in
the simulation part.

For easy reference, we define

Xy =[] () 2 (k) - £ )", %0 = [x" (k) x" (k) -+ xT (R T,

n

e(k) = [ (k) —zp1 (k) -+ k) — 2",
C = diag{C,, Cy.....C,}, A=1,® A,
B=[B"B"...B")',D=[D]{ D] --- D]'T",
—_————
L=1,®L,L=diag{L, L, ..., Lu}
My =1, M|,M, =1, My, M3 = I, ® M3,
®; = diag{0,0,...,0,1,,,...,0},
—
B i—1
@; = diag{0,0,...,0, 1I,,,...,0},
—
i—1
T = diag{a L, ok, - -, Gl ),
T = diag{a L, @1y, - .. Gl },
Ay(k) = diag{A(k), App(k), ..., A (k)},

As(k) = diag{As (k), Azz(/:), s Agu ()},

Aa(k) = diag{ A1 (6), Ana(R), - .. Ann(K)),

n
Q = diag{Q11, O, ..., O}
E = [Eij]nxn’ Wlth
s _ |ayEy, =12, mj €N,
ij 0, i=1,2,..,n;j ¢ N,
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F=[Fy],,, with
a,’jF[j, i=1,2,...,n;jeN,-,
0, i=1,2,..,nj¢N;,
= [Kij]nxn with

_ ain,-_], i = 1 2 n] (S] Nl,
710, i=1,2,...,n;j¢N;,
= [Hy],, with

o aini], i=1,2,. I’l’jGN,,
YTl o, i=1,2,...,nj ¢ N;.

j =

ml anf f§| =i I

Based on the above analysis, we have the following filtering error system:

x(k

/-\

D
At ﬁMIAI(k)F) F(k) + (é n ﬁMIAI(k)F) w(k)

A‘i‘

(o) — ) {cp My A () FR(K) + & MlAl(k)Fw(k)}

||[\/]=

9.4)
(k) = (L — AN 430 0) (k)

+ Z (ai(k) — &) {—Di M3 A3(k) O} % (k),
i=1

where

The filtering problem is formulated as follows.

Filtering Problem: design a set of distributed filters such that the filtering error
system is mean-square asymptotically stable and achieves a prescribed H, perfor-
mance level 7y in the presence of randomly occurring uncertainties in the filter gains.

Our later development makes use of the following definitions.
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Definition 9.1 The system (9.4) with w(k) = 0 is said to be asymptotically stable in
the mean-square sense, if the solution x (k) of system (9.4) satisfies klim E{llx(®)|} =
—00

X (kg), where x (ko) is the initial condition.

Definition 9.2 For a given scalar v > 0, the system (9.4) is said to be asymptoti-
cally stable in the mean-square sense with an average H, performance -, if it is
asymptotically stable and %Z;’iko Efe” (s)e(s)} <~ 2.2, w’ (s)w(s) holds for
all nonzero w(k) € [;[0, co) under zero initial conditions.

9.3 Filter Analysis and Design

In this section, we aim to solve the distributed filtering problem.

Theorem 9.1 The filtering error system (9.4) is asymptotically stable in the mean-
square sense and achieves a prescribed H., performance ~y if there exist positive-
definite matrix P and a positive scale € such that the following inequality hold:

5 & Es 0 0o &, O
x —P~1 0 0 0 0 &5
* % —nl Q 0 0 &
x % *x —P1L 0 0 & |<0, 9.5)
* * * * —¢ 0 Ky
* * * * * —l 0
| * * * * EIE —eI_
where
. —P 0 ~ ATl LT
o = * _,YZI , iy = B’T , 3 = 0 9
—_ €FT/L EQTA3 — -~
u4—[€FT/—ll 0 ,uj—[”M[O],
Ee=[0-1TM;], 5, =% 0],
By =[02,], P~" =diag{P~',..., P},
¢ =diag{nl, ..., nl}, &1 = diag{el, eI},
A1 = diag{éll, . ..(511, (52], . ..(52]}, A3 = diag{53l, . ..(53]},
————
with o _
0191 M, 01P1 M5
92¢2M1 92¢2M3
1= : 1‘92 = : 5
enéan enanM?)

0 = Vo (1 —a).
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Proof Consider the exponential stability of the filtering error system (9.4) with
w(k) = 0. We define the Lyapunov functional, V (k) = %7 (k) Px (k). Thus, one sees

E{V(k+ 1) — V(k)}
= 7T (k)(A + [TM A (k) F)T P(A + [IM, A, (k) F)x (k)

+ 3 0 (k) (B 1y Ay () ) (0 A, () F)% () ©-6)
i=1
— 3T ()T P (k).
It is easy to know that E{V (k + 1) — V (k)} < 0 is equivalent to
P A+ OMAKGE © - 6,
* —p-! 0 0 0
* ¢ -P710 0 <0, (9.7)
* * x x —pP!
where @; = 0;(®; M, A, (k)F)T, that is,
U+ WA (s + 8 A (v <0, (9.8)
where B .
-P A 0 -~ 0
x —P7L 0 0 0
g, =| * * —P10 0 ’
| ox % x x —pP!
_FT 0 T
0 I:IM1
=0 | y=|0"M
L 0 enéan

By Lemma 2.2, (9.8) holds if and only if

‘1’1 EWQA] 11/3T
* —el O < 0. 9.9)
* * el

Clearly, condition (9.5) guarantees (9.9), which indicates that the filtering error sys-
tem (9.4) is mean-square stable. Now we consider the H,, performance. We construct
the same Lyapunov function V (k) = 7 (k) P% (k). It follows that
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E{Vk+1) = V&) + L (k)e(k) — v*w (yw(k)}
[Ax (k) + Bw(k)]" P [AZ (k) + Bw (k)]
+ Z 07 [Six (k) + R w(k)] P [Six(k) + Riw (k)]

(9.10)
[W 0]" [Wz(k)]
+1Y R[ziEm) [ZiE®).
i=1
where _
A=A+ I'[MlAl(k)F B=B+ HMlAl(k)F
Si = &; M1 A1(k)F,R; = &; M A (k)F,
W =L — IM3A3(k)Q, Zi = —D: M3 A3(k) Q.
Following the similar analysis method as before, we have
1
Vk+1)—V(k)+ —el (k)e(k) — fysz(k)w(k)] <0. 9.11)
n

Under the zero initial condition, itis easy toobtain £ 3%, E{e” (s)e(s)} < 7> Yoo
w’ (s)w(s) by following the methods in the last few chapters. This completes the
proof.

Remark 9.2 Theorem 9.1 provides a sufficient stability condition for the filtering
error system (9.4), where the parameters &;,i = 1,2, ..., n, and dy;, »; and d3; are
included in this theorem. The impacts of the occurrence probability and the uncertain
bounds of perturbations on the global filtering performance have been established.

It should be noted that we can not obtain filter gains by solving the matrix inequal-
ity (9.5) due to the existence of the term P~!. The gains are determined in the
following theorem.

Theorem 9.2 Thefiltering problemis solvable if there exist a positive-definite matrix

Gi Gz] with appropriate

P = e , a positive scale € and any matrix G =
G;3 G3

* P3
dimensions, such that the following inequality,

By & B35 00 & O
* T 0 00 0 &5
*x x —nl 0 0 0 &4
x «+ x T 0 0 & |<0 (9.12)
* % x x—¢ 0 &g
¥ % % x x —&l 0
| * x  x ok x  x —l |

holds. Then the filter gains are given by H = G;Tﬁ, K = G;TI% and L = L. where
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G=| ] 5280 0]. 5=
o= | 2] & =l8n0).5 =2 0],
with B
21
- £212
29=| . |,
an
and

[!]l
||

[ 1+CTHT ATG2+CTHT]
KT ’
[BTG1 +DTH" BTG, + DTH" ],
GInm, GInm,
[GTan G! HM2:|
Q_0V¢%G¢w]
"V GTeom, GToMm,
T=P—G-G", T =diag(T,T,..., T},
——’

[I] 1

[I]|
||

G3 = diag{G31, G, ..., G3,}.

Proof For a matrix G, one has the following fact

-GTP'G<P-G-GT. (9.13)
Suppose that the inequality
& =, E50 0 & 07
x —GTP7'G 0 0 0 0 &5
* * -nl 0 0 0 &g
* * x T 0 0 & |<0 (9.14)
* * * x —¢p 0 Zg
* * * x % —&l 0
| * * * % ok x —El |
holds, where 7 = diag{—G"P~'G,...,—G" P~'G}. Then, left- and right-

n
multiplying (9.14) by diag{/, I, G=T, I, G™T,..., G T, 1,...,1,1,1,1,1}andits
e e N e’

transpose, respectively, gives (9.5). By (9.13), one sees that inequality (9.12) guar-
antees (9.14). This completes the proof.

Remark 9.3 In order to obtain the minimum H,, performance v*, one can solve the
following optimization problem with linear matrix inequality constraint:
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min p
s.t. (9.12) with p=~ (9.15)

and obtain the minimum H,, performance v* by v* = p.

9.4 A Simulation Example

We consider a mechanical system with two masses and two springs. A similar exam-
ple has been studied in Chaps. 3—8, but here a small modification is made, i.e., Mass 2
is not affected by disturbance. For simplicity but without loss of generality, a wireless
sensor network with two sensors is deployed to monitor the spring-mass system. The
structure of the distributed filtering for spring-mass system is depicted in Fig.9.2.
The mechanical system is represented by its state-space model:

0 0 1 O
0 0 0 1

o o

i) =| kb kb _c o |XO+ w(t), (9.16)
my m m my
ko 2 0 —< 0
my my my

where x; and x, are the positions of masses m; and my, respectively. k; and k;
are the spring constants. The viscous friction coefficient between the masses and
the horizontal surface is denoted by c. Suppose that x; is to be estimated by the
filters, and x; is measured by two sensors with noise w(¢) via the broadcasting of the
wireless module in mass 1. We have z(t) =[0100]x(t), C; = C, = [1 00 O],
D1 = 1and D3 =0.6.

The discrete version of the system (9.17) with sampling period 7 = 0.3 s is given
by

X

w
Spring 1 k] ’ Ndoule Spring 2 k2

AVAVAVAY EEE N AVIVAVAV I

1

Fig. 9.2 Structure of the spring-mass system
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0.9162 0.0416 0.2703 0.0040 0.0422
A= 0.0792 0.9202 0.0079 0.2515 B— 0.0006
—0.5328 0.2624 0.7810 0.0376 |’ 0.2703
0.4872 —0.4951 0.0753 0.6686 0.0079

In this example, two sensors share their local estimate and measurement with
each other. Suppose that the occurrence probabilities of the filter gain variation are

a1 = 0.8 and a, = 0.6, respectively, and the variation bounds are §y; = dy; = 03;
1. The related uncertain matrices are

M, =[0.1010101],

M, =[0.1020.10.1]", My=0.1,
Eyy=Ep=Ey;=E;=[01010.10.1],
Fii =02, Fiz =02, F = —0.1, Fp = 0.1,
Qi1 =0»=[0101010.1].

By solving the optimization problem (9.16), we obtain the optimal performance
~v* = 0.3774. To further investigate the filtering performance, we assume that the

uncertainties in gains are A (k) = sin(k), A, (k) = rand[—1, 1], A3(k) = cos(k).
The noise w(k) is assumed to be

w(k) = | randl=1. 1], k €1, 50];

0, k = (50, 100]. 9.17)

z,zf1 ,zf2

-0.6 .
0

40 50 60 70 80 90 100
k

Fig. 9.3 Trajectories of estimated signals
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The trajectories of the estimated signals are shown in Fig.9.3. The actual H., per-
formance levels and the optimal one are shown in Fig.9.4 after 100 Monte Carol

simulations.

Next, the relations between the occurrence probability of the gain variation and
the filtering performance are found and shown in Table9.1 when we set a; = 0.8.
The relation between the uncertain bound ¢§;; and the * is given in Table 9.2 when we
choose dy; = d3; = 1 and §;; = 1. Itis seen that the more frequently the uncertainty
occurs, the worse filtering performance result is. In addition, the filtering performance

is worse when the larger perturbation occurs.

0.4

performance level

actual performance level
optimal performance level

.

L . - .. . - e ® ey * - - e ¥
I R AR pERA L R AT R
N A A 4

1 1 1

10 20 30 40

50 60 70 80 90

samples

Fig. 9.4 Actual performance level and optimal performance level

Table 9.1 Relation

between a; and v*

100

a 0.4 0.5 0.6 0.7 0.8

¥* 0.3506 0.3658 0.3774 0.3865 0.3937
Table 9.2 Relation between d;; and *

01 0.4 0.6 0.8 1.0 1.2

y* 0.3660 0.3689 0.3727 0.3774 0.3826
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9.5 Conclusions

We have investigated the distributed filtering for a class of sensor networks with
filter gain variations, in which a set of stochastic random variables are introduced
to model the so-called random filter gain variation phenomenon. Based on the Lya-
punov stability theory, the solvability condition of the considered filtering problem is
presented. The relations between the occurrence probability of uncertainty, uncertain
bound and the filtering performance are established. A numerical example has been
given to show the effectiveness of the proposed design.
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Chapter 10
Distributed Filtering with Measurement Size
Reduction and Filter Gain Variations

10.1 Introduction

We have mentioned two practical problems, i.e., energy constraint and filter gain
variations are commonly encountered in WSNs. In this chapter, the distributed filter-
ing for a class of discrete-time systems in sensor networks with these two problems
is discussed in a unified framework. The strategies of reducing the packet size and
the transmission rate are proposed to save sensor’s power. Firstly, the local measure-
ment size is reduced by using an effective measurement selection protocol, and then
the selected measurement is transmitted stochastically to its neighboring sensors. In
order to capture the filter implementation uncertainties, the additive gain variation
problem is also considered. Based on the switched system approach and some sto-
chastic system analysis methods, a new sufficient condition is obtained such that the
filtering error system is exponentially stable in the mean-square sense and achieves a
prescribed H, performance level. As usual, the filter parameters are determined by
solving a set of linear matrix inequalities. A simulation example is finally presented
to show the effectiveness of the proposed results.

10.2 Problem Statement

The sensor network is deployed to monitor the plant, and there is no centralized fusion
center in this network. In this chapter, each sensor collects a local measurement and
shares the information with its’ neighboring ones, see Fig. 10.1 for illustration.

In this chapter, the plant is described by the following discrete-time state space
model:

x(k + 1) = Ax(k) + Bw(k),
10.1
[z(k) — Lx(k), (10.1)
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Fig. 10.1 A structure of distributed filtering in sensor networks

where x(k) € R is the state vector. z(k) € R™ is the signal to be estimated.
w(k) € R"™ is the noise vector, belonging to /5[0, 00). A, B and L are some known
constant matrices with appropriate dimensions.

The local measurement of the i-th sensor is given by

yi(k) = Cix (k) + D;w(k), (10.2)

where y; (k) € R” is the measured output from the i-th sensor. The matrices C; and
D; are some known matrices with appropriate dimensions.

Due to the power limitation, not all local measurements are allowed to be trans-
mitted. Only one element of measurement signal is selected and then encapsulated
into a packet for transmission as this is the most energy-efficient. The measurement
selection scheme is achieved by introducing the following matrix:

0--- 1 ---0
Il = [ — } , (10.3)

i

where p;(k) € {1,2,..., p;} is a time-varying signal describing which element
of the measurement is selected. For example, when the first element of y; is
selected for transmission, we have p; (k) = 1 and [T,y = [1--- 0 --- 0]. When
the second element of y; is selected for transmission, we have p;(k) = 2 and
M,4 = [01---0---0]. Based on the similar idea, one may also select more
elements for transmission. Then, the measurement after selection is

Yi(k) = ITp, ) [Cix (k) + Diw(k)]. (10.4)
Compared with the original measurement signal, the size of measurement has been

reduced and fewer packets are needed to transmit required information. In order
to save more sensor power, the transmission rate reduction scheme is also applied.
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Here, a stochastic transmission protocol is introduced, that is, the sensor transmits
the measurement signal according to a given probability. Moreover, the zero input
scheme is applied when no current measurement is received. In this scenario, the
sensor does not need an additional unit to store the last received measurement. Then,
the input of filter is described as

Yi(k) = ai ()M, ) [Cix (k) + Diw(k)], (10.5)

where «; (k) is a binary stochastic variable, taking the values in {0, 1}. In this chapter,
Prob{a;(k) = 1} = E{a;(k)} = q; is the transmission rate of the i-th sensor. The
transmission rate can be set to a certain value based on the trade-off between the
filtering performance and the energy consumption.

In order to capture the filter implementation uncertainties, the additive filter gain
variation problem is taken into account when we design the filter. Hence, the follow-
ing filter structure is adopted:

{fz‘(k + 1) = (Ki + AKip)Xi(k) + > aij(Hij + AH;)y;(k),
JEN; (10.6)
Zi(k) = (Lyi + AL 5)X;(k),

where x; (k) € R" is the state of the i-th filter, and z; (k) € R" is the estimate of z(k)
from the filter in sensor i. K;;, H;; and L f; are the filter parameters to be determined.
The uncertainties in the filter gains are described as follows:

AH;; = Wi A (k) Vi,
AK;j = M;; A;i (k)N (10.7)
ALy = §; A ()T,

where [ A; (k)| < i1, |

A = 651,

A; (k) H < 5,-1 with some known

scalars ¢;;, 5,- ; and A ;- These scalars are regarded as the bounds of the uncertainties.
Wij, Vij, Mi;, Nj;, S; and T; are the known matrices with appropriate dimensions.
For easy presentation, we define the following notations:
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x(k) =[xT (k) XT(k) xR = [R] (k) 21 (k) -+ T (K 17,
2(k)y =21 (k) - AT(k)]T,Z(k) =[z"k) - 2" ()],
17@ =diag{onl, aol, ..., anl}, gy = diag{Il, @, ..., I,,w}

= diag{A, ..., A}, B=[BT ... BT,
g:diag{cl,...,cn},oz [Df ---DI'T,
= diag{L, L, , L}, W; = diag{Wy;, ..., Wy},
A (k) = dlag{An(k) A ()}, Ar(k) = diag{ A (k). ..., Ap (K},
_dlag{Al,... } = dia {6111 6}1111}7
= dlag{AnI A~ WA A= d1ag{51, . .,gm-l},
[ = dlag{Mu, M22, ey nn}v N = dlag{Nll, N227 C) Nnn}y
S diag{S1, S, ..., S}, T = diag{Ty, T», ..., T,},
K = diag{K 1, K», ..., K}, Ly = diag{L 1, Lo, ..., Ly},
ai Hyy -+ a Hyy, anVir -+~ a Vi
aannl : a,,,,H,,,, anlvnl e annvnn

=diag{é(i — 1),...,0( —1),...,0({ —n)},
where d(i) € {0, 1} is the Kronecker delta function, and p(k) is a mapping from
{p1(k), p2(k), ... pn(k)}. It follows from the above definition of p; (k), one sees that
p(k) takes the values from the set: ¥ = [1, 2,..., 11 pi ]

Remark 10.1 Tt is noted that we have introduced several switching signals p; (k)
to model the measurement selection process. By using one-to-one mapping above,
we can use only one switching signal p(k) to describe all the switching cases. Due
to the fact that we only select one element at each time instant, we have p; (k) €
{1,2, ..., p;i}. Then, for the switching signal p(k), the maximal possible number is

n
P1 X p2 X -+ X p,, and p(k) takes the values from the set: ¥ = [l, 2,.., 11 pi],
n
where [[ pi = p1 X p2 X -+ X py.
i=1

Based on the above notations we have the following filtering error system:

Fhk+1) = ( o+ MA(k)Nl) 7(k) + ( o+ MA(k)Nz) w(k)
(As,p(k) + MSA(k)Nl) 03

+ (és,p(k) + MsA(k)Nz) w(k)
e(k) = (L + S’A(k)f) i),

+3 (o (k) — Gy) (108)
s=1

where
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Xk =[x"(k) 2T () 17, e(k) = Z(k) — Z(k),

A= U Ba=|. B
PO = Al M,uC K |" "0~ | A, M4 D |
A 0 0] 5 0
PO T Ho M0 C 0| 70~ | H® I, D
- 0O --- 0 0
_[Q1W1 aianM ’

V&, MT,4C 0 V&, M, D
Ne=|_ * L Np=| |,

V@, C 0 V®,M,uD

L 0 N 0
M=oy 88]”") — diag{A,(K), ..., A,(k), A1)
L=[-LL;l

The system (10.8) is a switched system, and the average dwell time approach is
utilized to derive the main results.

Definition 10.1 The system (10.8) is called robustly exponentially stable in the
mean-square sense, if there exist some scalars 7 > 0 and 0 < x < 1, such that the
solution ¥ of system (10.8) satisfies E {||x(k) ||} < mx* % || X (ko) |, Yk > ko.

Definition 10.2 For a given scalar v > 0, the system (10.8) is said to be robustly
exponentially stable in the mean-square sense and achieves a prescribed H,, perfor-
mance -y, if it is exponentially stable and under zero initial condition,

+00 +00
S Elel (e(k)} < > +*w” (k)w(k) holds for all nonzero w(k) € 5[0, 00).
k=0 =

Our filtering problem is stated as follows.

Filtering Problem: design a filter in form of (10.6) such that the filtering error
system (10.8) is robustly exponentially stable in the mean-square sense and achieves
a prescribed Hy, performance level in the presence of measurement size and trans-
mission rate reduction and uncertain filter gain variation.

10.3 Filter Analysis and Design

In this section, a sufficient condition is first established to guarantee the exponential
stability of the filtering error system (10.8) with a prescribed Hy, performance level.

Theorem 10.1 For given scalars 7 > O, p > 1,0 < \; < 1,and 0 < X < 1, if
there exist positive-definite matrices P; and a positive scalar € > 0 such that the
following inequalities,
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g &, &3 E4 550
*x =P 0 0 0 &
* *x —-nl 0 0 &y
. s « P 0 B <0, (10.9)
* % * x — 0
* * * * ok —&
P <uPji# . (10.10)
T, o7t = A (10.11)
> =——, .
a In A

hold for all i, j € W, then the filtering error system (10.8) is exponentially stable
in the mean-square sense with decay rate x = / \pu"/"e and achieves a prescribed

H, performance level v = T,/ 1(1:/\’\“3\ where A\, = min{\;}, A\, = max{\;}, A > )\,
v/ iey iey

and

= diag{Pv_l, R Pl_l}, ¢ = diag{el, el}.

Proof We choose the following Lyapunov functional:
Vi (k) = &7 (k) Py X (k). (10.12)
Then for each p(k) = i, it follows that Vi € ¥,
E{Vitk +1) = N Vi(k) + T (k)}
= [(Awo + 112008 ) 56 + (B + M AGI ) wt)]
x P, [(A,,(k) 4 MA(k)Nl) k) + (B,,<k> + MA(k)Nz) w(k)]
+ ; 9,.2[(/1,,,,(k) + AN ) 200 + (B + M AGON: ) w(k)]T
«P, [(A,,p(k) + AU ) 200 + (B + M AGON ) w(k)]
+ 5[(Z + Sj(k)f) i(k)]r [(L n Sj(k)f) )Z(k)]

— " (k) Pm(k) — T*w” (Hw(k),
(10.13)
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where T (k) = %eT(k)e(k) — 2wt (D wk). By some arrangement, it is easy to see
that E{V;(k + 1) — \;Vi(k) + T (k)} < 0 is equivalent to

2 + .QZA(k).Qg + .Q3A(k).QZT <0, (10.14)
where _ _
o Ezl g3 &4 s
* =P~ 0 0 10
= * % —nl 0 $h = 0|’
L * * * P; 0
)
| Z6 co AR 0
2= ,Aac)—[ o A |
with

&)

(A
TN 0|

By some manipulation, (10.14) is written as

Q21+ 2, AAK) 2] + 2] AAK) 2, <0, (10.15)
where A= diag{A, A}, and A(k) = [ 4w ] It follows that | 22| < 7,
i

H % ” < 1. Based on Lemma 2.2, one sees that (10.15) holds if and only if (10.9)

holds. Hence,
E{Vilk+1) = N\ Vi(k) + T (k)} < 0. (10.16)

For the switching time instant ky < k; < -+ < k; < -+ < ky, we define the
switching number of p(k) over (ko, k) as N,(ko, k). One has

k—1
E(V;(k)} < B Vitk)} — DM TE{T(5). (10.17)
s=k;

It follows from (10.10) and (10.17) that
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E{Vu,) ()}
< My Vo (k)} = Z XGTTEY ()

S—I

< X FEV,it, (k)Y — Zk AT BT (5))
s=k;

k—k k L (10.18)
1—1 s
< X | Mt BVt (i)} = 5; MG IE( ()
=Ki-1
- Z Ak(k,) E{Y (s)}
s=ki
k—ky \ ki—ki_1 ki —ko
== MNp(kO k)/\P(kI;/\PI(k/ 11) )\p(ko) IJ(ko)(kO) —-O(),

where ki—1
k—k, =k 5y k=l
O(T) = pMtkokD kK H/\,,(k‘) Z Aotk EAY ()}

k k—k, k; ko—1
+ plelo k=Dt H Ay 521; Nty B{T (9)}

oo 1_‘[A’;(k})fE{r(s)}.

Now, we consider the exponential stability of system (10.8) with w(k) = 0. One

has
E{Vyu,) (k)}
J(ko,k) Y k—ki yki—k k
< M b X N+ Nytay Vitko) (ko)

<pu N, (ko, k))\k koy, ko (ko)
< (,ul/T”)\b) o Vo) (ko) = x> E OV, 40y (ko).

(10.19)

which yields E {[F(K) (01} = 22 5 (k)|1>, where o1 = min o (P,
le

(2 = max Omax (Pi), X = +/ Aot/ Ta. Therefore, one can readily obtain y < 1 from
S

(10.11). According to Definition 10.1, the filtering error system (10.8) is exponen-
tially stable in the mean-square sense with w(k) = 0.

For the H,, performance level, we consider w(k) 7 0. Under zero initial condi-
tion, it follows from (10.18) that

k—1 k—1
> pN kDN T (s)e(s)) < 72 3 pNe kDN T (9)w(s). (10.20)

s=ko s=ko

Ny(s.k=1) _In)
e <
k—s—1 Thpe
Since 1 > 1, we obtain In M &5=D < In \=¢==D ‘and | < pMNoGk=D < \~Gk=s=D)
Then, it can be readily seen that

With the average dwell time condition (10.11), it is easy to see
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k—1 k—1
SIS ()e)) < 72> (A/N) T TN T (s)w(s). (1021
s=ko s=ko

Summing (10.21) from k = ko + 1 to k = oo and changing the order of summation
yield

+00 +00 +o0 +oo
D ET e} DN <> wlws) D] (Ab/A)"‘S‘l. (10.22)

s=ko k=s+1 s=ko k=s+1
. Ry k—s—1 k—s—1 1
Since 3. A, 7' = = and Z (A /A) = o7y We have
k=s+1 k=s+1 b
+00 +00
Z E{eT(s)e(s)} < 72 Z wl (Hw(s), (10.23)
S=k0 S=k0

where y = 7,/ ) /A It is noted that \, < A, which ensures v > 0. Let k) = 0, one

sees that the filtering error system (10.8) is exponentially stable in the mean-square
sense and achieves a prescribed H,, performance level . This completes the proof.

Theorem 10.1 does not give the filter gains directly. The filter gains are determined
in the following theorem.

Theorem 10.2 For given scalars 7 > 0, u > 1,0 < \; < 1, and 0 < X < 1, if
there exist positive-definite matrices P;, a positive scalar € > 0, and any matrices
G, of appropriate dimensions such that the following inequality,

El B, E5 B4 &5 0

x T, 0 0 0 Eg

* o —nl 0050 (10.24)
* x x T; 0 &y

¥ % x x —¢ 0
| % % % ok ok —C

(10.10) and (10.11) hold for all i, j € W, then the filtering problem is solvable, and
the filter gains are determined by K = G5 TR, H= G "H and L= Lf, where

& | a2 _|&u| 5 _|En B
2 = ~ s 3 — 0 s =4 = — - )
(%)) (=7} BT

81

N

(]}

|G}

o
) L.J

= aGIwy - a,GIw, GITM
Tl aGIw - a,GIw, GITm

an ...

8n
T, =P -G —G],
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with _ . _ .
& [ATG, +CTOIOTHT ATGy +CTO Ol HT
=21 = IE.T IET s
En=[B"G,+ D' OTH” BTGy +D'IFITA" ],
= _[-L"] = C'nrel AT 'l ol A"
g1 =| jr , Bag =0 0 0 ,

L Ly

En=0,[D'I el AT DI eT AT .
- [eGcTw, .00 - 0---6,GIW, ---00
B 0GTW; ---00 PS8 0---0,GTW,---00 |’
& __0'--9,,G3TW,10 p | Dt o _ |GG
=hn 0---0,Gfw, 0| " x Py |0 G; G; |’

and G3 is a diagonal matrix.

Proof Tt is seen that (10.24) holds if there exists a matrix G; such that

g & 8y B4 85 0
* —GT'P7'G;, 0 0 0 &
* * —-nl 0 0 &y
i i . 7o & <0 (10.25)
* * * % —¢ 0
* * * %k ok —&
where 7; = diag{—G! P,"'G;, ..., —G!I P"'G;}. Then by left- and right- multi-

plying (10.25) with diag{/, 1, Gi_T, 1, Gl._T, e, Gi_T, 1,1, 1,1} and its transpose,
respectively, it is easy to see that (10.9) guarantees (10.25). This completes the proof.

Remark 10.2 InTheorem 10.2, the existence condition for the filters is given in terms
of LMIs which is convex in the scalar 72. Therefore, one may solve the following
optimization problem:

min p,

s.t. (10.10), (10.11), (10.24) with p =72 (10.:26)
to obtain the filter gain parameters such that the H,, disturbance attenuation level is
minimized. When the optimal p is obtained from the above optimization problem,
then the designed filters guarantee that the filtering error system is exponentially

stable and achieves a prescribed H,, performance level v = 7,/ 1(1__/\2‘/’3\

10.4 An Illustrative Example

Consider a spring-mass system, which has been studied in Chap.9. The dynamics
of spring-mass system can be modeled as the following LTI system under sampling
period T = 0.3s:


http://dx.doi.org/10.1007/978-3-319-53123-6_9
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x(k+1) = Ax(k) + Bw(k), (10.27)
where
0.9162 0.0416 0.2703 0.0040 0.0422
A= 0.0792 0.9202 0.0079 0.2515 B— 0.0006
—0.5328 0.2624 0.7810 0.0376 |’ 0.2703
0.4872 —0.4951 0.0753 0.6686 0.0079

More discussions on modeling of spring-mass system can be found in Chap.9. As

in Chap.9, two sensors are deployed to monitor the spring-mass system. In this
example, the local measurements are assumed to be

yi(k) = Cix(k) + Dyw(k),

10.28

[yz(k) = Cox(k) + Dyw(k), (10:28)

with C; = [5?88},01 = [8'2],@: [1000], D, =0.6.

Due to the energy constraints of the sensor network, the size of measurement y,
should be reduced before transmission, and y; is transmitted directly. In this example,
I, € {[ 1 O] , [0 1 ]}, and each element of y; is designed to be transmitted for
5 time steps. The transmission rate of each sensor is set to be 10, and 20%, i.e.,
& = 0.9, and a; = 0.8. The signal to be estimated is z(k) = [ 1 1 0 0] x (k). In this
estimation task, these two sensors share their measurements with each other. The
matrices in (10.7) is assumed to be

My =10.10.10.20.117, M», =[0.050.1 0.1 0.177,
Nip =[0.10.10.10.1], N»» =[0.100.10.1],

Wi =[0.10.1020.117, W, =[0.10.10.10.1]7,
Wo =[—-0.10.10.20.117, Wy, =[0.10.100.177,
Vi1 = 0.1, Via= 0.08, V5= 0.05, V5= 0.03,
S1=0.1,8 =0.1,7; =[0.1 0.1 0.1 0.17,

T, =[-0.10.1 —0.10.1].

The uncertainties in (10.7) are A;; (k) = rand[0, 1], A_,-j (k) = rand[0, 1] and
A; (k) = rand|0, 1], where rand is a random function. Choosing A\; = 0.92, \, =
0.95,X = 096 and x = 1.1, we have A, = 0.92 and )\, = 0.95. By solving
optimization (10.26), we obtain the optimal H, performance level is v* = 4.1783.
The corresponding filter gain parameters are


http://dx.doi.org/10.1007/978-3-319-53123-6_9
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™ 0.6891 —0.0971 0.1101 0.0083
K. — | —0.2865 0.1683 —0.4210 0.0573
=1 -0.7598 0.3223 0.6706 —0.0293 |’
| —0.3400 —0.2475 —0.3959 —0.3505
™ —0.0892 —0.1947
—0.3558 —0.4891
Hu=1 _g2611 | 2= 0202 |
| 0.6194 0.5422
™ 0.7180 —0.0796 0.1209 0.0058
ko — | —0.1849 0.1194 —0.3842 0.0882
27| —0.7449 0.2355 0.7267 0.0025 |’
| —0.2168 —0.0014 0.2172 —0.3073
C—0.0912 —0.1715
—0.4202 —0.5076
=1 _o3a71 | H2=1 01314 |
| 0.1254 0.2889

Ly = [—1.3752 —0.7531 0.0810 0.0263 ],
Ly = [~1.4260 —0.7532 0.1011 0.0165].

In the simulation setup, the unknown disturbance is taken as w(k) = e 05k
sin(0.05k). Under the zero initial conditions, the filtering performance is shown in
Figs.10.2 and 10.3. It follows from Fig. 10.3 that the true H,, performance level
is 0.7623, which is smaller than v* = 4.1783. Due to the fact that there are many
stochastic uncertainties in the simulation, we run 100 simulations on the H,, perfor-

0.05

z

,,,,,, Estimate of z from filter1
777777 Estimate of z from filter2

Amplitude

Time(k)

Fig. 10.2 Trajectories of z(k) and its estimates Z; (k)
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Fig. 10.4 One hundred samples without packet losses

mance level and the results are depicted in Fig. 10.4. It is seen that our filter design
method is very effective. In order to see that our filtering result is also robust to packet
losses, we depict the 100 simulations on the filtering performance with 20% packet
dropout in each channel, see Fig. 10.5. Compared with Fig. 10.4, the estimation per-

formance becomes worse, but the overall performance is still guaranteed.
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Fig. 10.5 One hundred samples with packet losses

10.5 Conclusions

We have studied the distributed non-fragile filtering for a class of discrete-time sys-
tems in sensor networks with energy constraints. Measurement size reduction and
stochastic transmission techniques are used in a unified framework to overcome
power constraints in sensors. Moreover, the practical issue, i.e., the filter gain vari-
ation problem, is also taken into account in the filter design. Based on the switched
system approach and some stochastic system analysis, the filter gain parameters can
be found by solving a set of LMIs, which is numerically efficient. Finally, a simulation
example has been given to show the effectiveness of the proposed design.



Chapter 11
Distributed Control with Controller Gain
Variations

11.1 Introduction

In the last few chapters, we have addressed the filtering problem of wireless networks
with energy constraints and filter gain variations. From this chapter onwards, we turn
to discuss the stabilization problem. In this chapter, the attention is focused on the
non-fragile distributed stabilization of large-scale system, in which the controller
gain variation and random controller failure are taken into account. Specifically,
a set of stochastic variables are introduced to model the random controller failure
phenomenon, then the additive controller gain variation problem is considered in
the controller design. Based on the Lyapunov stability theory and some stochastic
system analysis, a sufficient condition is obtained to guarantee that the closed-loop
system is asymptotically stable in the mean-square sense with a prescribed H, dis-
turbance attenuation level. The optimal controller gain design algorithm is presented
by solving an optimization problem. A simulation example is finally given to show
the effectiveness of the proposed design.

11.2 Problem Formulation

The problem under consideration is to stabilize the interconnected systems by deploy-
ing a group of controllers. The system structure is shown in Fig. 11.1, where each
controller is able to communicate with its neighbors via networked communication.
The multiple controllers act as a controller network with a certain topology.
Standard definitions for the controller network are given as follows. Let the topol-
ogy of a given controller network be represented by a direct graph 7(k) = (v, x, A)
of order n with the set of controllers v = {1, 2, ..., n},setofedges x € v x v,anda
weighted adjacency matrix A = [a;;] with nonnegative adjacency elements a;;. The
edge of 7 is denoted by (i, j). The adjacency elements associated with the edges
of the graph are a;; =1 4 (i, j) € v, when controller i can receive information
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Controller 1 E »( Controller n
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Fig. 11.1 The structure of distributed control systems

from sensor j. On the other hand, a;; = 0 if controller i can not receive information
from controller j, which may be out of communication range or the j-th controller
does not transmit information. Moreover, we assume «;; = 1 for alli € v. The set of
neighbors of nodei € v plus the node itself are denoted by N; = {j € v : (i, j) € v}.
A = [a;;] is a square matrix representing the topology of the controller network.

The plant to be controlled is represented by the following discrete-time large-scale
systems:

xik+1) = Auxi(k) + > Ayjxj(k) + Biu; (k) + Ejv;(k),
e (11.1)

zi(k) = Lix;(k),

where x; (k) € R™ is the system state, z; (k) € R™ is the performance output vector,
u; (k) € R is the control input vector and v; (k) € R% is the unknown disturbance
belonging to /[0, 00). A;; is the couplings of the j-th subsystem onto i-th subsystem.
Ajj, B;, E; and L; are known matrices with appropriate dimensions.

Remark 11.1 The analysis and synthesis of the above large-scale system (11.1) has
been widely studied in the literature. Specifically, the above large-scale system has
been used to model various practical plants, such as process network [1] and inverted
pendulum system [2]. But so far, no results have been reported on the distributed
non-fragile control problem.

Due to the implementation uncertainties in the controller and the occurrence of
controller failure, we design the following controllers:

witk) = D ci(k)ay (Kij + AKip)x; (k) (11.2)

JEN;

where the stochastic variables, «; (k) € {0, 1} are introduced to model the random
controller failures. In this chapter, the probabilities, Prob{o; (k) = 1} = «;, are
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assumed to be available for our controller design, and Prob{c; (k) =0} =1 — ;
is known as the failure rate of the i-th controller. K;; is the controller gains to be
determined. The controller gain variations are assumed to be AK;; = M;; A;; (k) N;;,
where || A;; (k)| < 6;; are the upper bounds of the variation. M;; and N;; are some
constant matrices with appropriate dimensions.

The topology of controller network may not be the same as the plant network
due to the fact that the controllers are communicating with each other via the net-
worked communication. The controller network is a sparse network, which will bring
us many difficulties on modeling of the closed-loop system. Specifically, when the
random controller failure problem is taken into account, the problem is more compli-
cated since the controller gains will be coupled with random variables and multiple
uncertainties. In order to model the closed-loop system, we define the following
notations:

x(k):[xlT "‘an]T,z(k)=[ZlT "'ZZ]T,

wk) = [ul - ul " vty = [0 -1 ],
an Ky - ann Ky, Ao A N

K= @ 0 A=t IN=
an Kyt -+ ann K At - A N,

B = diag{B,, ..., B,}, E = diag{E\, ..., E,}, L =diag{L,, ..., L,},

IT = diag{a,1, ..., a,1}, ®; = diag{p(i — DI, ..., p(i —n)I},

My =[oy® M - 0, @, M|, Alk) = diag{A,(k), ..., A, (k)},

M; = diag{p(i — DO M, ..., p(i —n)®,M}, A =diag{d,, ..., .},
with

N; = diag{N;y, ..., Niu}, Ai(k) = diag{A;1(k), ..., Ajn(k)},

(5,‘ = diag{&ill, ey (Sinl}.

where p(7) is the Kreonecker function. Therefore, we have the following closed-loop
system,

x(k+1)=[A+ BUIK + M, A(k)N)] x(k) + Ev(k)
+ 2 (k) = 6i) [B@iK + M; A N)x(K)]. (11.3)
i=1
z(k) = Lx(k),
The control problem is formulated as follows: design the controller in form of
(11.2) such that the closed-loop system (11.3) is asymptotically stable in the mean-
square sense and achieves a prescribed H,, performance level in the presence of

controller gain variation and random controller failure. We need the following defi-
nition in the subsequent analysis and development.

Definition 11.1 For a given scalar v > 0, the system (11.3) is said to be asymptot-
ically stable in the mean-square sense and achieves a prescribed H,, performance
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+00
7, if it is asymptotically stable, and under zero initial condition, >_ E{z” (s)z(s)} <
s=0

+00
> 4*vT (s)v(s) holds for all nonzero v(k) € 1[0, 00).
s=0

11.3 Main Results

In this section, a sufficient condition is firstly established such that the closed-loop
system (11.3) is asymptotically stable in the mean-square sense with a prescribed
H, performance level.

Theorem 11.1 For given scalars 6;j, &; > 0, v > 0 and the controller gain K, if
there exist a positive definite matrix P > 0 and a positive scalar € > 0 such that the
following inequality,

= Q] 92 93 694 0

*x =P 0 0 0 BM,

* x =1 0 0 0

% w« —P 0 25 <0, (11.4)
k% * x —el 0

* * * % x —ef

holds, then the closed-loop system (11.3) is asymptotically stable in the mean-square
sense and achieves a prescribed Hy, performance level vy, where

- —P 0 = T
.:=|: 0 _721]91=[A+B17KE] ,
92=[L0]T,93=[931 e 23],
2=[aNo0]", 25 =[] .- -2l ],

P =diag{—P~',...,—P7'}, 0, = Va1 — &),

with B
931' = [9,3@,[( O]T, 95,' = QIBM,

Proof We construct the following Lyapunov functional:
V(k) = xT (k) Px (k). (11.3)

Then, one sees
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E{V(k+ 1) — V(&) + 2" (k)z(k) — »*v" (k)v(k)}
=E{x"(k+ DPxk +1) —xT (k) Px(k) + 27 (k)z(k) — v*vT (k)v(k)}
= {[A+ BUIK + M, A)N)| x(k) + Ev(b)}

xP {[A+ BUIK + M, A(k)N)] x(k) + Ev(k)}

, _ 11.6
+ Z 2[B(®: K + M; AG)N)x (k)] P [B(@;K + M; A N)x (k)] (110
—xT(k)Px(k) + [Lx ()] [Lx (k)] — y*vT (k)v(k)
=n" (k) (E + Q272+ 2702, + Z 93,~93i) n(k),
i=1
where
nk) =[x" ) o' k)], 2 = [A+ BUTK + My AGK)N) E],
25 = [ B@:K + M;A(k)N) 0].
Itis seen & + Q27 P2, + 272, + Z 2125 < 0is equivalent to
E 2, 2 2 2 o 1"
* —P71 0 0 | 0 | aw| BM,
x*x x =1 0 0 A 0
ko ok x —P 0 25
11.7
0 2.7 (1L.7)
BM, | aw| O
+ 0 I 0 <0
25 0

It follows from Lemma 2.2 that (11.7) holds if and only if there exists a positive
scalar € > 0 such that

g 2 2, 2 2,727 0 o 1"
x —P71 0 0 N 0 0 g BM, | | BM, 0
« o« —1 0 |70 0 c 0 0 =
* ok * —P 0 0 £25 25
(11.8)
By using the Lemma 2.2, (11.8) is equivalent to (11.4). Then, we have
E{Vk+1) = VK +z ()zk) — v*v" (k)v(k)} < 0. (11.9)

It follows from Chap. 2, the system (11.3) is asymptotically stable in the mean-square
sense and achieves a prescribed H,, performance level . This completes the proof.
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Remark 11.2 1Tt is noted that the uncertain bounds on the gain variation have been
included in the above theorem. One may establish the relation between these gain
variation bounds and the control performance, e.g., the H,, performance level.

Due to the co-existence of P and P!, we can not obtain the controller gain
directly from Theorem 11.1. The controller design is given in the following theorem.

Theorem 11.2 For given scalars d;;, o > 0 and v > 0, if there exist a diagonal
matrix Q and a positive scalar € > 0 such that the following inequality,

212, 25 24 0
-0 0 0 0 BM,:
-1 0 O 0
* —Q 0 f25
* x —cl 0
*  x k% —cl

<0, (11.10)

* % % % %

* ¥ X ¥

holds, then the closed-loop system (11.3) is asymptotically stable in the mean-square
sense and achieves a prescribed Hy, performance level . Moreover the controller
gain is determined by K = K Q’l, where,

[N

- [_OQ _221},91 —[A0+BIK E]",
2, =[LQ O]T,5~23 =[5 2],
2i=[aNQo0]", @5 =[al ... ar ],

0 = diag(—0, ..., -0},

with 5 o B
25 =[6:BD;K 0], 25; = 6:BM;.

Proof By left- and right-multiplying (11.4) by diag{P", 1,1,1,1,...,1,}
——
{e7'1, eI} and its transpose, (11.4) becomes

E 02 92, 2 2 0

*x—0 0 0 0 BMy!

* x —I 0 0 0
R (1.11)
% % ok x —g I 0

%k ok %k * |

where
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_[_p—l 0
- 0 —%I
D =[LP0]", 2 =23 - 2u],
Q2.=[aNP 0],

0 =diag{—P!,...,—P7 1},

@ =[AP~' +BAKPE],

a)»

with A
25 = [0,-B<D,-KP’1 O]T

Let P be a diagonal matrix, Q = P~', K = KP~!, and £ = ¢!, One sees that
(11.11) is the same as (11.10), which indicates that the closed-loop system is asymp-
totically stable in the mean-square sense and achieves a prescribed H,, performance
level under the controller (11.2). The proof is completed.

Remark 11.3 A diagonal matrix Q is introduced to obtain the control gain parame-
ters due to the sparse restriction on the controller gain K . The similar method has been
recently used in [3], where the distributed filtering in sensor networks with missing
measurement was studied. Such a choice may introduce some design conservatism.
An alternative algorithm is to use the well-known cone complementarity lineariza-
tion algorithm (CCL) method in [4]. Nevertheless, the CCL method needs a lot of
iterations, which may not be easy to be applied to a system with large dimensions.

Remark 11.4 In Theorem 11.2, the existence condition for the controllers are given
in terms of LMIs which is convex in the scalar 72. Therefore, one may solve the
following optimization problem:

min p,
st (11.10) with p=~72. (11.12)
to obtain the controller gain parameters such that the H,, disturbance attenuation level
is minimized. When the optimal p is obtained from the above optimization problem,
the designed controllers guarantee that the closed-loop system is asymptotically
stable and achieves a prescribed H,, performance level p.

11.4 An Illustrative Example

In this section, a large-scale system with two identical inverted pendulums is given
to verify the effectiveness of our results. The inverted pendulums are coupled by
springs and subject to two distinct inputs. The structure is seen in Fig. 11.2.

The position, a, of the spring can be changed along the full length /, of the
pendulums. The objective is to design two distributed controllers for the individual
masses, m. Two controllers are sharing their local measurement with each other,
ie,a;; =1"foralli, j =1,2. Let k and g denote the spring constant and gravity



176 11 Distributed Control with Controller Gain Variations

m m

Fig. 11.2 The interconnected inverted pendulum system

acceleration, respectively. Then the motion equation for the i-th inverted pendulum
is given in [2] by

0 I 2 00
A1) = [g_ st O]xi<t)+[ 0 ]u,-<r>+ > [@O]x_,m, (11.13)

1 ml? mi? j=1,j£i b ml?

where x; (1) = [ 6;1) 6;(1) ]
Wesetk =1,l =1,m =1 and a = 0.1. For the sampling period of 7" = 0.02s,
the following discrete-time model is obtained:

2
1002 0.02 0.0002 0 0
ik + 1) = [0.1957 1.002]’”("”[ 0.02 }“i("H 2. ,[0.002 o}“f(k)'

J=1j#i

(11.14)

For the disturbance on the inverted pendulum, we assume that the disturbance weight-
ing matrices are £} = E, = [0.1 0.2 ] and disturbance signals are given by

rand, 1<k <20,
“f(k):[ 0, 20 <k < 200. (11.15)
where rand is a random function generating a value between [0, 1]. It follows from
Fig. 11.3 that the inverted pendulum system is open-loop unstable as the state diverges
from the equilibrium point. Before the controller design, the performance related
matrices are taken as Ly = Ly = [0.5 0.5 ]. The gain variation related matrices are
assumed to be

Miy = 0.1,My5 = 0.1, My = 0.05, My, = 0.08,
Nip=[0.10.1], Nip = [0.10.03],

Ny = [0.1 —0.1],N22 = [0.05 O.l],
Ajjk)y =rand,i, j =1,2.
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Fig. 11.3 The state trajectories of open-loop system

It follows from the above assumptions, the uncertain bounds on the controller
gain variation are §;; = 1,7, j = 1, 2. Suppos that the controller failure probabilities
are 20 and 10%, respectively, i.e., a&; = 0.8, and a, = 0.9. Then, by solving the
optimization problem (11.12), we have v* = 0.3279, and the controller gain is

K — —69.2272 —53.7477 —0.1993 —0.0020
| —=0.1720 —0.0033 —62.4480 —51.8637 |-

Under the zero initial condition, the state-trajectories of closed-loop system are
depicted in Fig.11.4. It is seen that states tend to zero, which means that the
closed-loop system is asymptotically stable. To verify the H,, performance level,
we depict the performance output signals in Fig. 11.5. It is seen that the controlled
performance state tends to zero when the disturbance signal disappear. We compute

200

> 2T (s)z(s)
)

> v ($)v(s)

s=0

Fig. 11.6. The minimal performance level is 0.13, and the maximal performance level
is 0.24, which is smaller than the optimal one. We thus conclude that our controller

design algorithm is effective.

= 0.1631. 100 samples on the true performance level are shown in
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Fig. 11.4 The state trajectories of closed-loop system
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Fig. 11.5 The trajectories of performance output signal and disturbance
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Fig. 11.6 100 samples on the performance level
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11.5 Conclusions

We have investigated the non-fragile distributed stabilization of large-scale systems
with random controller failure. The additive gain variation and the random controller
failure are simultaneously considered in the controller design. Based on the Lyapunov
stability theory and the stochastic system approach, a sufficient condition has been
obtained such that the closed-loop system is asymptotically stable in the mean-
square sense and guarantees a prescribed H, disturbance attenuation level. Finally,
a simulation study has been given to show the effectiveness of the new design method.
In the next chapter, the energy constraint problem will be addressed.
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Chapter 12
Distributed Control with Measurement Size
Reduction and Random Fault

12.1 Introduction

This chapter is concerned with the design of energy-efficient and reliable distrib-
uted controllers for a class of nonlinear large-scale systems. Techniques such as
reducing the packet size and the communication times are used to save the energy
consumption of the sensors, and thereby extend the lifetime of the networks. The
signal quantization technique is used to reduce the transmitted packet size, and a
communication sequence is introduced to reduce the communication times. A set
of stochastic variables are employed to model the random sensor failure phenom-
enon. Based on the switched system theory and the Lyapunov stability technique,
a sufficient condition is proposed such that the closed-loop system is exponentially
stable in the mean-square sense and achieves a prescribed H, disturbance attenua-
tion level. The controller gain design algorithm is presented by resorting to the cone
complementarity linearization (CCL) method. A numerical example is finally given
to show the effectiveness of the proposed design.

12.2 Problem Formulation

The system under consideration is shown in Fig. 12.1, where each sensor is able to
communicate with its neighbouring ones via wireless communication. In this chapter,
each sensor is equipped with a measuring unit, a quantization unit, a processing unit
and a communication unit. The sensor network acts as a control network.

The plant to be controlled is represented by the following discrete-time nonlinear
large-scale system:
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Fig. 12.1 The sensor-network-based control system

xi(k+1) = Ajx; (k) + Woig(x; (k) + Wy g(xi (k — d; (k)))
N
+ j:%# Ajjxj(k) + Biu; (k) + E;v; (k), (12.1)
zi(k) = Lix;(k),
xi(8) =i(s), s =—dy,...,0,

where x;(k) € R™ is the state vector, u;(k) € RP is the control input vec-
tor, and v; (k) € R% is the unknown disturbance, belonging to /5[0, 00). g(x;(k))
is the nonlinear perturbation on the i-th subsystem and is assumed to satisfy
lg(x;i (k)| < N|Ux;(k)|| with a known matrix U. It is seen that the matrix U
represents the bound of the nonlinear perturbation. ;(s) is the initial condition.
zi (k) € R™ is the performance output vector. A;;, j # i, is the couplings of the j-th
subsystem onto i-th subsystem. d; (k) is the time-varying delay and it is assumed
to be bounded by di; < d;(k) < d»;, where d;; and dy; are some positive scalars.
Aji, Ajj, Woi, Wy, B;, E; and L; are known matrices with appropriate dimensions.

In order to reduce the communication between the local sensors, the local mea-
surement signal is quantized and scheduled before transmission to other sensors.
In this scenario, less information is transmitted but the topology of sensor network
becomes time-varying. We now use the following controller:

N
i) => a7V K Pa; k)0, (x; (k). (12.2)

j=1

where Q;(e) is the i-th quantizer with the quantization density 0 < p; < I and it
is assumed to be symmetric and time-invariant, i.e., Q;(—7;) = —Q;(—7;). For any
i,i =1,2,..., N, the set of quantization levels are described as

U = {:I:/{‘?, K] = p‘;li?, s = =+1, +2, }

l

U {i"i?} u{0},0 < pi <1, Kj? > 0. (12.3)
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The quantized output Q;(e) is given by

K : 1 K . 1 S
K;, if T ki <Ti = {5 Ki»Ti > 0,

Qi(r) =10, if =0, (12.4)
—Qi(—m), if 1, <0,

where §; = i—;p& < 1. Define the quantization error

ei = Qi(r) — 1 = A (k)T7i, (12.5)
the signal after quantization can be described as
Xi(k) = (I + A;(k))x; (k), (12.6)

where ||A; (k)|| < §;1. The stochastic variables «; (k) € {0, 1}, are introduced to
model the random sensor failures, with «; (k) = 1 if a sensor is working normally,
a; (k) = 0, otherwise. In this chapter, Prob{a; (k) = 1} = E{a;(k)} = a; is as-
sumed to be known. The scalar afj(k), J # i is the interconnection of the sensors,
o®) — 1, if i-th sensor
17 ?

receives information from the j-th subsystem, whereas af(k) = 0 if the i-th sensor

cannot receive information from the j-th subsystem. Suppose we have M scheduled
communication sequences, then o(k) € I' = {1,2,..., M}, and it is viewed as a
switching signal. Clearly, different topologies represent different energy consump-
tion. K Z.(k) is the controller gains in the i-th subsystem under the switching signal
o (k), which will be determined later.

which is different from that of the plant networks, where a

Remark 12.1 Unlike the fixed topology assumptions that were made on the distrib-
uted control of large-scale systems in [2—-6], the topologies of the sensor network
here are dynamical, which provides a tradeoff between the energy consumption and
control performance. In order to achieve this, one may design two topologies, one
is for the energy-efficiency, e.g., local sensor does not communicate with the neigh-
bouring ones, while the other one is for the control performance improvement, i.e.,
local sensor communicates with the neighbouring ones in a fully connected manner.
Itis interesting to see that the controller design is completely different from the exist-
ing decentralized and distributed frameworks. Here, we have built a bridge between
the decentralized control methodology and the distributed one.

Due to the couplings of the system state variables and also the couplings of local
controllers, we define the following notations for easy presentation:

x() =[xl - xb )z = [2F - 25 ] o = [ul - uk ],
v(k) = [vlT UATJ]T, g(x(k)) = [gT(xl(k)) gT(xN(k))]T,
gx(k —d(k))) = [gT(X1(k —di (k) -+ 9" (xn(k — dN(k)))]T,
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GORE PR A Au

Kowy = : 5 A= |
SORGD - ok At -+ Axn

Wo = diag{Wor, ..., Won}, Wi = diag{Wiy, ..., Wiy},

B =diag(By, ..., By}, E = diag{E\, ..., Ey},

L =diag{L, ..., Ly}, U =diag{U, ..., U}, 1 = diag{a,1, ..., ayI},

@; = diag{p(i — DI, ..., p(i — N)I}, A(k) = diag{A,(k), ..., An(k)},
A = diag{d, 1, ..., oI}, di = min{dy;}, d» = max{dy;}.

where p(i) is the Kreonecker function. With the above notations, we have the fol-
lowing closed-loop system,

x(k+1) = [A+ BK,[T(I + Ak))] x(k)
+ Wog(x(k)) + Wig(x(k — d(k))) + Ev(k)

N
+ ; (i (k) — @) [BK @y @i (I + A(k))x (K)],

z(k) = Lx(k),

(12.7)

where d; < d(k) < d,. The System (12.5) is a switched system and the average
dwell time approach is also be utilized to analyze the closed-loop system.

The distributed control problem in this chapter is formulated as follows: design a
set of controllers in form of (12.2) such that the closed-loop system (12.5) is expo-
nentially stable in the mean-square sense and achieves a prescribed Hy, performance
level in the presence of reduced communications and random sensor fault.

Definition 12.1 The closed-loop system (12.5) is said to be exponentially stable in
the mean-square sense, if there exist some scalars 7 > 0 and 0 < x < 1, such that
the solution x (k) of system (12.5) satisfies E {||x (k) ||} < ﬂx("_’“’) sup |l

ko—dr<s<ko

Definition 12.2 For given scalars v > 0, system (12.5) is said to be exponen-
tially stable in the mean-square sense and achieves a prescribed Hy, performance

+00
7, if it is exponentially stable and under zero initial condition, > Ez7 (s)z(s)} <
s=0

+00
> fysz(s)v(s) holds for all nonzero v(k) € I5[0, 00).
5=0

s

12.3 Main Results

Theorem 12.1 Forgivenscalarst > 0, > 1,0 <X < 1,q; > 0and0 < XA < 1,
if there exist positive definite matrix P, > 0, positive scalars € > 0, 31 > 0 and
B> > 0 such that the following inequalities
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hold foralll, v

f @ @, 2 o

x —P7" 0 0 0 BKII
* x =1 0 0 0
* ok x —P 0 .QST <0, (12.8)
* % * % —el 0
* * X %k x —cl
Pl S ,uJval # va (12.9)
o Inp
T,>T = ——— (12.10)

In\’

€ I, then the closed-loop system (12.5) is exponentially stable in the
(A=Xa)

mean-square sense and achieves a prescribed Ho, performance level v = T/ 1= WY

where

with

Proof We con

where

Then, one has

= = 5
— _u5X57

QIZ[A—{-BK;I?OWO Wi E]
2, = L0000],93:[931---93N],
2, =[Ac0000], 25 =[251 -~ 2s5x],

P =diag{P ', ..., P}, 0, = Vad — &),

)\a = min{)\l}, )\b = max{)\l}, A > /\b, d[z = dz — d[.
lel’ lel’

[

n=-\npr +ﬂ10TU + i+ 10,

En=-X'Qi+”UTD.
E33 = —/811, E44 = —621’ ESS — —TZI,
23 = [0:BK,®;0000]", 25 = 6;(BK, &)

struct the following Lyapunov functional for each/ € I':

3
Vik) =D Vi(k), (12.11)
i=1

Vi(k) = xT (k) Pix (k),
k—1

Vik) = > xTN T Qix(s),
s=k—d (k)

k—1
Vi) = X S xTON T 0 (s).
s=t
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E{Vitk+1) — NVi(k)}
=E{x"(k+ D) Px(k+ 1) — Nx” (k) Px(k)}
_ [ [A+ BKIT(I + Ak))] x(k) + Wog(x (k) ! P
| AWigetk — d(k))) + Ev(k) ’
[ [A+ BKIT(I + Ak)]x(k) + Wog(x(k)) ]
+Wig(x(k —d(k))) + Ev(k)

N

+ 2 07 [BKi®i(I + AK))x ()] P [BKPi(I + A(K))x (k)]
i=l1

—)\le(k)Plx(k)

_ _ N o_
=" (k) (-QlTPle + 2> 93T,--Q3i) k) — \ix" (k) Prx (k),
i=1

(12.12)

where B
2 = [A + BK (I + A(K) 0 Wy W, E] ,

@y = [BK®i + A(K) 0000],

nk) = [x" (k) x" (k — d(k)) g" (x(k)) ,
9" (x(k —d(k))) v (k) ]

In addition, we have

E{Valk +1) — N Va(k)}
k k—1
= > ATONToxGs) - X xTENTx(s)
s=k—d(k+1)+1 s=k—d (k)
= xT (k) Qux (k) — X' ©xT (k — d(k)) Qix (k — d(k))
k=1 k—1
T )\kfs _ T )\kfs
+x:k—0%<:+l)+l FONTOE) s:k—%(:k)ﬂx (A Qrx(s) (12.13)
< xT (k) Qux(k) — xT (k — d(k))N>x (k — d(k))
k—d,

k—1
+ Y xTONTOx) + X xTON T Qix(s)

s=k—d(k+1)+1 s=k—d)+1
k—1

— > TN (s).

s=k—d(k)+1

Note that

k—d,

k=1
> TONTOxE@ + Y O (s)
s=k7d(k+1k)j;1 s:k—dlzr_ll (12.14)

< 3 xTONTox)+ X xT N Q).

s=k—dr+1 s=k—d(k)+1

Then, it follows that
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E{Va(k +1) — N Va(k)}
< xT (k) Qx (k) — xT (k — d(k))X"x (k — d(k))

k—d; (12.15)
+ X xTONTQix(s).
s=k—dy+1
Furthermore, we see
E{Vi(k +1) — A V3(k)}
k—di+1  k . k—d, k-1 s
= > 2xTONTOx)— X X xTON T Qix(s)
=k —dy42 5=t t=k—dy+1 5=t (12.16)
k—d,
=dpx"(®)Qix(k) — > xT(HN T Qux(s).
s=k—dy+1

According to the assumptions on the nonlinear function g(x (k)), the following in-
equalities are true for positive scalars 4; > 0 and 3, > 0:

Bix" (U Ux(k) = Brg" (x(k)g(x(k)) = 0, (12.17)
BoxT (k — d(k)UTUx(k — d(k)) (12.18)
—(ag" (x(k — d (k) g(x(k — d(k)) > 0. '
It follows from the above analysis that
E{V(k+ 1) = NV (k) + 27 (k)z(k) — 7207 (kv (k) }
(12.19)

i=1

_ _ N o _
<n' (k) |:E + QI P2, + 2] 2, + Z QgT,-Qsi] n(k).

_ _ N o __ _
By some manipulation, it is seen that & + 2] P2; + 2] 2, + > 2125 < 0'is
i=1
equivalent to

g Qf @ 2 Qr o 1"
x —P7' 0 0 N 0 | ay | BKIT
* *x =1 0 0 A 0
—P Q
* % O* P, o OT 5 (12.20)
_ 4
BK/IT | sy | O
+ 0 % 0 < 0.
25 0

By Lemma 2.2, it is seen that (12.18) holds if (12.8) holds. Then, we have

E{Vi(k + 1) = NV (k) + 27 (k)z(k) — 7207 (k)v(k)} < 0. (12.21)
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For the switching time instant kg < k; < -+ < k; < --- < k,, we define the
switching numbers of o (k) over (ko, k) as N, (kg, k). One has

k—1
E(Vi(k)} < BN Vik)} = D AT TE(T ()}, (12.22)
S=k1

where T (k) = z7 (k)z(k) — 7>v” (k)v(k). It follows from (12.9) and (12.20) that

E{Vow,) (k)}
k-1
SN E Vo k)Y — 3 MG E(T (9))

Y—z

< N BV ()} — z Mg B{Y ()

s=k

(12.23)
k—k; s—
Aﬂ(kll) |: ff(kl I)E{V”(k’ 1)(kl D} = % )\I;(klli]E{T(s)}i|
S=Kj—1
k—1 r |
; )\J(kx) E{T (s)}
k—k; \ ki—k k

<o O RNENT G Aty Vet (ko) — ©(T),

where
O(T) = pNothok= 1))‘k(k,) H )\ar(-;c]) b Z )‘];I(kol) E{T (5)}

S—o

j+1—k;
+H’N (ko k—1)— 1)\/;(](/[61) H AU’(k) J Z )\1;2(](11) SE{T(S)}
k—1
+ o410 1 )\’;(_](:)_SIE{T(S)}.
S:]([

Now, we consider the exponential stability of the system (12.5) with v(k) = 0.
By choosing Ny = 0, one has

E{Vou,) (k)}

N, (ko k) Yk—ki yki—ki ki
< N PN N G Aoty Vatko) (ko)

< pekodo \E=Roy k)
Pk
< (M7 0) T V) (ko) = 2RV, (ko).

(12.24)

where x = /A\pu!/%a. It follows from (12.9) that there exist two positive scalars
1 > 0 and ¢, > 0 such that

E{le(k)llz}fgxz“"k‘” sup  [lY()ll - (12.25)

ko—dr<s<ko
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According to condition (12.8), one can readily obtain x < 1. Hence, the closed-loop
system (12.5) is exponentially stable in the mean-square sense.

We now consider the Hy, performance level. Under zero initial condition, it fol-
lows from (12.21) that

k—1 k—1
D NN TR (9)2(00)) < 72 D0 VS EINT T (s)u(s). (12.26)
S=k() S=k0

With the average dwell time condition (12.8), it is easy to see %"_‘11) < — ﬁ Since

i > 1, weobtainln VoKD < In \=*==D and | < pNo6k =D < \=*=s=D Then,
it can be readily seen that

k=1 k—1
SINTTERT ()20} < 72D (/N T TN W spus). (12.27)
s=ko s=ko

Summing (12.27) from k = ko + 1 to k = oo and changing the order of summation
yield

+00 400 +00 +00
D EET @)z} D AT <> v (i) D] (A,,/A)k““l. (12.28)

s=ko k=s+1 s=ko k=s+1
i = k—s—1 1 w k—s—1 1
Since > A77'=I-and X (A/)) = o7 We have
k=s+1 k=s+1
+00 +00
D BT ()2} <77 D v (9)v(s), (12.29)
S=kn X:ko

=),
T—X/A°
is exponentially stable in the mean-square sense and achieves a prescribed H,, per-
formance level. This completes the proof.
Due to the co-existence of P, and Pfl, we can not obtain the controller gain
directly from Theorem 12.1. We now present the following theorem for the gain
calculation.

where y = 7 According to Definition 12.2, the closed-loop system (12.5)

Theorem 12.2 Forgivenscalarst > 0, > 1,0 < N < 1,q; > 0and0 < X < 1,
the control problem is solvable if there exist positive definite matrices P, > 0, Ty > 0,
and positive scalars € > 0, 81 > 0, 3, > 0 such that the following inequalities,
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el of 25 2] 0
-7, 0 0 0 BK/IT

*
* x —[ 0 O 0
« % % T 0 ‘QST <0, (12.30)
* x *x % —el 0
Xk ok ok * —cl
TP =1, (12.31)

and (12.7) hold for all I, v € I", where 7_", = diag{T;, ..., T;}.
Proof The proof is trivial by letting 7; = P,_l, and thus it is omitted.

We can see from Theorem 12.2 that the conditions (12.7) and (12.30) are linear matrix
inequalities which can be solved efficiently by available software. The challenge lies
in the condition (12.31), which is a bilinear matrix equation and it is non-convex. Over
the past decades, much work has been done to solve this kind of problems, among
which the cone complementarity linearization (CCL) algorithm [1] was shown to be
efficient by many numerical implementations. In this chapter, the CCL algorithm is
used to solve the above non-convex problem, and the controller gain parameter can
be obtained by solving the following optimization problem:

Controller design:

M
min Tr (Z (T; x P,)), (12.32)

=1
s.t. (12.7), (12.30) and

T 1
|:I P1:| > 0. (12.33)
Remark 12.2 1In solving the optimization problem (12.32), the control performance
related parameter 7 should be given first. Thus, the minimal H, performance level
may not be obtained. In order to obtain the minimal Hy, performance, one may
initially choose a large 7, and then solve the optimization problem. If no solution is
found, one reduces a larger 7 until the the optimization problem is feasible. On the
other hand, if the optimization problem admits a solution for the chosen 7, then one
decreases T by a small A7 and solve the optimization problem.

12.4 An Illustrative Example

In this section, a practical example is given to show the effectiveness of the proposed
design. The example under consideration is the interconnected chemical reactors
composing of two non-isothermal continuous stirred-tank reactors (CSTRs) with
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Fig. 12.2 Process flow diagram of two interconnected CSTR systems

interconnections between reactors. Figure 12.2 shows the process flow diagram of
two interconnected CSTR units. It follows from Fig. 12.2 that the feed to CSTR 1
consists of two streams, one containing fresh flow at rate Fj, molar concentration
C 40, and temperature Tp; the second stream contains recycled flow from CSTR 2 at
rate F,, molar concentration C 45, and temperature 75. The feed to CSTR 2 consists
of the output of CSTR 1, and an additional fresh stream at flow rate F3, molar
concentration C 403, and temperature Ty3. The plant model is given [4] by

[}
pepVi?

3
(T —T) + 3 (T = T) + X Gi(T)Car +

i=1

. 3
Ca = %) (Cao—Ca1) + % (Caz — Ca1) + 2 Ri(T1)Cuay,
i=1

T

(12.34)

0>

. 3
D=3 (T =T+ 3 (Ts = 1) + X Gi(T)Cax + 553,

i=1

. 3
Car = % (Ca1 —Cp2) + % (Ca03 — Ca2) — 2 Ri(T1)C o,

i=1
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where Gi(T;) = (—(AH;)/pc,) Ri(T;) and R;(T;) = kigexp ((—E;)/RT;) for
j = 1,2. AH;, ko, E;,i = 1, 2,3, denote the enthalpies, pre-exponential con-
stants and activation energies of the reactions, respectively; Also, ¢, and p denote
the heat capacity and density of fluid in the reactor, respectively. The open-loop
plant is unstable at the desired operating point ((17, C3,, 15, C3,) = 457.9K,
1.77 kmol/m3, 415.5K,1.75 kmol/m3). By linearizing the plant equations (12.34)
around the given operating point, the following system is obtained:
[)'cl(t) = A{x1(0) + Biui (1) + ASxa (1), (12.35)

)Ez(l) =Agz)Cz(t)-’-Bguz(I)+A§])C1([), ’

where x; and u; are the state and input vectors for the i-th subsystem, respectively,
and they are defined by

T,—T} T—T;
_ Ty _ T
X1 =1 ca-c |X2= | ca=cy, |
Ci Ch
" = 0, 1y = )
CAO - C;m ’ CA03 - C203

Based on the values of the process parameters given in Table 12.1 (taken from
[4]), the matrices in (12.35) are obtained as:

Table 12.1 Parameters and steady-state values for the chemical reactors
Fo =4.998m>/h R = 8.314kJ /kmol K

F1 =39.996m3/h

E1 = 5.0 x 10*kJ/kmol

F3 =30.0m?/h E, = 7.53 x 10* kJ/kmol
F, = 34.998m3/h E3 =7.53 x 10*kJ /kmol
Vi =1.0m? p = 1000.0 kg/m3

V, =3.0m3 C, = 0.231kJ/kmol K
Tp = 300.0K Tf =4579K

Ty3 = 300.0K Ty = 4155K

€%, = 4.0kmol/m’

C%, = 1.77kmol/ m3

C1§03 = 2.0kmol/m?

€3, = 1.75kmol/ m3

AH; = —5.0 x 10*kJ /kmol

k1o =3.0 x 10°h~!

AH, = —5.2 x 10*kJ /kmol

koo = 3.0 x 10°h~!

AH3 = —5.4 x 10*kJ /kmol

k3o = 3.0 x 10°h~!
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. 252914 4.9707 . 317512 0
Al = | Z78.028 —45.9368 |> 412 = 0 34.6421 |°

je_ [945x107° 0
e 0 2.8234 |’

o [ 28370 14157 7 . _[146953 0
27| 224506 —24.8828 |' 21T | 0 13.4690 |

je_ [347x107° 0

2T 0 5.7071 |°
With a sampling time of 7y = 0.0025 h, the above process system is transformed to
the following discrete-time interconnected system:

ik + 1) = A, xy (k) + Bluy (k) + Ay (),
d ~d d (12.36)
)Cz(k + 1) = A22x2(k) + Bzug(k) + A21)C1(k),
where 4o [ 10632 001247, _[0.079% 0
1= 120195108852 " 12~ | 0 0.0866 |’
sa_[945x107 0
1= 0 00071
4a [ 09929 000357 ., _[0.0367 0
2710056109378 [* "2 = | 0 00337

jd _ [ 347 % 10077 0
2 0 0.0143 |

It follows from [7] that the nonlinear perturbation, time-delay and disturbance occur
in CSTR systems. Then, we model the interconnected CSTR system by

xi(k+1) = Ajix; (k) + Woig(x; (k) + Wy g(xi (k — d; (k)))

2
+ z A,‘ij(k) + B,u,(k) + E,‘ V; (k), (1237)
j=Lj#i
zi(k) = Lix;(k).

The parameters of each subsystem are given as follows.
Subsystem 1:

—0.1951 0.8852 0 0.0866

0.1 0 9.45x 1077 0
WOI_W”_[O.IO.OI]B‘_[ 0 0.0071]

E = [0'7]L1 =[0.505].

1.0632 0.0124 0.0794 O
A11=[ ],A12=|: :|,

0.3
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Fig. 12.3 State trajectories of subsystem 1 without control

Subsystem 2:

Ay — | 09929 000357 [0.0367 0
271 -0.0561 09378 |* ¥ — 0 0.0337 "

0.1 0 347 x 1077 0
Wor = Win = [—0.10.1]’32—[ 0 0.0143]

E: = [015} L, =[0.108].

tanh(0.2xy;)
tanh(0.2x2,-)
have U = diag{0.2, 0.2}. The time-varying delays are assumed tobe 1 < d;(k) <3
and 2 < dp(k) < 4, respectively. Then, d; = 1, and d, = 4. Choosing initial
conditions as 11 = t, = [0.1 O.l]T, random delays for d; (k) and d,(k), and
v; = v = 0, then the state trajectories of these two systems are shown in Figs. 12.3
and 12.4, respectively. One can see that this system is open-loop unstable.

In this example, we use two wireless sensors to perform the control task and all
state variables are assumed to be available for controller design. In order to save
energy in sensors, signal is quantized before transmission and the communication
between these two sensors is scheduled to be intermittent. The quantization densities
are set to be p; = 0.9, p, = 0.7. In addition, we choose al.lj =1 and aizj = 0 for
i,j =1,2,i # j. The communication sequence is scheduled to be the following
periodical signal,

The nonlinear disturbance is assumed to be g(x; (k)) = [ ] . Then we

1,1 <k <S5,

ok =156 <k < 10.

(12.38)

It is seen that the entire system works in the centralized framework under topology
1 and the decentralized control one under topology 2. The sensor faulty rates in this
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Fig. 12.4 State trajectories of subsystem 2 without control

example are assumed to be 20, 30%, that is a; = 0.8, a; = 0.7. By choosing
At =095 X =098 A=0.99 and p» = 1.05, we have T = 4.8546 < 5, hence
the condition (12.8) is satisfied. Solving the optimization problem (12.32), we obtain
the minial H,, performance level v* = 0.7141. The corresponding controller gains
are

—1.2724 x 10° —0.1511 x 10® —0.1636 x 10° —420.0542

K- 14.7123 —126.5612 8.9966 —17.5228
P71 —0.0944 x 10° —0.0868 x 10° —3.2858 x 10° —0.6258 x 10° |’
—0.6780 —1.2824 —3.9407 —76.4545
0.1 .
+x11
+x12
0.08 H
0.06 4
0.04 i
0.02 4

-0.02 L L L L L L L L L
0 10 20 30 40 5 60 70 80 90 100
Time(k)

Fig. 12.5 State trajectories of subsystem 1 with control
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—1.2791 x 10® —0.0859 x 10° 0 0
K — 11.8000 —127.1985 0 0
0 0 —3.3545 x 10° —0.4665 x 10°
0 0 —5.1766 —75.3818

Under the same initial conditions as before, the state trajectories of these two systems
are depicted in Figs. 12.5 and 12.6, respectively. One sees that the closed-loop sys-
tem is stable based on our design. We now evaluate the H,, performance level.
For simulation purpose, we choose vi(k) = sin(0.2k) and v,(k) = cos(0.2k).

0.1

b — ><21
—_— x22
0.08 H

0.06 H 1

0.04 | 1

0.02 | ]

-0.02 L= I I I I I I L I I
0 10 20 30 40 50 60 70 80 90 100

Time(k)

Fig. 12.6 State trajectories of subsystem 2 with control

1
081
0.6
0471
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Fig. 12.7 Trajectories of noise
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Fig. 12.9 Trajectories of performance output
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The trajectories are shown in Fig.12.7. Choosing the zero initial conditions for
the two subsystems, the state trajectories are depicted in Fig.12.8. Figure 12.9
depicts the trajectories of performance output. By simple calculation, we have

100 100
> 2T (s)z(s) / D v (s)v(s) = 0.5678 < v*.

s=0 s=0
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12.5 Conclusions

We have studied the distributed stabilization of large-scale systems in a sensor net-
work with energy constraint and random sensor faults. In order to save limited energy
in sensors, techniques such as reducing the packet size reduction and the commu-
nication frequency reduction have been used. A set of binary variables has been
introduced to model the random sensor fault phenomenon. Based on the switched
system theory, Lyapunov stability technique and some stochastic system analysis, a
sufficient condition has been obtained such the closed-loop system is exponentially
stable in the mean-square sense and achieves a prescribed disturbance attenuation
level in the Hy, sense. Controller gains is designed based on the CCL method. A
numerical example has been given to show the effectiveness of the proposed design.

In this chapter, we only use the signal quantization and transmission rate reduction
schemes to reduce the transmission power. As we have mentioned that some other
methods such as aperiodic sampling and measurement size reduction schemes can
also help reduce the transmission power. Now, the problem is if we can simultane-
ously use these schemes to achieve the energy-efficiency goal? The similar problem
has been discussed in the distributed filtering system. We will discuss the distributed
control problem in the next chapter.
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Chapter 13
Distributed Control with Communication
Reduction

13.1 Introduction

In this chapter, we revisit the sensor-network-based control problem for a class of
large-scale systems, and the energy constraint is still our main concern. To achieve
the energy-efficiency goal, the measurement size reduction technique and commu-
nication rate reduction method are introduced in the control system design. Firstly, a
time-varying sampling scheme is used in the sampling process, and only one element
of the sampled data is then chosen and quantized for transmission. Then, an inter-
mittent communication between the local sensors with their neighbours are used to
reduce the communication rate. A unified switched system approach is proposed to
model the nonuniform sampling, the measurement size reduction, and the communi-
cation rate reduction phenomenon. A sufficient condition is presented such that the
closed-loop system is exponentially stable in the mean-square sense and achieves
a prescribed H,, performance level. The controller gains are determined by using
the cone complementarity linearization (CCL) algorithm subject to certain LMI con-
straint. Finally, a case study on the interconnected CSTR system is given to show
the effectiveness of the proposed new design.

13.2 Problem Formulation

The problem under consideration is to stabilize the large-scale system by the distrib-
uted control. The target plant is firstly sampled under time-varying periods. Then, we
select one element of state measurement, and quantize this measurement for trans-
mission. It is known that the controller failure may occur in the control system. Our
system is shown in Fig. 13.1.

Consider the following continuous-time linear time-invariant (LTI) system:
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Fig. 13.1 Sensor-network-based control system

2(t) = Lx(1), 3.1)

[)'c(t) = Ax(t) + Bu(t) + Ev(t),
where x(¢#) € R” is the state vector, z(¢) € R™ is the performance output vector,
u(t) € RP is the control input vector and v(#) € R? is the unknown disturbance
belonging to L,[0, +00). A, B, E and L are some constant matrices with appropri-
ate dimensions. To control a large-scale system, the first step is to partition it into
some small subsystems. These subsystems are interconnected under certain topol-
ogy, hence the system (13.1) is sparse. Let G = (v, €) be the direct graph associated
with the matrix A = [a;;], that is, the node setis v = {1, 2, ..., N} and there exists
a directed edge (i, j) € € € v x vifand only if g;; # 0. Let v be partitioned into N
disjoint sets, v = {vy, va, ..., vy}, and let G; = (v;, ;) be the i-th subgraph of G
with vertices v; and edges €; = € N (v; X v;). According to this partition, the matrix
A us given by
Ay A oo Ay
Azl Ay -+ Aoy

L . = Ap + Ac,

ANy An2 -+ AN

where A;; € R">" A;; € R"*" | Ap is block-diagonal, and Ac = A — Ap. Itis
noted that if Ap = diag{Ai;, ..., Ayn} then Ap represents the decoupled diagonal
subsystems and A describes their interconnections. Specifically, if A is sparse, then
several blocks in A¢ are zero. In this chapter, we assume that the interconnection of
the plant only occurs in the state variables. Then, we have

B = diag{B\, Bs, ..., By}, E = diag{E\, E», ..., Ex},
L = diag{Ll, Lz, ey LN}

With the above structure, the system (13.1) becomes an interconnected system and
the dynamics of each subsystem is given by
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N
xi (1) = Aux(r) + j}j# Ajjxj(t) + Biui(t) + E;v; (1), (13.2)

zi(t) = Lix(t).

We are now in the position to discuss the issues with networked control.

13.2.1 Sampling

In the networked control system, a signal is usually sampled and only its value
at the sampling time instant is available for controller design. In this chapter, the
sampling period of each sensor is set to be the same, and all the sensors work in
an synchronous mode. For each sensor, the sampling period is allow to vary, i.e.,
each sensor has a time-varying sampling period. Define the measurement sampling
period as hy = ty+1 — tx, where, #; is the sampling time instant. In this chapter, we
assume that &, takes a value from a given set. Specifically, let b, = n; Ty, where
ng € {1, b, ..., Iy} 1, j =1,2,..., Ny are positive integers, and Tj is the basic
sampling period.

We now discretize the system (13.2) with the sampling period /4 and applying a
zero-order-holder, we obtain the following discrete-time system:

N
xi(tey) = A (O)x () + > Ajj(0)x;(t)

J=1j# (13.3)
+B; (k)u; (1) + E; (k)v; (),

zi(t) = Lix(t),

where A”(k) = eA""hk, Aij (k) = (ﬁ)hk eAideT) Aij, Bi (k) = (fohk eAideT) Bl' and
E0) = (f) ehmdr) Bi. Let Aug = e, Ao = ([, eh7dr) Ay, Bio =
( I eA“TdT) Bi, Eio = ( I eA”TdT) E;. Then, we have A (k) = Ao, Ay (k) =

ni—1 ng—1 ni—1

Z Aii()IAij(), B;(k) = Z A,'l'otBi(), E;(k) = Z AiiotEio. It is seen that the values
=0 =0 =0

of A;j(k), B;i(k) and E;(k) are determined by the sampling period ;. Define a
piecewise constant signal, s(k) € £2; = {1, 2, ..., Ni}. Then, we have the following
switching system model for (13.3):

. N i
xi(ter1) = Afjy ) x() + Z AAJ’(lk)x‘,- ()
; J=Lir (13.4)
+Biy(lk)ui(tk) + Es(lk)vi (),

zi(tx) = Lix(t),
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ii ALy 1y — S =14
where Afay = Aiio™ Ajy = 2u=1 Aiio Aijos B

Ly 41—-1
=1 Aiio Eio-

. 1. .
i _ st pt—1p i _
s() — =1 Aii() Bio, Es(tk) -

13.2.2 Measurement Size Reduction

It follows from the simulation results in Chap. 10 that reducing the packet size and
transmission rate are efficient methods to save the sensor power. Since the size
of the original measurement may be large, we introduce a measurement selection
scheme. Only one element is selected and quantized for transmission. The selected
measurement signal is described as

Fp(t0) = I%, (1), (13.5)
where T, is a matrix introduced to choose one element for transmission, and
Ppuy> P=1,2,..., N,are piecewise signals, whichbelongsto £2,, ={1,2,...,n,}.
Specifically, when the first element is selected, then I7 oy = [10---0];the second
element is selected, then /1,,,, = [0 1 --- 0], and so on. It is seen that 1,  are a
set of switching signals.

The selected measurement is then quantized for transmission. In this chapter, the
logarithmic quantizer is used. The quantizer Q7 (e) is assumed to be symmetric and
time-invariant, i.e., Q7(—v,) = —Q”(—v,). Forany p = 1,2,...,n, the set of
quantization levels are described as

(i)

UP = {+rF k! = pl'rl,i =0, 1,42, ...}

U{£RE}U{0},0 < o < 1, K > 0, (13.6)
The quantized output of Q7 (e) is given by
mf’, ifﬁﬁ;ip<vp<ﬁf$f,vp>0,
0%(vp) =10, ifv,=0, (13.7)

—0P(=vp), ifv, <0,

where 0, = ;Z L < 1, with the quantization density 0 < p, < 1. The quantized
»

measurement is described by

Xp(te) = Qp(Xp(10)). (13.8)

Define the quantization error e, = X, (tx) — X, (fx), then %, (tr) = (I + A, (11))%, (1),
where || A, (t) || < dp.

It has been shown that reducing the communication rate is also an effective method
to save sensor power. The most energy-efficient case is no communication among
different smart sensors, but the control performance is known to be the worst. So,
we introduce a time-varying communication scheme for our system, which can also
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affect the sensor network’s structure. Basis on sensor networks is given as follows.
Let the topology of a given sensor network be represented by a direct graph 7 (k) =
(€, x, B°®) of order n with the set of sensors v = {1,2,..., N}, set of edges
X € & x &, and a weighted adjacency matrix B?® = [b7(] with nonnegative

(k)
pq
associated with the edges of the graph are b;g‘) =1<% (p, q) € & when the sensor

adjacency elements b7'“). The edge of 7 is denoted by (p, ¢). The adjacency elements

p can receive information from controller g. On the other hand, b‘;g‘) = Qif sensor p
can not receive information from controller g, which may be out of communication
range or the g-th sensor does not broadcast information. Moreover, it is seen that
bzl()k) = 1 for all p € &. The set of neighbors of node p € £ plus the node itself are
denoted by N, = {g € £ : (p,q) € &} o(k) 1 [0,00) — 23 = {1,2,..., N3} is
a switching signal. For each [ € £2;, B! = [b! ;11s a square matrix representing the
topology of the sensor network. The number of the topologies is determined directly
by how one regulates the working mode of the sensor network.
With the controller failure, the controller is described as

w, () = ZpeN ap (LI KW R, (1), (13.9)

where o, (fx) € {0, 1} is a binary value, indicating whether the controller has failure
or not. When o, () = 1, it means that the controller is working normally, while
the controller has fault if c,(#;) = 0. This value is not known in advance, but the
statistic value is known, i.e., E {a, (%) = 1} = &, is known for controller design. In
implementation of the controller, the actuator will receive zero control input signal
when the controller has failure.

To simplify the presentation, we define the following notations:

x(t) = [xF @) L @) - xL@) ) uw) = [ul (o) ul @) - uly @) ],

T T
v(t) = [vf (@) v] @) - v @) | 2 = [ 2] () 23 () -+ 2y (@) |
an = dlag{O_qI, 0_121, P 641\/1}, H/;(tk) = diag{le(,k), Hﬂz(fk)’ ey HPN(lk)}’

11 12 IN
Aé‘(fk) AS(fk) T AS(fk)
A2l 422 p2N
s() “Ts () s () . 1 2 N
As@) = ) o ) s By = dlag{Bs(tk)’ Bs(tk)’ ) Bs(tk)}’
ANl N2 ANN

- sm)l s(th' T s v .
Es(tk) =.dlag{Es(tk), Es(tk)’ ey Es(tk)}’ L : dlag{Ll, Lz, ey LN},
@, = diag{0,..., I ,...,0} A(t) = diag{A (&), Az(te), ..., Ay ()},
p—th
() (1) 3.0(te) (1) (1) (1)
iy K DR KR B

bgl(lk)Kgl(lk) bgz(lk)ng(lk) . bgl(\;k)Kzalgk)

Koy =
o(tx) gro(te) 3.0(t) gro(te) o (1) gro(tk)
lek Kle szk KNZk bN]\? KN/\f

Then, we have the following closed-loop system,
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x(ter1) = [Aso) + Bsap Mo Koy (I + Alt) My, | x (1)
N

+Egupv(t) + X 0,0 [ By @p Ko (I + A1) My | x (1),
p=1

Z(tk) = Lx(tk)9
(13.10)

where 0,(t) = o,() — &,. The system (13.10) has three switching signals,
and analysis of such a complex system is difficult. Here, we define a mapping:
{o(t), p(ty), s(t)} — (1), then for each 0(#;) = i, we have

X (fe1) = [Aix () + BiIlo K (I + A(n) ITi] x (1) + Eiv(n)
+ i 0,(0) [Bi®,Ki (I + A()) IT; | x (1), (13.11)
2(t) = Lx(ty).
One sees that the system (13.11) is a switched system, and 6(f) € £2 =

N
1,2,...,M x N3 x [] np . As in the last few chapters, we will also use the
p=I
average dwell time approach to analyze (13.11).

The control problem is now formulated as follows: design the controller in form of
(13.9) such that the closed-loop system (13.11) is robustly exponentially stable in the
mean-square sense and achieves a prescribed Hy, performance level in the presence
of nonuniform sampling, the measurement size reduction, the communication rate
reduction as well as the controller failure.

Definition 13.1 The system (13.11) is called robustly exponentially stable in the
mean-square sense, if there exist some scalars 7 > 0 and 0 < x < 1, such that the
solution ¥ of system (13.11) satisfies E {[|x(z)]|} < 7x* %0 |[x(to) ||, Vtx > to.

Definition 13.2 For a given scalar v > 0, the system (13.11) is said to be
robustly exponentially stable in the mean-square sense and achieves a prescribed
H., performance -, if it is exponentially stable and under zero initial condition,

+00 400
S ET(0)z(t)) < D 2T (1) v(t) holds for all nonzero v(#) € 1[0, 00).
k=0 k=0

13.3 Main Results

In this section, a sufficient condition is firstly presented such that the closed-loop
system (13.11) is exponentially stable in the mean-square sense with a prescribed
H,, performance level.
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Theorem 13.1 For some given scalars 7 > O,n > 1,0 < N; < 1,6, > 0,
0 < A < 1, and controller gains K;, if there exist positive-definite matrices P;, and
a positive scale € such that the following inequalities,

Y % X35, 05 0
x —P710 0 0 X

*x % -1 0 0 0

3 ) « B0 > <0, (13.12)
* * * x —el 0
* * * x % —ef
P < pPj,i # j, (13.13)
In p
T,>T =———, 13.14
1T T (13.14)

hold for all i, j € $2, then the closed-loop system (13.11) is exponentially stable in
the mean-square sense with decay rate x = / \ppt/%e and achieves a prescribed

H, performance level v = T,/ I(I:Ak"f\, where A\, = min{\;}, A\, = max{\;}, A\ > A,
b/ e ie2

and

(AP 0 AT + T KT 17T BT LT
2= 0 —721j|’22:|: ! ’EiT’ a2y = o |
(6,117 KT @ BT 6,11' KT &I BT - o517 KT &7 BT
0 0 0

2y = ;
L 0 0 0
91 Bid)lKi
W 0 B; P2 K;
55 = HZOA5j|,26:B,»HaK,-,E7: : :
OnBi Py K;
/_X =diag{61, 02, ..., 0.}, 0, = Jap,(1 —ap), p=1,2,...,n,
P; = diag{—P;, —P;,...,—P}.
Proof Choose the following Lyapunov functional:
Vs (k) = xT(k)Pg(k)x(k). (13.15)

Then for each §(k) =i and Vi € £2, it follows that
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E{Vitk +1) — A\ Vi(k) + YT ()}
= ([Aix (1) + BT, K; (I + A() il x (1) + Ejv(n))”
X P ([A x (1) + Billo K (I + A1) ITi]1 x () + Eiv(t))

+ Z 0> ([Bi@,Ki (I + A(tk))H]x(tk)) : ([Bi®,Ki (I + A1) 1] x (1))

+[LX(tk)] [Lx ()] — 7207 (v (1),
(13.16)

where Y (k) = z7 (k)z(k) — 7*vT (k)v(k). By using Lemma 2.1, it is easy to see that

E{Vitk +1) — A\ Vi(k) + T(k)} <0 (13.17)
is equivalent to
O + O, A)OT + O3A(k)O] <0, (13.18)
where -
21 22 23 24 25 0
* =P 0 0 10 _| %6
= s 0 O2=1 g =1 |
* * * —P; 0 2
with ;
_ 1,
5-[7]
By some manipulations, (13.18) can be rewritten as
O + O, AAK)O] + OF AA(k)O, < 0, (13.19)

where A(k) = A(k) . It follows that A(k) ‘ < I.Based on Lemma 2.2, one sees that
(13.19) holds if and only if (13.12) holds. Hence, we see

E{Vi(k +1) = A\ Vi(k) + Y (k)} < 0. (13.20)

For the switching time instant kg < k; < --- <k < -+ <k, [ =1,2,...,1,
we define the switching numbers of d (k) over (ko, k) as Njs(ko, k), then one has

k—1
E(Vi(k)} < BN Vitk)} = DN BT ()} (13.21)
s=k;

It follows from (13.13) and (13.21) that


http://dx.doi.org/10.1007/978-3-319-53123-6_2
http://dx.doi.org/10.1007/978-3-319-53123-6_2

13.3 Main Results 207

EVsw) (0}
k—1
< N EVsan (k) = 3 A5 E(Y (5))

s=k;
k—1
< MunEVsa, ()} = 3 Xg BT ()}
= - (13.22)
< At [A’ézk,";‘E{Vm,1><k1_1>} - X Aé@fﬂE{T(s)}}
k—1 e
- Zk Ny E{Y ()}
s=k;
< o= MR RASINTGE L Aty Yt (ko) — ©(Y),

where
Notko k1) \k—ki ‘1 Kot —ks S k1
) — ) K= - s+1 7 Ks 1—1=
OO = "IN 0 TT Ay ™ 22 Aoty EAY ()}
s=1 s=ko
Ns(ko.k—D)—1 \k—ki = Ak =k fo! Ne-l=sp iy
tH oy [ Aoy 22 Aty BIT()
S= S=Kj

k—1
ot pl® Hk X "E{T ().
S=K|

Now, we consider the exponential stability of the system (13.11) with v(k) = 0.

One has
E{Vsw)(k)}

Ny (ko,k) \k—ki yki—ki— ki —k
< NN Nt Aotk Votko) (ko)

< plNitkok) AI;’“’ Vis ko) (ko)
F—k _
< (1T X)" T Vs (ko) = X250 Vi (ko).

(13.23)

which yields E{llx(0)|?} = £x* ™ |lx(ko)II’, where ¢ = min ouin(P),
1€

py = mag( omax (P), X = / A\pp!/Ta. Therefore, one can readily obtain xy < 1 from
1S

condition (13.14). According to Definition 13.1, the closed-loop system (13.11) is
exponentially stable in the mean-square sense with v(k) = 0.

For the H., performance level, we consider v(k) # 0. Under the zero initial
condition, it follows from (13.22) that

k—1
> RN TR (9)2(5)) < 70 3 p ORI T (5)u(s). (13.24)

s=ko s=ko

NiGk=1) _ _In)
k—s—1 Inp®
Since ;1 > 1, weobtainIn M6 =D < In \=¢=s=D and 1 < pN=6k=D < \=k=s=D),

Then, it can be readily seen that

With the average dwell time condition (13.14), it is easy to see

k—1 k—1

D ANTTER 020} < 7 D0 Qw/N TN T o). (13.25)

s=ko s=ko
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Summing (13.25) from k = ko + 1 to k = oo and changing the order of summation
yield

+o00 +00 +00 +oo
Z]E{ZT(S)z(s)} z A==t <TZZUT(S)U(S) Z /N7 (13.26)

s=ko k=s+1 s=ko k=s+1
. ~+00 I +00 ks |
Since >, M=ol = moand > (AN = o, We have
k=s+1 k=s+1
+o00 +00
DB )2} <7 20 ()v(s), (13.27)
s=ko s=ko

where v = 7./ 1]__,\ij It is noted that \, < A, which ensures v > 0. Let ky = O,
the system (13.11) is exponentially stable in the mean-square sense and achieves a
prescribed H,, performance level . This completes the proof.

We see from Theorem 13.1 that the conditions (13.13) and (13.14) are linear
matrix inequalities which can be solved efficiently by available software toolboxes.
The challenge lies in the condition (13.12), where we have P; and Pfl . This condition
is known to be a nonlinear matrix inequality. The CCL algorithm is employed to
determine the controller gains.

Theorem 13.2 For some given scalars T > 0,0 > 1,0 < \; < 1,6, > 0, and
0 < X\ < 1, if there exist positive-definite matrices P;, T;, and a positive scale €
such that the following optimization problem has a feasible solution, then the control
problem is solvable.

Optimization problem:

Z
min Tr(z (T; x P,»)) (13.28)

i=1

s.t. (13.13), (13.14) and
[Ti ! i| >0, (13.29)

*x x —1 0 0 O

. w % 7—,1 0 = <0, (13.30)
* % *x % —el 0

* ok ok ok ok —gl
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_ N
where T; = diag{T;, T;, ..., T;},and Z = M x N3 x [] n;.
N
Remark 13.1 To solve the above optimization problem, the H,, performance related
parameter 7 should be given first. Then in order to obtain the minimal H,, perfor-
mance level, one may first choose a relative large value for 7, and decrease this value
until the above optimization has no solution. Eventually, one has the minimal 7, we

obtain the minimal H,, performance level as v = 7,/ l(]_j\;\/;

13.4 An Illustrative Example

In this section, areal-world example is given to show the effectiveness of the proposed
design. The example under consideration is the interconnected chemical reactors
composing of two non-isothermal continuous stirred-tank reactors (CSTRs) with
interconnections between reactors. System structure is depicted in Fig.13.2. The

Fr ’TZ 9CA2

FO ’TO ’CAO

Fl ’Tl 9CA1 @_

Temperature

analyzer analyzer

Measuring Quantization
unit unit )
Measuring Quantization
|_ Processing [Communication| H unit unit
unit unit L

Sensor 1 [Procefsingj 6mmugicaﬁﬁ
\ ; unit unit

- Sensor 2

Composition
analyzer

Temperature
analyzer

- — 5

Fig. 13.2 Process flow diagram of two interconnected CSTR systems
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CSTR system can be described by the following LTI system when it is linearized
around the point of (T}, C},, T, C3,) = 457.9K, 1.77 kmol/m3, 415.5K,1.75
kmol/m?):

[xl(t) = AS,x1 (1) + Bfu (1) + AS,x2(1), (13.31)

(1) = ASx2(1) + Bsua (1) + Agyx1 (1),

where x; and u; are the state and input vector for the i-th subsystem, respectively,
and they are defined by

h-T} =Ty
- 0 = i
X = ca-cy, [ *2F | cacey, |o
C Ch

" = 01 1y = )
Cao—Clo |’ Cans — Cp3 |

With the values of the process parameters given in Table 12.1, the matrices in (13.32)
are obtained as

A _ | 252014 49707 . [317512 0

T —78.028 —=45.9368 |° 127 | 0 34.6421 |°
je_[945x107° 0 ]

I 2.8234 |

ac [ 28370 14157 1 . [14.6953 0
27| 224506 —24.8828 |21 T | 0 13.4690 |
je_ [347x107° 0

270 5.7071 |

In this example, the disturbance weight matrices are taken as E; = [(1)], and

0
ie., hy € {Ty, 2T}, with Ty = 0.0025h. Then, based on our sampling approach, a
discrete-time interconnected system with two subsystems is obtained as

E, = li|. We now discrete the above system by using two sampling periods,

2
xXi(t) = Al x(0) + D A xi(t) + Bl ui(t) + EL v, (13.32)
J=1j#

where s(t;) € £21 = {1, 2}, and other matrices are not given for presentation brevity.

In this example, we aim to design two distributed smart controllers to stabilize this
plant. Due to the power constraint, at each sampling time instant, only one element of
the state x; (#;) is chosen and this element is then quantized for transmission. Hence,
M, €{[10].[01]}.and 1), € {[10],[0 1]}. The quantization density is
taken as p; = 0.9, and p; = 0.8. In the distributed control system, two smart sensors
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° Activation time instant

Fig. 13.3 Switching signals

are allowed to communicate with each other to improve the control performance. But
as we know, the communication will consume much energy. Hence, in this example,
controller 2 does not transmit its information to controller 1, and controller 1 transmits

its information to the controller 2 intermittently. The topologies are B! = (1) (1):|,
10
2 _
and B~ = 11l

The controller failure rates are taken as 10, and 20%, respectively, thatis a; = 0.9,
and a, = 0.8. For simulation purpose, the activation time instant of the switching
signals is assumed to be as in Fig. 13.3, where the signals are varying periodically.

10 01
1017101 ]
Moreover, one also sees from Fig. 13.3 that the closed-loop system (13.33) can be
modeled as a switched system with two subsystems. In this simulation, we run
experiment for 100 time steps. The disturbance signals are taken as

According to the activation process in Fig. 13.3, we have I, €

01 (k) = va(k) = [ ra“do’ 0.5, (l)jerks’f >0, (13.33)
where rand is random function generating a value between O to 1. Figure 13.4 shows
the evolution of the above disturbance signal. Under this signal, Fig. 13.5 shows the
state evolution of system (13.33) without control. It is seen that the original system
is unstable. It follows from Fig. 13.3 that 7, = 1.4925. Choosing \; = 0.92, \, =
0.94, A = 0.95 and i = 1.05, we have A\, = 0.92 and )\, = 0.94. It is seen that
T = 09512 < T,, which means that (13.13) holds. To illustrate the performance
against the unknown disturbance, we take L; = L, = [0.50.5]. By solving the
optimization problem (13.28), we have the H, performance level v = 0.0357. With
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Fig. 13.4 The trajectories of the disturbance
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Fig. 13.5 The trajectories of the open-loop system

the controller, we depict the state trajectories in Fig. 13.6. It is seen that when the
disturbance turns to be zero, the state will also becomes zero. One hundred samples
on the Hy, performance level are shown in Fig. 13.7. It is clear that our control design
can guarantee the control performance.
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Fig. 13.6 The trajectories of the closed-loop system
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Fig. 13.7 On hundred samples on the H,, performance level

13.5 Conclusions

We have studied the distributed stabilization of a class of large-scale systems with
power constraint. The techniques such as reducing the measurement size and com-
munication rates are introduced to achieve the energy-efficiency goal. Based on the
switched system theory, a sufficient condition has been proposed such that the filter-
ing error system is exponentially stable in the mean-square sense and also achieves a
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prescribed H, performance level. The controller gains are determined by using the
CCL algorithm. Finally, the effectiveness of the proposed design is illustrated by the
CSTR system.

It should be noted that in many complex networks, the interconnection of a target
control plant may change due to possible disturbances, fault or attack. Then, how to
handle the topology switching of plant network is the topic in the next chapter.



Chapter 14
Distributed Control with Event-Based
Communication and Topology Switching

14.1 Introduction

In Chaps. 11-13, the connectivity of topology in plant network is assumed to be
fixed. However, such an assumption may not hold in many practical systems. Take
the smart grid system as an example, the transmission control has been identified as
a valuable mechanism for a variety of benefits, e.g., improving the system reliability
and the market surplus. However, the use of transmission as a controllable asset will
inevitably lead to the topology switching of a power grid [1]. Another example is
the possible cyber or physical attacks on the modern industrial systems, in which
the topology may be changed by such attacks, see [2] for more details. The robust
distributed control of large-scale systems under the uncertain topology was discussed
in [3], and the novelty is that they give the robustness analysis under the topology
uncertainty and look for some appropriate control rules for the desired H,, robust
performance. However, no topology switching is taken into account. Very recently
in [4], the state estimation for a class of complex networks with topology switching
was investigated. An asynchronous estimator was designed to overcome the difficulty
that the estimator can not access to the topology information instantly. But they only
considered the decentralized state estimation problem, and the topology switching
is assumed to satisfy a Markovian process. How to design a distributed control
algorithm for a class of large-scale networked control systems with a general topology
switching phenomenon is a challenging work.

Motivated by the above discussions, we pay our attention on the distributed con-
trol for a class of large-scale networked control systems with energy constraints and
topology switching. First, the event-based communication protocol is employed to
reduce the unnecessary communications between the plant network and controller
network. Such an on-line scheduling not only alleviates the communication constraint
problem, but also achieves a better control performance. The selected measurement
signal is then quantized by a logarithmic quantizer for transmission. A group of asyn-
chronous controllers are designed when the real time information about the topology
is not available in such a networked environment. A stochastic switched system
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model with sector bound uncertainties is proposed to capture the communication
constraints and topology switching phenomena. A sufficient condition is developed
that guarantees the globally exponential stability of the overall system by using the
Lyapunov direct method and the controller gains are determined by using the cone
complementarity linearization (CCL) algorithm. Finally, a simulation study on the
CSTR systems is performed and the effectiveness of controller design algorithm is
verified.

14.2 Problem Formulation

In this chapter, we suppose that a networked control system consists of a number
of subsystems, each comprising of a plant and a controller, coupled together in
a networked structure. The interaction of plants with each other forms the plant
network. Control signals are exchanged using the control network. The system is
depicted in Fig. 14.1. In the following, each component is described in detail.

Consider a discrete-time large-scale system with N subsystems with the p-th
subsystem described as

N
xpk+1) = Apx, )+ Y Welx, (k)

a=l.a#p (14.1)
+F,9(x, (k) + E,u,(k) + Byw,(k),

zpk) = Lyx,(k),p=1,2,..., N,

where x,(k) € R" is the state vector, u,(k) € R™» is the control input vector,
g(xp(k)) is the nonlinear perturbation on the p-th subsystem and it is assumed to
satisfy [ g(x,(k))| < |Ux,(k)||, in which U is a bounding matrix. w, (k) € R" is
the unknown disturbance, which belongs to /5[0, 00). z, (k) € R/» isthe output vector.

W;,’ék) is the coupling matrix of the plant network under a certain topology and p(k) €

T =1{1,2,3,..., M} is a piecewise signal describing which topology is activated.
Ap, W[f;k), Fp, E,, B, and L, are known matrices with appropriate dimensions. We

assume that the pair (A ,, E ) is controllable. For the switching signal p(k), we define

Plant
P P, le— o0 — P,
network ! 2 N
A A A
Communication network
Controller c B c, . c,
network

Fig. 14.1 Structure of the considered distributed control system



14.2 Problem Formulation 217

the switching sequence {(iy, k1), (i2, k2), ..., (s, ke) .., i €7, =1,2, ...}
It indicates that the i;-th topology is activated when k € [k, k;+1).

Our purpose is to design a state feedback based controller to manage the plant,
but due to the communication constraint, the state measurement might not be al-
lowed to be transmitted for controller network design. In this chapter, the event-
based communication protocol is first employed such that the transmission only
occurs if it changes a lot. The event generation function is taken as f,(w,(k), 7,) =
wh (k) Zpwo, (k) — 7px) (k) ¥,x,(k), where @, (k) is the error between two suc-
cessive transmissions, i.e., @wy(k) = x,(k;) — x,(k), x,(k;) is the next possible
transmitted state measurement and x, (k) is the last transmitted one. X', > O is a
weighting matrix and 7, € [0, 1) is a slack variable, which can be tuned in the design.
In this chapter, the transmission only occurs when the following event happens:

fp(wp k), 75) > 0. (14.2)
The event-triggered time instant can be determined by
ko, =inf {k e N[k > k], f,(w,(k), T,) > 0},

which might not be equal to the current sampling time k.

The transmitted measurement can be described as X, (k) = x,(k;), which is then
quantized by a logarithmic quantizer. Note that the logarithmic quantizer is static and
time-invariant, and it has been widely used in many digital and networked control
systems. Forany p = 1,2, ..., N, we define the following set of quantization levels:

Up = {217 k" = gl i = 0,21, %2, ..

(p) (p) (14.3)
UjEry (U{0},0<p, <1,K; >0.
The quantized output of Q,(e) is then given by
Ii;p), if H#gnfp) <v, < #n?m, v, >0,
Qp(vp) =10, ifv,=0, (14.4)
—0,(=vy), ifv, <0,
where §, = i;—z” < 1, and the quantization density is 0 < p, < 1. The quantized
state is described by
xp(k) = Q) (%,(k)) . (14.5)

Let the quantization error be e,(k) = Xx,(k) — X,(k). We have x,(k) = (I +
Ap(k)x,(k), where || A, (k)| < 6,1

In the networked control system, the transmitted packet may be lost due to the
unreliability nature of a communication channel. When the packet dropout occurs,
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the zero input mechanism is applied when the packet is lost. With the packet dropout,
the control input signal is described by

up (k) = ap (k) Z apg K005, (), (14.6)

qeN,

where o, (k) € {0, 1} is a binary variable, indicating whether the control input signal
is lost or not. As in the last chapters, Prob{c, (k) = 1} = E{c, (k)} = &), is known
as the successful transmission rate, which is assumed to be a known scalar. p(k) € T3
is the switching signal obtained by the controller, and it may not be the same as the
plant’s topology due to remote transmission. In this chapter, we assume that the
maximal transmission delay is bounded by 7, where 7 is a positive integer. a,, is
the connection variable of the controller network, and a,, = 1 if the g-th controller
is the neighbor of the p-th controller, otherwise, a,, = 0. K g;k) is the controller
gains to be determined. Define the asynchronous time lag by /,, and [, < m. Then the
switching sequence of p(k) is given by

{(i19k]+ll)5(i27k2+l2)’"'7(ilvkt+ll)7""|pleTl’lzlyz""}a

which means that i,-th controller mode is activated when k € [k, + [;, k;11 + [;41).

Remark 14.1 p(k) is actually a delayed switching signal of o (k). In particularly,
p(k)y = o(k — 1), where [, is the transmission delay, and it is also regarded as
the asynchronous switching time. We use two switching signals only for analysis
simplicity.

For easy presentation, we first define the following notations:

x(k) = [xF (k) xT (k) --- xﬁ(k)]T,Tuac) = [ul 0 ulk) - b)), )
wk) = [wl (k) wl (k) - whk) ], vk) = [w{T(lo ol k) - wh®)]"
G (x(0) = [g" 1K) g" (2(0) -+ g xRN ]
2 = [2F (k) ZF k) - 2k ], A = diag{A), Ay, ..., Ax),
F =diag{F\, F>, ..., Fy}, E = diag{E|, E», ..., Ex},
B = diag{B, Bs, ..., By}, L = diag{L1, Lo, ..., Ly},
Ak) = diag{A, (k), Ay (k), ..., Ay (k)},
Wp(k) = [wZ‘(Jk)]NxN’ Kp(k) - I:aquﬁl(]k)]NxN’
T = diag{o 1, asl, ..., ayl}, @, = diag{0, ...,\I/_/, ...0},
p—th
A =diag{6,1, 6,1, ...,051}, W = diag{Z), X, ..., Zx},
lf/ = diag{ﬂZ‘], 7'222, P TNEN}.

The closed-loop system is obtained as
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x (k +_l) = Ag(k)’p(k)x (k) + FG (x (k))
+EIMK ) (I + A (k) v(k) + Bw (k)
N

+ Zl 0,(k) [ED,Kpay (I + A (k) x (k) + E®, K, (I + A (k) v (0],
p=

2(k) = Lx(k),
(14.7)

where Ag(k)'p(k) =A+ Wa(k) + EﬁKp(k) ([ + A (k)), 9p(k) = Qp (k) — &p'
It follows from the switching sequences of p(k) and o (k) that for each o(k) =
i,plk)y =j;i,j € T1,whenk €[k, + 1, k;y1), system (14.7) can be written as

x(k+1)=Ax (k) + FG (x (k) + EITK; (I + A (k)) v(k) + Bw (k)
N

+ 0,0 [E®,Ki (I +A(K)x (k) + ED,K; (I + AK)v k)], (14.8)
p=1

z(k) = Lx(k),

Whenk € [k, k; +1,),t =1,2,..., we have

x(k+1)=Ajx (k) + FG (x (k) + EITK; (I + A (k) v(k) + Bw (k)
N

+ X 0,() [E®,K; I+ A(K)x (k) +EP,K; (I+AGk)vk)], (14.9)
p=1

z(k) = Lx (k).

Note that the system described by (14.8)—(14.9) is a very complicated dynamic
system as it has asynchronous and synchronous motions. In this chapter, the average
dwell time approach will be utilized to obtain the main results. The basic idea is that
each subsystem should be activated for some time and the average activating time
should be larger than a certain value.

For simplicity, we assume Ny = 0. We want to design the sparse controller K )
such that the closed-loop system (14.8)—(14.9) is exponentially stable in the mean-
square sense and a prescribed H,, disturbance attenuation level is also guaranteed.

Definition 14.1 The system described by (14.8)—(14.9) is said to be mean-square ex-
ponentially stable, if there exist some scalars 6 > 0and 0 < x < 1, such that the tra-
jectory x (k) of system (14.8)—(14.9) satisfies E {||x(k) ||2} < 6)("”‘0 ||)c(k0)||2 k>
0, where  is called the decay rate and x (k¢) is the initial condition.

Definition 14.2 For a given scalar v > 0, system described by (14.8)—(14.9) is
said to be mean-square exponentially stable and achieves a prescribed H,, perfor-
mance 7, if it is mean-square exponentially stable and under zero initial condition,
+0o0 +00
> E{zT (k)z(k)} < > WZwT(k)w(k) holds for all nonzero w(k) € 5[0, 00).
k=0 k=0
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14.3 Main Results

By the aid of the switched system theory, we find a sufficient condition such that
the closed-loop system is exponentially stable with a prescribed H,, disturbance
attenuation level.

Theorem 14.1 Forsome given scalars) <a <1,b> 1,1 <c < l/a, and i > 1,
the closed-loop system (14.8)—(14.9) is exponentially stable in the mean-square sense

l—a
1—ac

with a prescribed H, performance level v = A, if there exist positive-definite

matrices P;, P;j and scalars My, )y, € such that the following inequalities,

$21; S$20 $23 824 25 0

x —P71'0 0 0 EMK;
* * —I1 0 O 0
. . « Q6 0 O <0, (14.10)
* * * % —el 0
* * *  x  x —el
Qllj QZU 93 Q4J QS 9
* —Pi; 0 0 O EINK;
* *x —1 0 0 0
14.11
% * * QGij 0 Q7] = 0’ ( )
* * * x —el 0
* * * % * —el
P < phy, (14.12)
P < puPj, (14.13)
In[(b/a)" 12
T,> T = [(b/a)' 1] (14.14)
Inc

hold for alli, j € Ty andi # j,, where

[ —aP, + \UTU+ 0¥ 0 0 0

o * —)\1[ 0 0
Ql[ o * * —)\211’ 0 ’
* * % =N

2y =[(A+ W, + E[IK,) F (ETK;) B]', 25=[L000]",

[ 0,K'®TE 0K ®TE --- OyK PLE
0 0 0
0K/ oI E 6,K'®TE --- ONK] ®PLE |°
0 0 0
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25=[eA0:40]", 26 =diag{-P ', —P',..., =P},
27 = [0, KD E) (2K, D2E) - (OyKiPyE)" |,
—bPi+MUTU+X0% 0 0 0

- * -\ 0 0
$21ij = * *x =¥ 0 ’
* * x =N

2 =[(A+ W, + EAK,) F (E[IK;) B,
91K].T¢ITE 92KJ.T(I>2TE HNKchD,(,E

K 0,K]®[E 0,KI®]E --- OyKTOLE |°
0 0 0
2y = diag [-P7' =P} .. =P,

T

Proof Since the closed-loop system (14.7) consists of two different dynamics, (14.8)
and (14.9), it is reasonable to construct two different Lyapunov functional for such
a complex system. To do so, for each o (k) =i, p(k) = j; i, j € 71, we propose the
following Lyapunov functional:

[ Vi =xT () Pix(k), Kk € [ko, ki) U ke + 1, kipa),

V= xT () Pyx(k), k€ ke, ke + 1)), (14.15)

We now consider the case where k € [kg, k1) U [k; +[;, k;+1) and check the stability
of x(k). Then we have

E{Vi(k + 1) —aV;(k) + F'(k))
=E{xT(k+ ) Pix(k + 1) — ax" (k) Pix (k) + ' (5)}
= [Aix (k) + FG (x (k) + EFTK; (I + A (k) vk) + Bw (k)]

X [Aix (0 + FG (k) + EMTK; (1 + A®) vk + Bo )] (4 o
Aix .

+ 2 ClED, K (I + AK)x (k) + E@,K; (I + AK) v (k)]
p=1

X [E®,K; (I + A (K)x (k) + E®,K; (I + A (k) v (k)]
+ [Lx ()] [Lx (k)] — Nw” (k)w(k),

where I' (k) = z7 (k)z(k) — N>wT (k)w(k). It follows from the assumption of non-
linear function g(x,(k)) that there exists a positive scalar A\; > 0 such that

— MG (x ()G (x (k) + Ax" (k)x(k) > 0. (14.17)
On the other hand, the event condition (14.2) implies that the following inequality is

true:
— v ()W uk) + MaxT (k) Px (k) > 0, (14.18)
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where ) is a positive scalar. Let x; = = GT(x (k)G (x(k)) + M\xT (k)x(k), and
x2 = = v ()W v(k) + doxT (k)& x (k). It follows from (14.16) that

E{Vitk 4+ 1) —aV;(k) + I"(k)}
<E{Vikk+1) —aVi(k) + I'(k)} + x1 + X2

) . N - (14.19)
=n" (k) |:~Qli + 20 P2% + 2,27 + 3 Hf,ﬂfipi (-Qf,) :| n(k),
p=1
where
T
n(k) = [x" (k) GT (x(k)) v" (k) w" (k) ], .
2 =[(A+ W+ EINIK; (I + Ak)) F (EITK; (I + Ak))) B] .
Qn=[E®,K; (I + A(k)) 0 E®,K; (I + A(k)) o]T.
Itisseenthat E{V;(k + 1) —aV;(k) + I'(k)} < 0if
N -
Qi+ i P2L+ 207 + > P2 (2])" <0 (14.20)
p=1
is true. By Lemma 2.1, (14.20) is equivalent to
1 i 23 Q2
* —P71 0 0
. Y _1 o0 | 0, (14.21)
* * * 6
where 24, = [!_Zji [_Zfl. cee [_Zi‘l.’ ] By some manipulations, (14.21) can be written as
T T
21 $20i $23 §24 A 0 0 A
* —P71 0 0 0|A| EAK EIMK | A| 0
* * -1 0 * Al A 0 + 0 Al A <0
* * * Qﬁi 0 .97,' 975 0
(14.22)

Since | 4| < 7, itis easy to see that (14.22) holds if and only if (14.10) is true. Then,
we can infer
E{Vi(k+1) —aV;(k) + I'(k)} <0, (14.23)

that is,

E{Vi(k)} < a " RE{Vik, + 1)} + Z':kl LATTENG), (1424)
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Similarly, we have
k-1
E(Vi(k)} < dME{Viko)} + D a" TR (5). (14.25)
S:ko
For the scenario where k € [k;, k; + [;), the following statement holds,
—k =1 s
E{V,(0)} < b RE{V (R} + D> VTR (). (14.26)

We are now on the stage to consider the exponential stability of the closed-loop
system (14.8)—(14.9) with w(k) = 0. Since the state could either be operated under
the asynchronous control mode or the synchronous control one, we first discuss
the first case, i.e., for k € [k, k; + [;). It follows from (14.26) that E {V,-j (k)} <
b*=ME{V;;(k,)}. By resorting to (14.12) and (14.13), we eventually obtain

E{Vowpw (0}
< ONE {Vowpw (k) }
= B MEA{ Vo ptr 1, (k) }
< VR UEA Vo, -1y (k) }
= D" pE Vo, (ko) } (14.27)
< bR pak R T B Vg, (kg + 121)
= bk pak k=l B AV kst i1 + L)}

< Nt oo 0 gD Ty k)

where N, (ko, k) is the switching numbers of p(7) over time-interval (ko, k), T+*0-h =
ki —ko— (_y+---1)), and TT®00) =k — k, 4+ (I,_, + - - -1;). Due to the fact that
p(k) is a delayed signal of o(k), N,(ko, k) < Ns(ko, k) must hold. With pz > 1, it
follows that
E {Voww (k) }
< ()Nl b g™ NPTy ) (ko)

= (2" a0 (b /), o) (1429
— X Ny (ko,k
< (uH)NtoDgk=k) (b [a) OV oy (ko).
By the average dwell time condition (14.14), and the relation N, (ko, k) < k;ko, we
have
E{V, ()} < (ca)* ™V, (ko) (14.29)
a(k)p(k) = o (ko) \ROJ- .

On the other hand, it follows from the Lyapunov function (14.15) that there exist two
scalars h; > 0 and A, > 0 such that

ME{Ix®)1*} < E{Vowow )} < ha(ca) ™ |1x (ko) I, (14.30)
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where by =  min  Apin(Pij), he = max Apax(P;). Since 1 < ¢ < %, (14.30)
ijETii#] : e
implies that the system (14.8)—(14.9) is mean-square exponentially stable when k €
(ke ke +11).
By a similar analysis for k € [k; + [, k;+1), We obtain

E{ Vo (k)}

< " RVE Vo (ke + 1)
= a" M E{ Vo) ke + 1)}

: (14.31)
S MN” (ko,k) uNﬁ(koyk)a’ﬂ‘i(kO,k)b’ﬂ‘T(koJ() V(,-(kn) (ko)
< (ca)* IV, 1) (ko).
There also exist two scalars 7_11 > 0 and A, > 0 such that
ME{llx(®)[1?} < E{ Vo ()} < ha(ca)™ x (ko). (14.32)
One has 5
E{lx(®l’} < ﬁ—z(caﬂ’“"w Il (ko) 1% . (14.33)
1
Let iy, = min{A,, iy }. We finally have
2 ) (k—ko) 2
E{lx®°} < ﬁ—(ca) O lx (ko) I~ (14.34)
1

According to Definition 14.1, system (14.8)—(14.9) is exponentially stable in the
mean-square sense when w(k) = 0.

We now address the H, disturbance attenuation level of the closed-loop system.
Based on the above analysis, it is easy to see that

E{Vij(k)} < (u2)Ne®obgT O pT00y ko)

S Nk T T iy (1499)

for k € [k;, k; +1;), where N, ,(s,k —1) = N,(s, k — 1) + Ny (s, k — 1). Under the
zero initial condition, i.e., Vi) (ko) = 0, and V;;(k) > 0, we have

k—1
S pNess kDT TR (P (5)) < 0, (14.36)

s=ko

i.e.,
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k—1 ¢ k— Lsk=1) 7 k=1
Doy W R DT TR (5)2(s))

< A2 ZI;_; /LN”"’(S’kil)aT“Mi”bTN‘Lk?I)wT(S)w(S). (14.37)
Note that
S, per AT TR (5)2(5))
(s,k—1
= > et ) BT ) (1439
> 3, AT TR (9)2()),
and k—1 Vsk=1) 7 k=)
ST NGkl N kD g T BT T (0 )
(s, k—1
<2570 2N, (k=D gk=1=5 (p [ ) T T (9w (s) (14.39)

<Zs_o etk Dgh 1 (/ )”N T w(s)
Sl 2 (b fa)] a1 ($)ws).

By (14.14), we obtain

Zf_llo ,uN (S’k_l)IU/N/'(S’](_l)aTL(&kil)bTN&kil)wT(S)U)(S)
< Zs ,1 Rl T O VIO (14.40)
=> Z, (ca) T wT (s)w(s).

Then, the following inequality,

> a"—‘—J‘E{z%)z(s)}

< N3 (ca) T wT (sHws), (144D

is true. Summing both sides of (14.41) from k = 1 to k = +o00 and changing the
order of summation yield

oo 2N T
Zsz E{z" (s)z(s)} < )\ Zs:k wl (s)w(s). (14.42)
By following a similar analysis for k € [k, + [;, k,+1), we can also have the same
result. Thus, the system (14.8)—(14.9) is exponentially stable in the mean-square

/(1 — ))\ The proof

sense with a prescribed H,, disturbance attenuation level v =
is now completed.

One can see from Theorem 14.1 that we have P;, P;; and their inverses in
Egs.(14.10) and (14.11), it is impossible for us to determine the controller gain
at this stage. To overcome this problem, we present the following theorem.

Theorem 14.2 For some given scalars0) <a < 1,b> 1,1 <c < l/a, and ip > 1,
the control problem is solvable if there exist positive-definite matrices P;, P;j, Q;,
Qij, and positive scalars A1, X2, € such that the conditions (14.12)—(14.14) and
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21 $20; §23 824 25 0

x —0;, 0 0 0 EIMK;
* x —I1 0 O 0
% % 0g 0 O <0, (14.43)
¥  x  x x —el 0
* ok % ok x  —gl
$21ij S22 $23 $24; 25 O
* _Qij 0 0 0 EHKJ
* * —I 0 0 0
y . % Qeij 0 2 <0, (14.44)
* * % x —el 0
* * * ok * —el
0P =1, (14.45)
QiiPj =1, (14.46)
are all satisfied fori, j € 1, where 2¢; = diag {—Q;, —Q,, ..., —Q;} and Q¢;; =

diag{—Qij, —Qijs s _Qij}‘

Proof it is easy to see that Theorem 14.2 reduces to Theorem 14.1 by Q; = Pfl
and Qi i = PJI
It should be pointed out that (14.43) and (14.44) in Theorem 14.2 have become

a set of linear matrix inequalities, which can be easily solved by some standard
software, but (14.45) and (14.46) are two bilinear matrix equations. It is still not an
easy task to use Theorem 14.2 directly to calculate the controller gains K;. To conquer
this problem, we resort to the cone complementarity linearization algorithm, and the
controller gain K; can now be calculated by solving the following optimization
problem:

T YN

min Tr{Z QP +> > QijPij}
i=1 i=1j=1

s.t. (14.12) — (14.14), (14.43), (14.44) and (14.47)
0; 1 Qi 1
[*Pz‘]zo’ [*JPU‘]ZO'

14.4 A Simulation Study

In this section, a simulation study on the network-based chemical reactors consisting
of two non-isothermal continuous stirred-tank reactors (CSTRs) with interconnec-
tions between reactors is presented. The system is depicted in Fig. 14.2. It follows
from Chap. 12 that the dynamics of CSTR can be modeled as the following LTI
system when the original nonlinear system is linearized around the operating point:


http://dx.doi.org/10.1007/978-3-319-53123-6_12

14.4 A Simulation Study 227

Fr ’TZ ’CAZ
I::0 ’TO 9CA0 F T C
3> 739%A3
| F.,T.C., =
Coolant Coolant
in ot E.T,.Cp .

Temperature
analyzer

Compositiol
analyzer

Temperature
analyzer

Controller 1 Controller 2

Fig. 14.2 Process flow diagram of two interconnected CSTR systems

[)'c](t) = AS,x1 (1) + Bfui(t) + AS,xa(1), (14.48)

(1) = ASx2(1) 4 Bsua(t) + ASyx (1),

where x; and u; are the state and input vectors for the i-th subsystem, respectively,
and they are defined by

-7} nL-T,

— 0 = n
X =1 ca-cy, [*2= | ca=cy, |

Chs Ch

01 _ 0> ]

= : ,Up = .
CAO - j;() CA03 - Cf403

uy

With the parameters in Table 12.1, the matrices in (14.49) are calculated as


http://dx.doi.org/10.1007/978-3-319-53123-6_12
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. 25.2914 4.9707 . 317512 0
11 = | —78.028 —45.9368 | > 12 = 0 34.6421 |

0 2.8234
—2.8370 1.4157 ¢ 14.6953 0
= s A21 = s

_ —6
Bi’=[9'45X10 0 ]

—22.4506 —24.8828 0  13.4690

je_ [347x107° 0
2 0 5.7071 |

Discretizing system (14.48) under a sampling time of 7, = 0.0025h gives fol-
lowing discrete-time interconnected systems:

[ x1(k + 1) = A9 x, (k) + Bluy (k) + A% x5 (k). (14.49)

xa(k +1) = AL xy (k) + Bduy (k) + Ad x, (),
where

J 1.0632 0.0124 4 0.0794 0
11 = | —0.1951 0.8852 | 12 = 0 0.0866 |’

= 9.45x 1077 0 0.9929 0.0035
[ i - ]

0 0.0071 —0.0561 0.9378
Ad _ [00367 0 Bl — 347 x 1077 0
21 0 0.0337 | 72 0 0.0143 |

In a practical CSTR system, the feed to CSTR 1 and CSTR 2 may be changing due
to different operation tasks, which result in a time-varying connection configuration
of CSTR 1 and CSTR 2. Hence the topology switching problem is taken into account
to reflect a more practical CSTR system. In addition, note that the nonlinear pertur-
bation and the unknown disturbance usually occur in CSTR systems. Therefore, a
practical CSTR system can be modeled by system (1) with two subsystems, and the
parameters of each subsystem are listed as follows.

Subsystem 1:
[ 10632 001247 _, _[0.0794 0 , .
A= [—0.1951 0.8852]’ 2= [ 0 0,0866} Wip = 0.5W,,

0.1 0 9.45x 1077 0 0.7
b= [0,1 0,01} Er= [ 0 0_0071], B = [0'3],& =[0505];

Subsystem 2:

[ 0.9929 0.0035] 1 [0.0367 0
Ay = > Wo =

—0.0561 0.9378 0 0.0337]’ Wi = 0.5Wy,,
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0.1 0 347x 1077 0 0.5
F2=[0.10.o1]’ E2=[ 0 0.0143:|,Bz=|:0'3:|, L, =[0.108].
tanh(0.2x;)

tanh(0.2x»,) ] and then

The nonlinear disturbance is assumed to be g(x,(k)) = |:

U = diag{0.2,0.2}.

It has been shown in the last few chapters that the above CSTR system is open-
loop unstable. In this example, we use two controllers to perform the control task
and all states are assumed to be measurable. To handle the communication constraint
problem, the state measurement is transmitted only a pre-designed event condition
(14.2) is satisfied. The weighting matrices and tuning parameters of the event function
are chosentobe Xy = X, = I, 74 = 0.95, and » = 0.9. The selected measurement
signals are then quantized by two logarithmic quantizers with quantization densities
p1 = 0.9 and p, = 0.8. As we mentioned above, the transmission in a networked
environment is not always reliable and the packet dropout may occur. We assume
that the packet dropout rates are 10 and 20%. Then &; = 0.9 and &, = 0.8. Suppose
that the topology switching is periodical with the period T = 5, which is unknown to
the controller side. The transmission of real-time topology switching information to
the controller network is through a communication network and it suffers some time
delay and the maximal delay bound is assumed to m = 2. Choosing a = 0.95,b =
1.01,c¢ = 1.05 and px = 1.01, we have T = 4.8171, which means that condition
(14.14) holds. Now solving the optimization problem (14.47), we have v* = 4.5750,
and the controller gains

[—631750 17.4059 —56796 —0.0144 ]
K, — | 181060 —543548 —2.5585 —0.9495

~29965 —0.4728 —1614900 0.2100 |’

| —0.4626 —2.3728 0.5786 —18.7411 |

[ 629800 17.4578 —50356  0.0275
K, — | 169747 —545540 —1.0162  0.5902

—2821.4 —0.4287 —1620200 0.1752

| 09302 0.5184 —0.1141 —18.7036 |

To verify control performance, we first consider the case where w (k) = 0. Choos-

0.3 1.2
0.8} 12(0) = [0.4]’
response trajectories in Figs. 14.3 and 14.4. It is seen that closed-loop system is sta-
ble. We now consider the scenario that w;(k) = w,(k) = sin(0.1k) % e~ %%, and
the initial conditions of the CSTR are zero. The simulation results are depicted in
Figs. 14.5, 14.6, 14.7 and 14.8. Specifically, Figs. 14.5 and 14.6 illustrate the state
response trajectories and Figs. 14.7 and 14.8 show the performance trajectories. The
above simulation results have demonstrated the effectiveness of the proposed control
algorithm.

ing the initial conditions as x;(0) = we depict the state
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Fig. 14.3 State trajectories of subsystem 1
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Fig. 14.4 State trajectories of subsystem 2
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Fig. 14.5 State trajectories of subsystem 1
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14.5 Conclusions

We have investigated the distributed control problem for a class of large-scale system
with communication constraints and topology switching. Strategies such as event-
based communication and logarithmic quantization have introduced to reduce the
transmitted information. A set of asynchronous controllers have been designed to
deal with the difficulty that the topology information can not be accessed in time
by the controller. Based on the Lyapunov direct method and the switched system
approach, a sufficient condition has been proposed such that the closed-loop system
is exponentially stable in the mean-square sense and achieves a prescribed Hy, dis-
turbance attenuation level. The well-known CCL algorithm has been borrowed for
the controller gain design. Finally, a simulation study has been given to demonstrated
the effectiveness of the proposed controller design algorithm.

References

1. K.W. Hedman, S.S. Oren, R.P. Neill, A review of transmission switching and network topology
optimization, in Proceeding of the IEEE Power and Energy Society General Meeting (2011),
pp. 1-7

2. Y.W. Wang, H.O. Wang, H-W. Xiao, Z.H. Guan, Synchronization of complex dynamical net-
works under recoverable attacks. Automatica 46(1), 197-203 (2010)

3. D. Xue, A. Gusrialdi, S. Hirche, Robust distributed control design for interconnected systems
under topology uncertainty, in Proceeding of the American Control Conference (2013), pp.
6541-6546

4. Y. Xu, R.Q. Lu, H. Peng, K. Xie, A.K. Xue, Asynchronous dissipative state estimation for
stochastic complex networks with quantized jumping coupling and uncertain measurements,
in IEEE Transactions on Neural Networks and Learning Systems. doi:10.1109/TNNLS.2015.
2503772


http://dx.doi.org/10.1109/TNNLS.2015.2503772
http://dx.doi.org/10.1109/TNNLS.2015.2503772

	Preface
	Contents
	Symbols and Notations
	1 Introduction
	1.1 Networked Control Systems
	1.2 Signal Sampling
	1.3 Signal Quantization
	1.4 Communication Delay
	1.5 Packet Dropouts
	1.6 Medium Access Constraint
	1.7 Wireless Communication
	1.8 Oview of the Book
	References

	2 Fundamentals
	2.1 Mathematical Preliminaries
	2.2 LTI Systems
	2.3 Markovian Jump Systems
	2.4 Switched Systems
	2.5 Linear Matrix Inequalities
	References

	3 Hinfty Filtering with Time-Varying Transmissions
	3.1 Introduction
	3.2 Problem Statement
	3.3 Filter Analysis and Design
	3.4 Illustrative Examples
	3.5 Conclusions
	References

	4 Hinfty Filtering with Energy Constraint  and Stochastic Gain Variations
	4.1 Introduction
	4.2 Problem Formulation
	4.3 Filter Analysis and Design
	4.4 An Illustrative Example
	4.5 Conclusions
	References

	5 Hinfty Filtering with Stochastic Signal Transmissions
	5.1 Introduction
	5.2 Problem Formulation
	5.3 Filter Analysis and Design
	5.4 An Illustrative Example
	5.5 Conclusions
	References

	6 Hinfty Filtering with Stochastic Sampling  and Measurement Size Reduction
	6.1 Introduction
	6.2 Problem Formulation
	6.3 Filter Analysis and Design
	6.4 An Illustrative Example
	6.5 Conclusions

	7 Distributed Filtering with Communication Reduction
	7.1 Introduction
	7.2 Problem Formulation
	7.3 Filter Analysis and Design
	7.4 An Illustrative Example
	7.5 Conclusions
	References

	8 Distributed Filtering with Stochastic Sampling
	8.1 Introduction
	8.2 Problem Formulation
	8.3 Filter Analysis and Design
	8.4 A Simulation Example
	8.5 Conclusions

	9 Distributed Filtering with Random Filter Gain Variations
	9.1 Introduction
	9.2 Problem Formulation
	9.3 Filter Analysis and Design
	9.4 A Simulation Example
	9.5 Conclusions
	References

	10 Distributed Filtering with Measurement Size Reduction and Filter Gain Variations
	10.1 Introduction
	10.2 Problem Statement
	10.3 Filter Analysis and Design
	10.4 An Illustrative Example
	10.5 Conclusions

	11 Distributed Control with Controller Gain Variations
	11.1 Introduction
	11.2 Problem Formulation
	11.3 Main Results
	11.4 An Illustrative Example
	11.5 Conclusions
	References

	12 Distributed Control with Measurement Size Reduction and Random Fault
	12.1 Introduction
	12.2 Problem Formulation
	12.3 Main Results
	12.4 An Illustrative Example
	12.5 Conclusions
	References

	13 Distributed Control with Communication Reduction
	13.1 Introduction
	13.2 Problem Formulation
	13.2.1 Sampling
	13.2.2 Measurement Size Reduction

	13.3 Main Results
	13.4 An Illustrative Example
	13.5 Conclusions

	14 Distributed Control with Event-Based Communication and Topology Switching
	14.1 Introduction
	14.2 Problem Formulation
	14.3 Main Results
	14.4 A Simulation Study
	14.5 Conclusions
	References




