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The problem of bounded-input bounded-output (BIBO) stabilization in mean square for a class of discrete-time stochastic
control systems with mixed time-varying delays and nonlinear perturbations is investigated. Some novel delay-dependent stability
conditions for the previously mentioned system are established by constructing a novel Lyapunov-Krasovskii function. These
conditions are expressed in the forms of linear matrix inequalities (LMIs), whose feasibility can be easily checked by using MATLAB
LMI Toolbox. Finally, a numerical example is given to illustrate the validity of the obtained results.

1. Introduction

Many dynamical systems not only depend on the present
states but also involve the past ones, generally called the time-
delay systems. Generally, as a source of poor or significantly
deteriorated performance and instability for the concerned
closed-loop system, the time delays are unavoidable in
technology and nature. Many works have been done on the
stability of time-delay systems; one can see [1-23] and the
references therein. The dynamics analysis of continuous-
time systems with distributed delay has been well studied
in [9-12, 20]. The aspect of simulation and application in
control systems, whereas, discrete-time control systems play a
more important role than their continuous-time counterparts
in the practical digital world. If one wants to simulate
or compute the continuous-time systems, it is essential to
formulate the discrete-time analogue so as to investigate the
dynamical characteristics. It is necessary to take continuous
distributed delays into account for modeling realistic systems,
for example, neural networks; due to the presence of an
amount of parallel pathways of a variety of axon sizes and
lengths, a neural network usually has a spatial nature. Very
recently, Liu et al. introduced the infinite distributed delay
and distributed delay in the form of constant delay into the
delay neural networks. See [17-19].

In order to track out the reference input signal in real
world, the bounded-input bounded-output stabilization has
been investigated by many researchers, one can see [20-
32] and the references therein. In [22, 23], the sufficient
conditions for BIBO stabilization of control systems with no
delays were proposed by the Bihari type inequality. In [9, 10],
by employing the parameters technique and the Gronwall
inequality, the authors investigated the BIBO stability of
the systems without distributed time delays. In [20, 27, 29],
based on Riccati equations and by constructing appropriate
Lyapunov functions, some BIBO stabilization conditions for a
class of delayed control systems with nonlinear perturbations
were established. In [30], the BIBO stabilization problem
of a class of piecewise switched linear systems was further
investigated. It should be pointed out that almost all results
concerning the BIBO stability for control systems mainly
concentrate on continuous-time models. Seldom works have
been done for discrete-time control systems one can see
[21, 28]. In addition, the previously mentioned works just
considered the deterministic systems (see, e.g., [31, 32]). The
deterministic systems often fluctuate due to noise, which is
random or at least appears to be so. Therefore, we must move
from deterministic problems to stochastic ones. So, the BIBO
stabilization for stochastic control systems case is necessary
and interesting. To the best of our knowledge, there is no



work reported on the mean square BIBO stabilization for
the discrete-time stochastic control systems with mixed time-
varying delays.

It is well known that the classical technique applied in the
study of stability is based on the Lyapunov direct method.
However, the Lyapunov direct method has some difficulties
with the theory and application to specific problems while
discussing the stability of solutions in stochastic systems with
time delay. In [33], the midpoint in the time delay’s variation
interval is introduced, and the variation interval is divided
into two subintervals with equal length, by constructing the
Lyapunov functional which involved midpoint to reduce the
conservatism of stability conditions. This method was first
proposed to study the stability and stabilization problems for
linear continuous-time systems, and then many successful
applications were found in [13-15]. In this paper, we will
reconsider this method by introducing a new piecewise-
like delay method, given that the point of the time delay’s
variation interval is arbitrary point rather than midpoint.

Motivated by the aforementioned works, in this paper,
we investigate BIBO stabilization in mean square for a class
of discrete-time stochastic control systems with mixed time-
varying delays and nonlinear perturbations. Some novel
delay-dependent stability conditions for the previously men-
tioned system are derived by constructing a novel Lyapunov-
Krasovskii function. These conditions are expressed in the
forms of linear matrix inequalities, whose feasibility can be
easily checked by using MATLAB LMI Toolbox. Finally, a
numerical example is given to illustrate the validity of the
obtained results.

The paper is organized as follows. In Section 2, some
notations and the problem formulation are proposed. The
main results are given in Section 3. In Section 4, a numerical
example is given to illustrate the validity of the obtained
theory results. The conclusion is proposed in Section 5.

2. Notations and Problem Formulation

Firstly, we propose some notations which will be needed in
the sequel. The notations are quite standard. Let R” and R
denote, respectively, the n-dimensioned Euclidean space and
the set of all n x m real matrices. The superscript “T” denotes
the transpose and the notation X > Y (respective X > Y)
means that X and Y are symmetric matrices and that X —Y is
positive semidefinitive (respective positive definite). Let | - ||
denote the Euclidean norm in R”, let N* denote the positive
integer set, and let I be the identity matrix with compatible
dimension. If A is a matrix, denote by || A| its operator norm;

that is, Al = sup{[Ax| : llx| = 1} = \A,,..(ATA), where

A max(A) (resp., A (A)) means the largest (resp., smallest)
value of A. Moreover, let (Q, F,{F,},5¢, P) be a complete
probability space with a filtration {&,},,, satisfying the
usual conditions (i.e., the filtration contains all P-null sets
and is right continuous). E{-} stands for the mathematical
expectation operator with respect to the given probability
measure P. The asterisk * in a matrix is used to denote term
that is induced by its symmetry. Matrices, if not explicitly
state are assumed to have compatible dimensions. Denote
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Nla,b] :={a,a + 1,...,b}. Sometimes, the arguments of the
functions will be omitted in the analysis without confusions.

In this paper, we consider the discrete-time stochastic
control system with mixed time-varying delays and nonlinear
perturbations with the following form:

x(k+1)=Ax (k) + Bx (k-1 (k)) + Cu (k)

-1

+D Y h(x(k+i)+ f (kx k), x (k-7 (k)

i=—d(k)
+ (Gx (k) + Hx (k - d (k) w (k) ,
y (k) = Mx (k),

)

where x(k) = [xl(k),xz(k),...,xn(k)]T € R" denotes the
state vector, u(k) = [ul(k),uz(k),...,um(k)]T € R" is the
control input vector, y(k) = [y, (k), y,(k),..., yn(k)]T € R"is
the control output vector, h(x(k)) = [h,(x(k)), hy(x(k)),...,
hn(x(k))]T, A, B, D, G, C, H, and M represent the weight-
ing matrices with appropriate dimension, and the positive
integers 7(k) and d(k) are the discrete-time-varying delay,
distributed time-varying delay and respectively, satistying
that

n<tk)<t, d <dk)<d, keN', (2)

with 7;, 7,, d,, and d, being four known positive integers. For
any givent* € (1,,7,),d” € (d},d,). The initial conditions of
the system (1) are given by

x (k) = ¢ (k),

The nonlinear vector-valued perturbation f (k, x(k), x(k—
7(k))) satisfies that

I (e, x (k) , x (k = (k)|
< ay xRN + a1 x(k — (k)1

k € [-max{r,,d,},0]. (3)

(4)

where «; and «, are two positive constants. w(k) is a scalar
Wiener process defined on (Q, #, {F,},5(, P) with
E((k)=0, E(wk?)=1,
(5)
E(w@w(j) =0, i#]j.

Remark 1. The " divides the discrete-time delay’s variation
interval into two subintervals, that s, [7;, 7*] and (t*, 7,], and
d* divides the distributed time delay’s variation interval into
two subintervals, that is, [d;,d"] and (d*,d,]. We will dis-
cuss the variation of differences of the Lyapunov-Krasovskii
functional V(t, x(t)) for each subinterval. Compared with the
previous results in the works of [27-32], the BIBO stability
conditions are derived in this paper by checking the variation
of V(t, x(t)) in subintervals rather than in the whole variation
interval of the delays.

In what follows, we describe the controller with the form

u (k) = Kx (k) + r (k), (6)
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where K is the feedback gain matrix and r(k) is the reference
input.

Assumption 2. Forany &, &, € R, & #&,, let

) -hE)

) - 7
N )

where y;” and ;" are known constant scalars.

Remark 3. The constants y; , y;" in Assumption 2 are allowed
to be positive, negative, or zero. Hence, the function h(x(k))
could be nonmonotonic and is more general than the usual
sigmoid functions and the recently commonly used Lipschitz
conditions.

Atthe end of this section, let us introduce some important
definitions and lemmas as which will be used in the sequel.

Definition 4 (see [28, 31]). A vector function r(k) = (r,(k),
ry(k), ... ,rn(k))T is said to be an element of L” , if |Ir|,, =
SUPkeN[0,00)IT(K) ]| < +00, where || - | denotes the Euclid norm
in R”, or the norm of a matrix.

Definition 5 (see [28, 31]). The nonlinear stochastic control
system (1) is said to be BIBO stability in mean square, if we can

construct a controller (6) such that the output y(k) satisfies
that

Elly 0| < N, + Nylirl,, (®)

where N, and N, are two positive constants.

Lemma 6 (see [28]). For any given vectors v; € R", i = 1,
2,...,n, the following inequality holds:

T n n
vi] [Zvi] <ny v, 9)
1 i=1

1

Lemma 7 (see [28]). Let x, y € R" and any n x n positive-
definite matrix Q > 0. Then, one has

2xTy <x"Q'x + yTQy. (10)

Lemma 8 (see [28]). Given the constant matrices Oy, Q,, and
Q, with appropriate dimensions, where Q, = QI and Q, =
Ql >0, then Q, + Q1 0;'Q, < 0 if and only if

Q, of -Q, O,
<* -0, <0 or £ Q < 0. 11)

3. BIBO Stabilization for the System (1)

In this section, we aim to establish our main results based on
the LMI approach. For the conveniences, we denote

. - -t -+

L =diag {y; ¥,15 V20> Va¥u b

T, = diag {y), 3,7, ) >

VAV Y tYs Yat Ve
2 2 2 ’

l"2=diag<[ , seees

a=1,-1+1,

(d*+d,-1)(d* -d,)+2d"
2
(d +dy,-1)(d,—d") +2d,

2
— d*’
= d,

, dy<d(k)<d”

. d<d(k) <d,

d <d(k)<d"
d*<d(k)<d,,

x(k-1), <tk <t
0 (k) =
() {x(k—‘rz), T <t(k)<T),
- -1, <tk)<T
-1t T <t(k) <1,
w, <tk
f- -1
TZ_—T(T), " <1(k) <7,
,-T

(12)

Theorem 9. For given positive integers T,, T,, d,, and d,, under
Assumption 2, the nonlinear discrete-time stochastic control
system (1) with the controller (6) is BIBO stabilization in
mean square, if there exist symmetric positive-definite matrix
P,R Qi = 1,2,...,5 Z,, Z,, and X with appropriate
dimensional, positive-definite diagonal matrices A and some
positive constants { and A* such that the following two LMIs
hold:

P+2(r?2,+72,) < AL (13)
En B Zy 0 0 LA Ey; By V2X
* B, By, 0 B, 0 B'D B 0
* % B33 0 0 0 0 0 0
* % x —Q, 0 0 0 0 0
= * % % x Hs:s 0 0 0 0
% % % * * He 0 0 0
% k% * * % B A*DT 0o
% % % * * * * (I 0
* % % * * * * * AT
<0,
(14)



where

En=Q+Q+Q+a(Q+Q,) -
+Qs —~TA+G' A G+21t%Z, + 277,
+ 20 o I+ o (T —P+20"ATA - 2ATX —2XT A,

L =MA"TB-X"B+G"A*H,

03]

,=AMA"D-X"D,

_[}]

g = A AT - XT,

_[}]

8, =H M\*H+2\*B'B-Q, -22, - fZ,
+20 0] + o, (T = (1= B) Z,,
By =2, + B2,

By =2Z,+(1-B)Z,,
Bi3=-Q-2,-2,- B2,
Bss=-Qs = Z, - (1-B) Z,,
Bes = bR — A,

(15)
Proof. We construct the following Lyapunov-Krasovskii
function for the system (1):

V (k,x (k) = V; (k, x (k) + V, (k) + V5 (k) )
+Vy (k) + Vs (k) + Vg (k) »
where
Vi (k, x (k) = x" (k) Px (k) ,
k-1
V()= Y x'(H)Qx()
i=k—1*
k-1
+ Y % (1) Qx (i),
i=k—-d*
k-1 7-1 k-1
V= Y 2 )Qx@+ Y Y x(j)Qux(j)
i=k—1(k) i=1) j=k—i
k-1
+ Y x (1) Qux (i)
i=k—-T,
-1;+1
+ ) Z x" () Qux (j)

i=—T,+1 j=k-1+i

-1 k-1
Vi) =7 >0 (j)Zn(j),

i=—T" j=k+i
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nk)=xk+1)-x(k),

[ k-1
kz x" (1) Qsx (i) + (7" - 7y)
1= Tl_l_l . kl
) % 1" () Zn (j) »
i=—T1* ] +i

n<tk)<Tt"

k-1
Y xT () Qsx (i) + (1, — %)

1k1'2

x Z Z " (j) 21 ()

i=—1, j=k+i
T <t(k) <),

Vs (k) = 1

-1 k-1

Y ¥ B (x(j) Rh(x(j)
i=—d(k) j=k+i

-d, -1 -1 —

+Y ¥ z ' (x (1)) Rh (x (1)),
i=—d* j=i+lI=k+j
dy <d(k)<d"
-1 k-1

Y Y K (x(j)Rh(x()))
i=—d(k) j=k+i
-d*-1 -1 k-
£ 3 S W) RR D),
i=—d, j=i+ll=k+j
d* <d(k) < d,.

Vs (k) =

17)

Calculating the difference of V' (k, x(k)) and taking the math-
ematical expectation, by Lemma 6, we have

EAV; (k, x (k)
=E[x" (k+1) Px(k+1) - x" (k) Px (k)]
=E[y" (k)P (k) +2q" (k) Px (K],
EAV, (k)
=E[x" (k) Qx (k) - x" (k-1")Qx (k- 1)
+x7 (k) Qux (k) - x” (k—d") Qux (k-d")],
EAV; (k)

k k-1
:E[( y o - )xT(i)an(i)
i=k+1-1(k+1)  i=k-7(k)
7,-1 k k-1
+Z< > - Z)x (/) Qux (j)
i=t) \ j=k—i+l  j=k-i

i=—1,+1 \ j=k+i  j=k+j-1

x x' () Qux (j) }
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k k-1
SE|:< PEEROIEIOEESY xT(i)Q3x(i)>

i=k+1-1, i=k—T,
7,-1
+ 2 (6" () Qux (k) = x" (k= ) Qux (k — 1))

+ (xT (k) Qyx (k) — x" (k —1,) Q;x (k - Tl))
-7;+1

+ Y (x" (k) Qux (k) -

i=—1,+1

><(k+i—1)Q4x(k+i—1))j|

=E |:XT (k) [a(Q; + Qy) + Q] x (k)

-2x" (k=1) Qx (k- 1)

k-1,
- 0 " (i) Qux (i)

i=k-T1,

<E [XT (k) [a(Qs +Qy) + Q5] x (k)
T (k - 7 (k) Qux (k — 7 (K))]
EAV, (k)

- E Z(};ﬂ Z) 1)21’7(])]

Jj=k+i

k-1
=E r“nT(k)Zm(k)—r* > nT(i)Zm(i)]

i=k—1*

<E|1%%" (k) Z,n (k)

k-1 k-1
- Yz, Y rl(i)].

i=k—1* i=k—1*
(18)
Note that
k-1 k-1
- Y0tz Y )
i=k—1* i=k—1*
( xk \ (-z, z, x (k)
(o) (7 2) (6 5)
(19)
EAV; (k) = E {x" (k) Qsx (k) - 67 (k) Qs6 (k) o0
20

+ 70" (k) Zyn (k) - 7y ()},

where

1

k-1,—
Z n' (@) Zon (i),

—T*

n<tk) T,

y (k) = -1 (21)

;Z D Zn@), T <tk <

i=k—1,

When 7" < (k) < 15, it is easy to compute that

-7y (k)
~[(mp—7(k) +

k-1"-1

x Y () Zyn )

i=k—7(k)

~[((r -7 (k) +

(r(k)-17)]

(t(k)y-7))]
k—t(k)-1

x Y () Zn ()

i=k-T,

k-1*-1 k-t" -1 (22)

<B Y 7@z, Y 50

i=k-7(k) i=k—7(k)

k-17-1 k-1"-1

- Y 7wz, Y n0

i=k—1(k) i=k—1(k)

k-t(k)-1 k-t(k)-1

- z ;1 (i) Z,

i=k-T, i=k-T1,

n@)-(1-p)

k-t(k)-1 k-7(k)-

x Yy @)z 7).

i=k-T1, i=k—,

<
—

When 7, < 7(k) < 7%, similarly we can have

k-1,—-1 k-1,-1

1-B) D 7"z, ) nG)

i=k—7(k) i=k-1(k)

Ty (k) < -

k-1,-1 k-1-1

- Y 70z, Y )

i=k-7(k) i=k-1(k)
(23)

k-t(k)-1 k-1(k)-1

n @z, Y )

i=k—1* i=k—1*

k—t(k)-1

-B n i)z, Y n).

i=k—1* i=k-T*
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From (20), (22), and (23), we have <E [ (d"+d, —1)(d" —d,) +2d"
- 2
AV (k) = E | x" (k k) - 0" (k) Q0 (k
EAV; (k) E[x (k) Qsx (k) (k) Qs (k) BT (e () R (x ()
. x(k-1(R)\" T
+70 (k)Zn(k)+<x(k—r*)> ( h(x (k )))
2 8 BT ,Zd(k) x(k+i
-2Z, Z, Z, x (k-1 (k)) 4
><< * -Z, 0 )(x(k-f‘)) xR( Z h(x(k+l))>]
* x =27, 0 (k) i=—d(k)
(ZETEY (7 %) 2
x(k-1") * =7 When d* < d(k) < d,, similarly we can have
x(k-1 (k)) * _ _4*
< > 1-p) EAV6(k)sE[(d +d, 1)(2d1 d*) +2d,
" (x(k - T(k))) <—22 zZ, )
6 (k) * =2 x h" (x (k)) Rh (x (k)
(k =7 (k)) T
x (" )] . . (26)
0 (k) L hx Gk +i )
(9 & <Z<> e
When d; < d(k) <d”*, by Lemma 6, it is easy to get « R( i hx (k + i)))] _
-1 k -1 k-l o
EAV, (k) = E < Z Z _ Z Z ) From (25) and (26), we have
i=—d(k+1) j=k+i+1  i=—d(k) j=k+i
< T (x (7)) Rh (x (1)) EAV, (k) < E [th (x (k)) Rh (x (k))
—d-1 -1 . -
21(2-2) (3 rewn) @
i=—d(k)
XhT(x(’))Rh(x(’))} ><R< y h(x(k+i))>].
i=—d(k)
< E Zl,‘ Z hT (x(7) Rh (< (1)) From (7), it follows that
i=—d* j=k+i+l (hz (x (k)) - y;—xi (k))
(h (x (k) =y, x; (k) <0, i=1,2 o
-1 kol x (h; (x -V X <0, i=12,...,n
_ T . .
iz,zd(k) jzléﬂh (e () R x (1) which are equivalent to
< x ) \"((yryreer YtV r
+ '_Z;i*hT (x (k) Rh (x (k) (h(x (k))) <Y’ V’: " 2r o
i=— P (29)
< . . x (k)
- ,-:Zd(k)hT (x (k + i) Rh (x (k + 1)) <h( (k)))
A1 where e; denotes the unit column vector having one element
SO T on its ith row and zeros elsewhere.
+ ‘721;* ,_Zlh (x (k)) Rh (x (k) Then from (29), for any matrices A = diag{A,,A,,...,
e A,} > 0, it follows that
-d;-1 -1

~ T x(k) \ [-T,A LAY[ x(k)
S S (x(k+ 1) Rh(x(k+]))] <h(x(k))) < h _2A><h(x(k))>20. (30)

i=—d* j=i+l
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Note that, by Lemma 7, we get

E [n" (k) Py (k) + 24" (K) Px (k) + 5" (k) Zy (k)
+7n" (k) Zyn ()]
=E[n" (k) (P+1Z, +7Z,) (k) + 25" (k) Px (k)]
=E[x" (k+1)(P+17Z,+7Z,) x (k + 1)
—2x" (k+ 1) (2772, + 72,) x (k)
+x" (k) (172, +7Z, - P) x (k)]
<E[x" (k+1)(P+2072, +27Z,) x (k + 1)
+x' (k) (21722, + 272, - P) x (k)|
<E[x" (k+ )N Ix(k+1) +x" (k)
x (2122, + 272, - P) x (k)|

= E{[ (A + CK) x (k) + Bx (k - 7 (k)

-1
+D Y h(x(k+i)
i=—d(k)

+f (ke x (k) x (k =7 (k) + Cr (k)]

x AT | (A +CK)x (k) + Bx (k - 7 (k))

-1
+D Y h(x(k+i)

i=—d(k)

+f (k,x (k),x (k-7 (k))) + Cr (k)

+ [Gx (k) + Hx (k — 7 (k))]”
x \*I [Gx (k) + Hx (k - 7 (k))]
+x' (k) (21722, + 272, - P) x (k) }

x|

(A +CK) x (k) + Bx (k - 7 (k))

-1
+D Y h(x(k+i)
i=—d(k)
T

+f (k,x(k),x(k-7(k)) | A'I

x | (A+ CK)x (k) + Bx (k — 7 (k))

-1

+D Z h(x(k+1i) + f (k,x (k),x (k-7 (k)))

i=—d(k)

+[Gx (k) + Hx (k — 7 (k))]"A*T

x [Gx (k) + Hx (k — 7 (k)]

+x' (k) (20?2, +27Z, - P) x (k)
+21*xT(A+CK)T (A + CK) x (k)
+A*x" (k -7 (k)) B"Bx (k — 7 (k))

4 T
+/\*< D h(x(k+i))> D'D

i=—d(k)

-1
x< > h(x(k+i))>

i=—d(k)
+5A*||cn2||r||§,o} :
31)

Then from (18) to (31), we have
EAV (k) < E {ET (k) [E’ +(+2X,0,0,0,0,0, o,o)TA—t
x (x/ix,o,o,o,o,o,o,o)]f(k)}

+ plrlG,
(32)

where

! —_

ij ij

[1]
[11

ij=12..,8  p=35\IDP,

EC k) = | x" (k) x" (k-1(k),x(k-1"),x(k-d"),

-1
0" (k),h" (x(k), Y h' (x(k+i), f"|.
—d(k)
(33)

If the LMI (14) holds, by using Lemma 8, it follows that there
exists a sufficient small positive € > 0, such that

EAV (k) < —€E|lx (K)I” + plirll%,. (34)
It is easy to derive that

k-1
EV (k) < wElx (0)I° + 1, Y Elx @)
i=k-T1,
(35)
k-1
+us Y. Elx @),

i=k—d,



with
H1 = Amax (P)
= Ay (Q) + (@ + 1) Ay (Q3)
2A e (Qq) + 4720 (2))
+4(1, - 1) A e (Z3) (36)
s = Ao (Qy) + [d, + (d, — dy)
x(d, —d,)]
XTI A e (R) .
For any 8 > 1, it follows from (34) and (35) that
E[07'V (j+1) -6V (j)]

=0""EAV (j) + 67 (0 -1)EV (j)

<0 | (~e0+ (0 - 1)) E|x ()|

(37)
j-1
+©O-1)p, Y Elx @I + pblirl2,

i=j-1,

j-1
+(0-Dus ) Elx@)

i=j—d,

Summing up both sides of (37) from 0 to k — 1, we can obtain

6FEV (k) - EV (0)

k-1
i A2
< (1 (0-1)—e0) Y 0'E|lx ()|
j=0
k-1 j-1 ,
+u0-1)) > OElxG)|
=0 i=j-1, (38)
k-1 j-1 R
+us(0-1)) Y OElx ()
j=0 i=j-d,
k-1
+p ) 07 ]2,
j=0
Also it is easy to compute that
k=1 -1
> Y VEIxO)I
j=0 i=j-1,
-1 it1, k-l-1, i+T,
(25555 %)
i=-1, j=0 i=0  j=i+l i=k-1, j=it+l
x 6'Ellx (i)]°

Abstract and Applied Analysis

<1,0% sup E|x(s)|’ +129T229’E||x(z)||

s€[—1,,0] i=0
k-1 j-1 ,
> ) OE|x ()]
j=0i=j-d,
-1 i+d, k-1-d, i+d, k-1 -
AP DI Z
i=—d, j=0 i=0 j=i+l i=k-d, j=i+l
x 0/ E|lx (i)[1°
<d,0% sup E|x(s)|* +d,0%
sE[—dZ,O]

k-1
x Y O'Ellx ().

i=0

(39)
Substituting (39) into (38) leads to
6*EV (k) - EV (0)
2 o j+1 2
< 0) sup Elx(s)I°+p) 6/ Il
' se[—‘rz,O] J:ZO (40)
k-1 k-1
+1,(0) Y O'Ellx ()]* + 15 (0) Y O'Ellx ()|,
i=0 i=0
where ,(0) = (0 = 1)7,0™ + i3 (0 — 1)d, 0%, 1,(0) = (6 -

17,07 + 4y (0 1)— 0, 15(6) = pi3(0—1)d,0% +pu, (6 1) — &6
Since #,(1) < 0, #5(1) < 0, there must exist a positive
0, > 1 such that 17,(8,)) < 0, #3(6,) < 0. Then we have

EV (k)

<1, (65) (

1\ 5
=] sup E|x(s)l
0 se[—‘rzO]

k-1
(60>EV(0)+pZ e

100

>

k-1
+172(0)Zek1
i=0
< (m (6) + py + 7y + pisd,)

Elx ()] to 1 IIVII

Ellx 0)II” + 15 (60) Z - L Elx ()

X sup
s€ [— max{‘rz,dz} 0]
(41)

On the other hand, by (16) we can get
EV (K) = Apin (P) Ellx (R (42)
Combining (41) with (42), we have
M (00) + ph + Ty + p3d,
Amin (P)

x sup  Elx(@)I’ (43)
SE[—max{rz,dz},O]

1 P
Amin (P) 6y — 1

Ellx (k)| <

-+

2
(/e
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Thus,
Ely ®)|° < IMIPElx (R)I* < N, + NyJlr2,,  (44)

where N, = ||M||2((’11(90) + oy + Ty + p3dy)[A i (P))
Supse[—max{‘rz,dz},O]E”x(S)llz’ N2 = (I/Amm(P))(p/(GO -
D)IM>. By Definition 5, the nonlinear discrete-time
stochastic control system (1) is BIBO stability in mean
square. This completes the proof. O

If the stochastic term w(K) is removed in (1), then the
following results can be obtained.

Theorem 10. For given positive integers T, T,, d, and d,,
under Assumption 2, the nonlinear discrete-time stochastic
control system (1) with the controller (6) is BIBO stabilization
in mean square, if there exist symmetric positive-definite
matrix P, R, Q;, i =1,2,...,5, Z,, Z,, and X with appropriate
dimensional positive-definite diagonal matrices A and two
positive constants § and A such that the following two LMIs
hold:

P+2(172, +72Z,) < M,

[83]

En Ep Z1 0 0 DA By By V2X
% By By 0 By 0 B'D BT 0
* % By 0 0 O 0 0 0
* % x —Q, 0 0 0 0 0
= * % % * B 0 0 0 0
* k% * * Beg O 0 0
x k% * * ¥ B MDD
x k% * * % * (I 0
* % % x % % * x  =AT
<0,
(45)
where

Ep=Q+Q+Q+a(Q+Q,) -2,
+Qs T, A+ +21%%7, +27°Z,
+2M I+ {I-P+21°ATA
—-2ATX - 2X7 4,

8,, =2A"B'B-Q, - 27, - fZ,

+20 01 + o, (T = (1= B) Z,,

9

_ # T T
E,=AAB-XB,
8,=A"ATD-X"D,
- s 4T T
Bg=AA -X',
By = Zy +(1-B) Z,,
By3 =2, + B2,
Ep=-Q-%4,-2, —/322’
Bss =—Qs -2, - (1 _ﬁ)zz’
Bee = DR — A,
- * T 1
B, =2A"D D_ZR’
X =-1"CK.

(46)

Proof. The proof is straightforward and hence omitted. [

Corollary 11. System (1) is also stabilization in mean square
when all the conditions in Theorems 9 and 10 are satisfied, if
the bounded input r(t) = 0 in (6).

Remark 12. In this paper, a novel BIBO stability criterion for
system (1) is derived by checking the variation of derivatives
of the Lyapunov-Krasovskii functionals for each subinterval.
It is different from [27-32], which checked the variation of
the Lyapunov functional in the whole variation interval of the
delay.

Remark 13. The BIBO stabilization criteria for discrete-time
systems have been investigated in the recently reported paper
[28]. However, the stochastic disturbances and nonlinear
perturbations have not been taken into account in the control
systems. In [28], the time delay is constant time, which is a
special case of this paper when 7, = 7,.

Remark 14. The mean square stabilization conditions in
Theorem 9 in this paper depend on the time-delays upper
bounds and the lower bounds, time-delays interval, and time-
delay interval segmentation point and relate to the delays
themselves.

Remark 15. In [33], the time-delay interval is divided into
two equal subintervals; the interval segmentation point is
midpoint. In this paper, the time-delay interval is divided into
two any subintervals; the interval segmentation point is any
point in the time-delay interval.

4. An Example

In this section, a numerical example will be presented to show
the validity of the main results derived in Section 3.
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TaBLE 1: For 7(k) = 1,2,3,4,5, 8.
(k) 1 2 3 4 5
B 0 1 1/2 1/2 0

Example 1. As a simple application of Theorem 9, consider
the stochastic control system (1) with the control law (6); the
parameters are given by

-0.1 0 -0.1 0.1
A= ( 0.1 —0.2>’ B= (—0.1 0.1>’

0.1 0.1 0.1 0.1
¢= <0.5 0.3>’ b= < 0 0.2)’
G = 0.001, H = 0.02, f = [0.1x(k), V0.2x(k — 7(k))]",
h,(s) = sin(0.2s) — 0.6 cos(s), h,(s) = tanh(-0.4s), 7, = 1,
7,=5d,=2d,=7.

It is easy to verify thata = 5,7 =3,d" = 4,7 =2,and

~0.64 0 0 0
r1_< 0 o)’ F2—<0 —o.2>’

Tt min {(-1)""7, 0}
2 2 ’
Tt min {(-1)""7, 0}
=7 2 > (48)
= {9, d, <dk)<d*,
20, d*<dk)<d,,

Cc =

4, dy <dk)<d",
7, d* <d(k) < d,.

Meanwhile, the corresponding values of 3 for various (k)
are listed in Table 1.

By using the MATLAB LMI Toolbox, we solve LMIs (13),
(14) and obtain six groups of feasible solutions; we list one
case as follows.

When =1,b=9,c =4,

p- <145.0684 -3.2651 )

—3.2651 147.7799

7 0.0478 0.0298
1710.0298 0.0230 )’

7 - 0.3443 0.2142 Q, = 2.8401 1.7808
2710.2142 0.1663 )’ 17\ 1.7808 1.3624)°

3.7464 2.3462 0.2731 0.1713
o (8 28). 0 (3 01).

2.3462 1.7985 0.1713 0.1309
Q. = 3.1500 1.9740
57\ 1.9740 1.5118)°

R= 128.2646 —-92.1100 _ (0.4512 0
~\—-92.1100 239.0910 )’ B 0  34.3341)°

Q, = 15.3027 —6.8645
47\ -6.8645 15.5746 )°

X <13.3495 3.1121>’

- (14212 -0.3303
3.1121 0.7692 - :

0.5268 0.1218
(49)

and { = 82.0259, 1" = 150.2996.
The system (1) exhibits stabilization in mean square
behavior as shown in Figure 1.

Abstract and Applied Analysis
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5. Conclusions

In this paper, we have derived some conditions for the
BIBO stabilization in mean square for a class of discrete-
time stochastic control systems with mixed time-varying
delays. The results have been obtained by constructing a novel
Lyapunov-Krasovskii function. The conditions are expressed
in the forms of linear matrix inequalities, which can be
easily checked by using MATLAB LMI Toolbox. A numerical
example is given to illustrate the validity of the obtained
results.
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