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This paper investigates the problem of observer-based robust H_, control for a class of switched stochastic systems with time-varying
delay. Based on the average dwell time method, an exponential stability criterion for switched stochastic delay systems is proposed.
Then, H,, performance analysis and observer-based robust H,, controller design for the underlying systems are developed. Finally,
a numerical example is presented to illustrate the effectiveness of the proposed approach.

1. Introduction

Switched systems are a kind of hybrid dynamical systems
composed of a set of continuous-time subsystems or discrete-
time subsystems and a switching law that orchestrates the
switching between them. Switched systems have attracted
increasing attention during the past decades because of
their wide applications in real-world systems, such as robot
control systems [1], networked control systems [2, 3]. Many
useful results on stability analysis and control synthesis for
such systems have been reported in [4-8]. For example,
H,, control of switched linear discrete-time systems with
polytopic uncertainties was investigated in [8].

It is well known that the time delay phenomenon is fre-
quently encountered in engineering and social systems, and
the existence of which may cause instability or undesirable
system performance. Therefore, many research efforts have
been devoted to the study of switched time delay systems
[9-15]. On the other hand, stochastic systems have attracted
considerable attention during the past several decades. Early
results can be found in [16], and the H,, control problem
of stochastic systems with time delay was investigated in
(17, 18]. The study on H,/H_, control of stochastic system
was developed in [19]. Stability analysis on stochastic system

with multiple delays was proposed in [20]. Moreover, some
results on switched stochastic systems with and without time
delay have been obtained (see [21-25] and the references cited
therein).

In many real-world systems, state feedback control will
fail to guarantee the stabilization because the states of
the systems are not all measurable [26]. One of the key
approaches to solve the problem is to reconstruct the states of
the systems and realize the required feedback control. Hence,
the observer-based control has been an interesting topic in
control theory. Some results on observer-based control for
stochastic delay systems or Markovian jump systems have
been presented in [27-29]. However, to the best of our
knowledge, the problem of observer-based robust H control
for switched stochastic systems with time delay has not been
tully studied, which motivates the present study.

In this paper, we aim to design an observer-based robust
H_, controller for switched stochastic systems with time delay
such that the closed-loop system is mean-square exponen-
tially stable with H_, performance. The major contributions
of the work can be summarized as follows: (1) a new
Lyapunov-Krasovskii functional candidate is introduced to
derive the exponential stability of switched stochastic systems
with time delay, and the free-weighting matrix method is



employed to reduce the conservatism; (2) an observer-based
robust H,, controller design scheme for the underlying
systems is proposed.

The remainder of the paper is organized as follows.
In Section 2, problem statement and some useful lemmas
are given. In Section 3, the main results are presented. In
Section 4, a numerical example is given to illustrate the
effectiveness of the proposed approach. Finally, concluding
remarks are provided in Section 5.

Notation. In this paper, the superscript “T” denotes the
transpose, and the symmetric term in a matrix is denoted by
. The notation X >Y (X >Y) means that X — Y is positive
definite (positive semidefinite, respectively). R" denotes the
n-dimensional Euclidean space. ||x(¢)|| denotes the Euclidean
norm. |a| denotes the absolute value of a. L,[t,, 00) is the
space of square integrable functions on [ty, c0), and t, is
the initial time. A, (P) and A,;,(P) denote the maximum
and minimum eigenvalues of P, respectively. A" denotes the
Moore-Penrose pseudoinverse of A. I is the identity matrix.
diag{a;} denotes a diagonal matrix with the diagonal elements
a,i=12,...,n.

2. Problem Formulation and Preliminaries

Consider the following switched stochastic system with time
delay:

dx (t) = [A,x () + Apypx (=T (1)

+B, 1 () + Gy () | dt (1a)
+ Dyyx (t) dw (t),
y () = Coyx (), (1b)
z(t) = Jopx (1), (1c)
x(t) =9 (), telty-1.1), (1d)

where x(t) € R" is the state vector, ¢(t) € R" is the initial
state function, u(t) € R is the control input, v(t) € R? is the
disturbance input which is assumed to belong to L,[t,, co],
¥(t) € R is the measurable output, z(¢) € R?is the controlled
output, and w(t) is a one-dimensional zero-mean Wiener
process on a probability space (2 F P) and satisfies

E{dw(®)} =0,  Eldw’ )} =dt, )
where Q is the sample space, F is o-algebras of subsets of the
sample space, P is the probability measure on F, and E{-} is
the expectation operator. 7(t) is the time delay satisfying

o<t()<T, T()<T1y<1, (3)
where 7 and 7,; are known constants.

The function o(t) [t,00] — N = {1,2,...,N}
is a switching signal which is deterministic, piecewise con-
stant, and right continuous. The switching sequence can be
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described as o : {(t,, o(ty)), (t1, 0(t))), ..., (t, o))}, o(ty) €
N, where t, is the initial instant and f; denotes the kth
switching instant. Moreover, o(f) = i means that the ith
subsystem is activated. For all i € N, B;, C;, J;, and G;
are known real-value matrices with appropriate dimensions,
A, A, and D; are uncertain real matrices with appropriate
dimensions and can be written as

[A, A, D;|=[A;+AA; A, +AA,; D;+AD], (4)

where [AA; AA,; AD;| = HF(t)[Ey; Ey Eyl, A, Ay,
D;, H;, Ey;, Ey, and E;; are known real-value matrices
with appropriate dimensions, and F;(¢) is an unknown time-
varying matrix that satisfies

F' (t)F,(t) < I. (5)

The state feedback controller is designed as u(t) =
Kyx(t). In actual operation, however, the states of the
systems are not all measurable. The following switched system
is constructed to estimate the state of system (1a), (1b), (1c),

and (1d):

dx (t) = [AypX () + Ay X (t — T (1))

(6a)

+Byyu (£) + Loy (v (6) = 7 (0)] dts
Y (£) = CypX (1), (6b)
£O =60, telty-nt), (60)

where X(t) € R" is the estimation of x(¢), y(t) € R’ is the
observer output, and ¢(t) € R" is the initial observer state
function. The real state feedback controller becomes u(t) =
Ky X(t). L;and K; are the observer gains and controller gains
to be determined, respectively.

Remark 1. 1t is noted that the observer-based H, control for
stochastic systems or Markovian jump systems was consid-
ered in [27-29]. However, the results in the aforementioned
papers cannot be directly applied to the switched stochastic
system considered in the paper. This motivates our study.
Also, the proposed observer in (6a), (6b), and (6¢) is a
switching observer, which is different from the existing ones
given in [27-29].

From systems (la), (1b), (Ic), and (1d) and (6a), (6b),

and (6¢), we can obtain the following augmented closed-loop
system:

dE(t) = [AypE () + A (t =T (1))

+Gypv (D] dt + Dy (t) dw (1),

(7a)

2(0) =Tyt (), (7b)
ED=[o"®) oW -¢"®] . telty-mt], (O

where &(t) = [xT(t) eT(t)]T, e(t) = x(t) — X(t) denotes the
state estimated error.
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For o(t) = i, the parameters of system (7a), (7b), and (7¢)
are given as follows:

A=A +AE, A -= [Ai +OB"K" Affc,-]’
AZI = ~iﬁiEIz>
A,=A_+AA_, A= [AO“ Aoﬂ]’
AA,; = HEE,,
D=b+aB.  B=[p 3. ®)
A~1 = ﬁijfw
G=G=[G" ¢, T=T=Uol
a-[i ) aefi 2]
E,; = [%z g], g=123.

Assumption 2. B; is full row rank, for alli € N.

Definition 3. System (la), (1b), (1c), and (1d) with v(t) =
0 is said to be mean-square exponentially stable under the
switching signal o(t) if there exist scalars ¥ > 0 and o > 0,
such that the solution x(t) of the system satisfies

E {||x (t)||2} < ke ) sup E {"x (o + 9)“2} , Vit
-7<60<0

)

Definition 4 (see [24]). For any T, > T, > t,, let N (T},T),)
denote the switching number of o(t) on an interval [T}, T5).
If

T, -T
N, (T,,T,) < Ny + 2T ! (10)

[04

holds for given constants N, > 0 and T, > 0, then the
constant T, is called the average dwell time. As commonly
used in the literature, some chooses N, = 0.

Definition 5 (see [30]). For any A > 0 and y > 0, system
(7a), (7b), and (7¢) is said to be mean-square exponentially
stable with a prescribed weighted H performance level y if
the following conditions are satisfied:

(1) when v(t) = 0, system (7a), (7b), and (7c) is mean-
square exponentially stable;

(2) under the zero initial condition, the output z(t)
satisfies

v {Jw e_)t(s—t(,)ZT (s)z (s) ds}
to . (11)
<y’ L V() v()ds, V() € Ly [ty 00).

0

Lemma 6 (see [31]). For any positive symmetric constant
matrix M € R™" and a scalar r > 0, if there exists a vector
functiong : [0,7] — R" such that integrations in the following
are well defined, then the following inequality holds

r J gT (s) Mg (s)ds
0

> Horg(s) ds]TM [J-Org(s) ds] .

Lemma 7 (see [32]). LetU, V, W, and X be constant matrices
of appropriate dimensions with X satisfying X = X", then for
al V'V < I, X + UVW + WIVTUT < 0 if and only if there
exists a scalar & > 0 such that X + eUUT + e 'WTW < 0.

(12)

The objective of this paper is to design an observer-based
robust H, controller for switched stochastic delay system
(1a), (1b), (Ic), and (1d) such that the augmented closed-
loop system (7a), (7b), and (7¢) is mean-square exponentially
stable with a prescribed weighted H_ performance level y.

3. Main Results

3.1 Stability Analysis. In this subsection, in order to obtain
the main results, we first focus on the problem of stability
analysis for the following switched stochastic systems with
time delay

dx (t) = [Agpx () + Apyx (t =T ()] dt
(13a)
+ Do.(t)x (t) dw (t) N
x(t)=¢t), te[ty—1.1)]. (13b)
Theorem 8. For a given scalar o > 0, if there exist symmetric
positive definite matrices P,, Q;, and R; and any matrices S;
such that

- i
T T T
Z PA; S; S; D; P,
11
T T
x —(1-15)Q; =S, , —S% 0 <0,
* * =5-=S =S 0 (14)
* * * —TﬁlRi 0
[+ +  -B ]
Vie N

then system (13a) and (13b) is mean-square exponentially stable
under arbitrary switching signal with the average dwell time

T,>T, =7+ % (15)
where y, x, and A satisfy
P, <puP;, Q;< //le, R; < ij,
Q <pP, R <BP, VijeN, (16)



A+ﬁi(1+r)(e’“—l)§¢x,
At
x=maxy;, x;=1+1681+71)(e" -1),
ieN ( ) 17)
Z:A?E+PiA,.+Qi+TRi+ocPi.
11

Proof. Let Y(t) = Ayx(t) + A 5()x(t — 7(t)), then (13a) can
be described as

dx (£) = Y () dt + Dygyx (1) dw (1) . (18)

Choose the following Lyapunov functional candidate for the
ith subsystem

Vi(t,x (1) = Vi (6 x (£) + Vo (£, x (1))

19)
+ V3,i (t> X (t)) >
where
Vi (6x () = x" (6) Px (1),
! T
ux@)= | S OQx0ds )

T t
V3, (6 x (1)) = J J x" (s) Ryx (s) ds db.
0 Ji-o
For the sake of simplicity, V;(t, x(t)) is written as V;(t) in this

paper. According to It6’s formula, along the trajectory of the
ith subsystem, we have

v, (t) = idVg’i’ (1)
where g
dvy; (t) = ZV,; () dt +2x" (t) PD;x (t) dw (1),
PV () =2x" (1) P [Ax () + Ayx (t— 7 (1))]
+x" (t) D] PDx (t),

dv,, () = [x" () Qx(t) - (1 -t () x" (t -7 (1))
x Qux (t -7 (1) ] dt (22)

<[ ®Qx®) - (1-1)x" (t-7(1)

x Qux (t—(1)]dt,

davs; (t) = [TxT (t) Ryx (t) — r x" (s) Rix (s) ds] dt.

According to Lemma 6, we have
dvy; (t)

t

T
T —
< <[Tx BHRx(t)—1 IUt_T(t) x (s) ds] (23)

X R; [Jt x (s) ds”»dt.
t—1(t)
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Integrating both sides of (18) from t — 7(t) to t, we have

t

x(t)—x(t—r(t))=J

t—1(

Y (s)ds
! (24)
t
+ L_Tm Dy (s) duw (s)..

Thus,

t

: T
2 “ x(s)ds+ J Y (s) ds] Sn)dt=0, (25
t-1(t) t—7(t)

where 7(t) = x(t) - x(t - 7(®) - [, Y(s)ds - [

t—1(t)
Dy5x(s)dw(s).
Combining (21)-(25) leads to
dv,(t) < LV, (t)dt + W, (t), (26)
where

LV, =¢" (1) O (1),

W, () = 2" (t) P,Dx (t) dw (¢)

t

t T
-2 [ Jt_m) x(s)ds + L_T(t) Y (s) ds]

X i J ® a(s) (S) w (S)

t t T
[x" () " (-7 @) [ Y 0 ds [ T (s)ds]

G‘)ill PiA‘ri SzTT SITT
Y -(1-7)Q =S =S;
' * * =S - SiT _SiT ’
* * * —T_l Ri

®,=ATP,+ PA,+Q;+ D/ PD; +1R,.

(27)
By using the Schur complement, we obtain from (14) that
LV (t) < —aVy; (t) < 0. (28)

According to (26), one obtains that
dv,(t) < ZV;(t)dt + W, (t) < —aVy; () dt + W; (). (29)
Then, taking mathematical expectation, we have
E {%} < E(9V,(0) < -aE{V,,®} <0.  (30)

From (16) and (19), we obtain that
t

VsV, 0+ [ A ©OexEds

t—1

+7T J-t x! (s)Ryx (s)ds (31)

t

SV +Bi(1+1) J- Vi (s)ds.
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Let o(t,) = i. Then, using Ito's formula, we can obtain that
fort € [tk’ tk+1)’

E{e"V, (0} - E{V; (1)}
=E {Jt A (eASVi (s)) ds}
t
<E “ L [AVM (5) + AB; (1+7)

« j V,, (9)d9 - oV, (s)] ds}.

S

Notice that

s—

t s t O+t
J e“dsj V,, (9)d9 = J dSJ &V, (9) ds
ty T t—T 9

eASVl)i (s)ds.
(33)

Thus, it can be obtained that
E{MV, (0} - E{"V, (1)}
<E {r e [/\ +B(1+7) (e)LT - 1) - oc] Vi, (s) ds}
2

+ E{Q; (8}

(34)
where
t
0; (k) = B (1 +7) (' - 1) L ¢V, (s)ds
=T
123
<B+m) (e -1)e J Vy, (s)ds
t—T (35)
<76 (1+7) (¢ 1) sup Vy; (1 +6)
-7<60<0

< 1B, (1+1) (eh - l)eM" sup V; (t; +6).

-7<60<0

Noticing that E{V ()} < sup_,_s, E{V (¢ + 6)}, one gets

E{V; (0} < x;e™ ™ sup E{V; (1 + )}
-7<60<0
(36)
< xe M sup E{V; (t, +0)}.

-7<60<0

For any t € [t;,t;,,), from (16) and (36), it follows that

E{V ()} = E{V; (1)}

< xe M qup E {Va(tk) (fe + 9)}

-7<6<0

< Xye%(Hk) sup 0E {Vg(t;) (te + 9)}

—7<0<

< XZMe—/\(t—tk)e—/\(tk+6—tk,1)

X sup E {VO'(tk,l) (tk71 + 9)}

—1<6<0

< sztehe_)”(t_t"’l) sup E {Va(tk,l) (tey + 0)}

-7<0<0

< Xs (Ple)LT)Ze—AO—tk—Z) sup E {Va(tk,z) ( o 6)}

-7<6<0

< ..

No(to,t)ef/\(tftg) sup E {Va(to) (to + 9)} :

= X(X‘ue/“[) -7<60<0
7)

When (15) holds, noticing that N, (t,,t) < (t—t,)/T,, one has

b _o- _
E{||x (t)||2} < ;Xe (A=(At+In(yp)) /T, ) (t—ty)

, (38)
x sup E {|lx(t,+6)[},
—-7<6<0
where a = MiNy;ey AminB), b = maXyey Amax(P) +
T MaXyjen Amax(Q) + (TZ/Z)maXVieg A max (Rp)-
The proof is completed. O

Remark 9. In the derivation of Theorem 8, a new Lyapunov-
Krasovskii functional candidate is constructed for the stabil-
ity analysis of switched stochastic systems with time delay,
and it is different from the ones given in [9-15]. Also,
the free-weighting matrix method is utilized to reduce the
conservatism.

Remark 10. If y = 1 in (15), which leads to P, = P,Q; =Q;)
and R; = R, for all i, j € N, then system (13a) and (13b)
possesses a common Lyapunov function, and the switching
signals can be arbitrary.

When w(t) = 0, system (13a) and (13b) becomes the
following switched system with time delay:

X(8) = AgX (1) + Argyx (E—T(1)),  (39)

x(t)=¢t), tel[ty—1.1]. (39b)
From Theorem 8, we can readily get the exponential stability

criterion for switched system (39a) and (39b).



Corollary 11. Consider system (39a) and (39b), for a given
scalar o > 0, if there exist symmetric positive definite matrices
P, Q;, and R; and any matrices S; such that

1

T T
Z PiArl S1 Sz
11
o -(l-n)Q -s s | <0
* * =S, - SiT —S;F (40)
* * * -T 'R;

Vie N

then system (39a) and (39b) is exponentially stable under
arbitrary switching signal with the average dwell time scheme
(15).

3.2. H,, Performance Analysis. In the sequel, we will investi-
gate the problem of H_, performance analysis for switched
stochastic systems with time delay. Consider the following
system:

dx (t) = [Agypx () + Ayyx (t =T (1))

(41a)

+G0(t)V (t)] dt + Da(t)x (t) dw (t) 5
z(t) = Jopx (1), (41b)
x()=¢(t), te[ty—1.t)]. (41c)

Theorem 12. For a given scalar o > 0, if there exist symmetric
positive definite matrices P,, Q;, and R; and any matrices S;
such that

- .
[T P4, s$ S PG D[R J
11
« —(1-1)Q - s 0 0 0
* * -S§;-Sf =s' o o0 o
% * *« -T'R, 0 0 0
" " * « =L 0 0
* * * * -P, 0
| * ES ES * * —I_
<0, VieN
(42)

then system (41a), (41b), and (41c) is mean-square exponen-
tially stable with a weighted prescribed H, performance level
y under arbitrary switching signal with the average dwell time

1
T,>T =1+ % (43)
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where y, x, and A satisfy

P <uP, Q<pQ; R <uRj,
(44)
Q <BP, R <BP, VijeN,
A+,8i(1+1)(e’h—1) <aq,
=maxy, y=1+181+1) (1),
X =maxi X B (e -1) w5)

i
[]=AP+PA;+Q + 1R, +aP.
11

Proof. We can easily obtain that (14) is satisfied if (42) holds.
Thus, system (4la), (41b), and (41c) with v(t) = 0 is mean-
square exponentially stable.
When v(t) #0, let
Tt)=z" Oz®) -y @) v(t). (46)

Choosing the same Lyapunov functional candidate as (19)
and following the proof line of Theorem 8, we have

AV, (1) < LV, (1) dt + W; (1), (47)
where

W, (t) = 2x" () BDx () dw (t)

t

¢ T
_ 2“Hm x(s)ds + L_m) Y(s)ds] (48)
xSi “:_T(t) Doty (s) dw (S)] dt,

and ZLV(t) satisfies

LV, +T (1) =5 (HOZ (1),

G ()
t t T
=[xT@) X" t-7@) J Y7 (s)ds J L (s)ds v (@®)]
t-(t) t=7(t)
621 P A SiT SiT PG;
I e A Lo .
0= x x -8,-8 =8/ 0 |
* * * —TﬁlRi 0
* * * * —y21
Y T T T
©,,=A;P+PA;+Q;+D; PD; +tR; + ]; ;.
(49)
Using the Schur complement, from (42), we get
LV, (t) + T (t) < —aVy; (t) <0. (50)
It follows that
E{dVv;(t)} < E{<V; (t)dt}. (51)
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From (44), we obtain that
E {Va(tk) (tk)} < uE {Va(tk,l) (tk)} . (52)

For any t € [ty t,,), using Ito's formula and taking the
mathematical expectation, one has

BV, 0} = E Vo, (60} + J; E{av,,, ()}
< E{V,q, (b)) + Li E{%V,4,) () +T (s)}ds
- j: E{I(s)ds}
<uE{V,q ) ()} - J; E{T (s) ds}
<WE{V,o ) ()}

}

—E{yfk F(s)ds+J

_ t,

t

T'(s)ds
k
<...

< IELV (1))

tl
-E {yN”(t"’t) Jt I'(s)ds

0

t, ¢
N ‘uNa(tl,t) J T(s)ds+---+ J T (s) ds}
ty t

t
= N VELV (1)) - E {j NIk (5) ds} .
t

0

(53)
Under the zero initial condition, we obtain that
t
E “ eNeeDInur (g ds} <0. (54)
Ly
According to (46), one has
‘ 1
E {j Moo nu T oy 7 (s)} ds
t
o (55)
<y’ J eNoeDIu T 6y y (5) ds.
to
- i = = T T A
1 i Si"r Si"r PG;
s —(l-7)Q -8 -8 o0
* * O T §1T _S’ir 0
* * * —Tﬁlﬁi 0
* * * * —yZI
% * % * %
* * * * *
* * * * *
% % % * *
% * * * *
L * * * *

Multiplying both sides of (55) by e No"o?12# Jeads to

E {J-t e Noltod kT () 7 (5) ds]»
X (56)

t
<y’ J e NolodnuyT ()4 (s) ds.
ty

Noticing that N (ty,s) < (s—ty)/T, and T, > T+In(yu)/A >
In p/A, one obtains that

E {Jt e M2 (6) 2 (s) ds} <y’ Jt v(s)v(s)ds. (57)

Whent — 00, the following inequality is derived:

e M2 (5) 2 (s) ds} <y’ J-oo v (s)v(s)ds. (58)

to

gl
)
The proof is completed.

3.3. Observer-Based Robust H, Stabilization. Now, we are in
a position to design an observer-based robust H,, controller
for system (la), (1b), (Ic), and (1d) such that the augmented
closed-loop system (7a), (7b), and (7c) is mean-square expo-
nentially stable with a prescribed weighted H_ performance
level y. Based on Theorem 12, a sufficient condition for the
existence of such a controller is presented in the following
theorem.

Theorem 13. Consider system (1a), (1b), (1), and (1d), for a
given scalar o« > 0, if there exist scalars & > 0, symmetric
positive definite matrices P, Q;, and R;, and any matrices S,
Y, and Z; such that, for alli € N,

B:'Tl_)i ZT PH, 0 SiE1Ti SiET3i-
0 0 0 0 gE. 0
0 0 0 0 0 0
0 0 0 0 0 0
0 0 0 0 0 0
-, 0 0 PH 0o o [<0 (59)
* -1 0 0 0 0
* * —gI 0 0 0
* * * -l 0 0
* * * * -l 0
* * % * % —&.1 ]




then there exists an observer-based controller such that system
(7a), (7b), and (7c) is mean-square exponentially stable with
a prescribed weighted H__ performance level y under arbitrary
switching signal with the average dwell time

In (xu)

60
T (60)

T,>T, =7+

where y, x, and A satisfy

P <pP;, Qi <pQ; R;<uR

g (61)
Q; < B;P;,

R, <BP, Vi,jeN,

Mg+ (e -1) <a, (62)
X:riré?\lxxi) Xi=l+Tﬁi(l+T)(€/\T—1),
QL =Y +Y,+Q +R; + aP,,

_|PA+Z;
Yi=1""%

-Z; (63)
PA;-YC |’

ﬁi = diag {Pi’Pi}’ 61’ = diag {Qi’Qi}’

R; = diag {R;, R;} .

Moreover, if the above conditions have a feasible solution, the
controller gain matrices and the observer gain matrices can be
obtained by K; = Bf ' Z; and L; = P]'Y,.

Proof. According to Theorem 12, we get that system (7a), (7b),
and (7¢) is mean-square exponentially stable with a weighted
H_, performance level y if the following inequality is satisfied:

¥
(¥, Pa, S 8 PG DR
+ —(1-7)Q =S -§ o 0 o0
* % -§;-ST -§f 0o o0 o
= o* * * —T_lRi 0 0 o0
* * * * —yZI 0 0
* * * * * —131. 0
| = * * * * x -1 ]
<0,
(64)

where ?11 = ATP. + PA; + Q; + 7R; + aP, and P, Q;, and
R; are symmetric positive definite matrices with appropriate
dimensions.

Then, we have

¥, =¥+ AY¥, < 0, (65)

where
¥
—\Ijil ﬁi;‘:‘ri §IT
x -(1-1)Q S
BE * -5, - 8"
* * *
* * *
* * *
L * * *
AY,
[ ELF'HP + BHFE, BHF,
LT 0
_ 0 0
0 0
0 0
P.H,FEy; 0
L 0 0
[PH, 0 ]
0 0
0 0 =
S
0 0 i
0 il
L 0 0 ]
MU
E,; Ej
=T
EL o
~ T
0 0 [F,. 0]
+ -
0 ofloF
0 O
0 0
- 0 0 -
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¥ = ATP +BA;+Q, +1R; + aP.

From Lemma 7, we have

[RH,

0

B 0
Y, <¥+e'| 0
0

0

L 0

e

Eli E3i

El 0

0 0

0 0

0 0

- O 0 -

1

1

EIOOOOO

(=)

o

S

(=N eNoNeNe)

§'  BG, D/P, J'T
Y N
-Sf o0 o0 o0
'R0 0 of
=1 0 0
* * —~i 0
* * * -1
By 00 0 ELETAR 0]
000 0 0
000 0 0
000 0 0
000 0 0
000 0 0
000 0 0]
- ~rqT
E; E
EL o
0 0
0 0
0 0
0 0
._O 0_
-~ — - T
iHi 0
0 0
0 0
0 0 s
0 0
0 PH,
L 0 0 -
(66)
-~ T
iHi 0
0 0
0 0
0 0
0 0
0 iHi
L 0 0 ]
o (67)
Ey,
0
0
0 < 0.
0
0
O_
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Choose P, = P, = diag{P, P}, Q; = Q; = diag{Q;,Q;}, and
R; = R; = diag{R;,R;}, and let Z; = P.B,K; and Y; = P,L;.
By using the Schur complement, we can obtain that (67) is
equivalent to (59).

Thus, according to Theorem 12, we obtain from (59)-(62)
that system (7a), (7b), and (7c) is mean-square exponentially
stable with a weighted H performance level y. Moreover, we
can obtain the controller gain matrices K; = B P, ' Z; and the
observer gain matrices L; = Pi_lYi.

The proof is completed.

O

Remark 14. An observer-based H, controller design scheme
is proposed in the paper. Compared with the existing results
presented in [27-29], a remark advantage of the work is that

then there exists an observer-based robust H., controller such
that system (7a), (7b), and (7c) is mean-square exponentially
stable with a prescribed weighted H_, performance level y
under arbitrary switching signal with the average dwell time

In (xp)

69
T (69)

T >T =1+

where y, x, and A satisfy

X=1+T(1+T)(eh—1),
)»+(1+T)(e’“—1)§oc,

P, <uP, Vi jeN,

PR S (70)

o]

PA; + Z;

_Zl
0 PA-YC)

P; = diag {P, P}.

. . 1

Moreover, the controller gain matrices are K; = B{ P Z;, and
. . -1

the observer gain matrices are L; = P; Y.

—E‘lll P'A‘ri _ §1T S;T Pi
« —(1-7)P; -S| -§ 0
* * =S - §,T ‘S;'T 0
* * * —T_lﬁi 0
* * * * —y2
* * * * *
* * * * *
* * * * *
* * * * *
* * * * *

L * * * * *

|

—~

the proposed observer is mode-dependent, which means that
each subsystem has its individual observer. Moreover, the
proposed observer not only ensures the convergence of the
estimated error of each subsystem, but also guarantees that
the estimated error of the whole system converges to zero
exponentially.

In Theorem 13, when we choose that Q; = R; = P;, itis not
difficult to get that §; = 1and y = y; = 1 + (1 + ) (e - 1),
for alli € N. Then, the following corollary is derived.

Corollary 15. Consider system (1a), (1b), (1¢), and (1d), for a
given scalar o > 0, if there exist scalars & > 0, symmetric
positive definite matrices P, > 0, and matrices S,, Y, and Z;
such that, for alli € N,

DIp, JT PH, 0 &EL &EL]
0 0 0 0 gE. o0
0o 0 0 0 0 0
0O 0 0 0 0 0
0 0 0 0 0 0
-P, 0 0 PH o o |<0 (68)
x« =1 0 0 0 0
* * —gl 0 0 0
* = x  —gl 0 0
* * * = -l 0
* * * * * —&:1 |

4. Numerical Example

Consider system (1a), (1b), (1c), and (1d) with the following
parameters

301 0.1 0
Al:[o —3]’ Aﬂ:[o.l 0.1]’
12 20
el e-fi)
30 0.1 0

|
o

E”:[

| oe|
el
o

|
|
|

1 4 0.1 0.6

15 0
0.1 0.4

0.1 0
0 0

0.1 0
0 0

0 0.1
0 0

00
Es = [0.1 o]’
40 -0.1 0.1
A2:[o —2]’ Aﬂ:[ 0 —0.2]’

11
21

30
21

RS

u|
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I, = [f i] D, = [8:; 0(.)5]’
N v S P £
Ep = [g 0(')1] > Ey, = [0(.)1 g] ’
E, - [8 0(')1],
ro- (52 mo-[T L)

(71)

The disturbance input v(t) = [15¢ "% 12e’°'3‘]T, and
7(t) = 0.3 + 0.2sint; by calculation, we can obtain that
7(t) <1;=02and 7(t) < 7 = 0.5. Choosingax = 1.4, y = 1.0
and solving the LMIs in Corollary 15, we have

P - 4.0319 —-0.7058
17 1-0.7058 13.0192 |’
v - 82.4579 19.7441
17 1-15.9926 25.9295|’
7 - -98.8224 —4.9793
17| —5.0165 -48.5838]’
P - 41782 —0.5687
27 1-0.5687 119156’
v - 91.2715 —45.8464
27 | -48.7364 99.0875 |’
(72)
7 - —-105.7969 —5.8641
27| -5.1805 -64.8133|’
[ 1.9716 —0.2408 —0.0809 0.0342 ]
3 - —-0.2301 5.2280 0.0555 —0.4124
17 1-0.0822 0.0553 2.0559 -0.3049 |’
| 0.0286 -0.4044 -0.3017 6.0017 |
[ 1.5102 -0.0781 -0.0730 0.1131 ]
- -0.0796 4.6523 0.0254 -0.6518
27 1-0.0792 0.0119 2.1184 -0.2329 |’
| 0.1161 —0.6486 —0.2413 5.2970 |
& = 54.6307, &, = 51.0439.

Then, we can obtain the following observer gain matrices:

L - 20.4301 5.2958
1= [—0.1209 2.2787]’
(73)
L - [21.4270 —9.9052]
27 | -3.0675 7.8431
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3
25
8 2
g
= 1.5}
L
& 1
0.5
0 1 1 1 1 1
0 5 10 15 20 25 30
Time (s)
—— Switching signal
FIGURE 1: Switching signal.
2
1.5
g 1
s
<
% 05+
0 -
-0.5 : : : : :
0 5 10 15 20 25 30

Time (s)
—— State x;

FIGURE 2: State x; of the closed-loop system.

and the controller gain matrices

21.3520 —5.7638]

Ky = [—23.0825 1.9288

(74)
K. = 23.8921 -3.3845
27 [-49.4382 1.2267 |°

Moreover, we have y = 4.3051, A = 0.7, y = 1.3143, and
T, = 7+ In(yp)/A = 2.9759. Taking T, = 3 > T, and

letting x(t) = [0 0]", ¢ € [-0.5,0), x(0) = [2 -2]", and

e(0) = [1 I]T, and simulation results are shown in Figures
1-5.

Figure 1 shows the switching signal of the switched system
with the average dwell time T, = 3. Figures 2 and 3 illustrate
the state trajectories of the closed-loop system. The estimated
errors are plotted in Figures 4 and 5, respectively. We can see
from Figures 2-5 that the proposed observer can guarantee
the convergence of the estimated error and the designed
controller can guarantee the stability of the corresponding
closed-loop system. This demonstrates the effectiveness of the
proposed method.

In addition, some observer-based controller design
approaches proposed in the existing literature [27-29] are
only applicable to stochastic systems or Markovian jump
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State x,

15 20 25 30
Time (s)

—— State x,

FIGURE 3: State x, of the closed-loop system.

15 20 25 30
Time (s)

—— Errore;

FIGURE 4: The estimated error e;.

Error e,

0 lrll" me P JV v A

-2 L L L L L
0 5 10 15 20 25 30

Time (s)

—— Errore,

FIGURE 5: The estimated error e,.

systems and they cannot be used to stabilize the system
considered in this section, which also shows the advantage
of the proposed method.

5. Conclusions

In this paper, the problem of observer-based robust
H_, stabilization for stochastic switched systems with time

1

delay has been investigated. By using the average dwell
time method, sufficient conditions which guarantee the
mean-square exponential stability of switched stochastic
systems with time delay are derived. Then, H,, performance
analysis and observer-based H_, control for such systems
are developed. Finally, a numerical example is given to
demonstrate the effectiveness of the proposed approach.
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