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Abstract In this paper, the effects of a time varying delay on a chaotic drive-response
synchronization are considered. Using a delayed feedback proportional-derivative
(PD) controller scheme, a delay-dependent synchronization criterion is derived for
chaotic systems represented by the Lur’e system with sector and slope restricted non-
linearities. The derived criterion is a sufficient condition for the absolute stability
of the error dynamics between the drive and the response systems. By the use of a
convex representation of the nonlinearity and the discretized Lyapunov-Krasovskii
functional, stability condition is obtained via the LMI formulation. The condition
represented in the terms of linear matrix inequalities (LMIs) can be solved by the ap-
plication of convex optimization algorithms. The effectiveness of the work is verified
through numerical examples.
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1 Introduction

During the past several decades, the problem of stability and stabilization of dynam-
ical systems is a most important issue in the real world [1, 2]. One of the hot issues
of the nonlinear control society is the synchronization of systems. Synchronization
problems are commonly found in many systems such as heart beat regulation, walk-
ing tempo, coordinated robot motion and so on. The synchronization of chaotic sys-
tems is a more challenging issue, because it is difficult to predict the behavior of
chaotic systems, and they are very sensitive to initial conditions and noise. Since the
pioneering work of Pecora and Carroll [3] on the synchronization of two identical
chaotic systems, chaotic synchronization has received much attention because of its
theoretical and practical importance. Recently, many researches on the chaotic syn-
chronization of Lur’e systems have been presented, since various chaotic systems
such as Chua’s circuit, n-scroll attractors and hyperchaotic attractors can be mod-
eled as Lur’e systems [4, 9—19, 24, 25]. The Lur’e system consists of a linear system
and a feedback nonlinearity satisfying sector bound constraints. The stability of the
Lur’e system is called absolute stability, which means global asymptotic stability.
For this reason, many researchers have studied the chaotic synchronization of Lur’e
systems and applied these studies to various fields. Recently, practical issues of the
synchronization such as propagation delay, noise and model uncertainty, which are
the source of instability or poor performance [5-8, 21], have been considered. Es-
pecially, many research efforts have been focused on the effect of the propagation
delay of the chaotic synchronization, since Chen and Liu introduced a delay into
chaotic synchronization and showed that the delay can break the synchronization [9].
The first report considering the effect of time delay in the chaotic synchronization of
Lur’e system was presented by Yalcin et al. [10] and sufficient conditions for stability
were included. Liao et al. proposed a synchronization method for the Lur’e systems
with time delay using a feedback controller [11]. After the research of Liao et al.
[11], various synchronization schemes for the Lur’e systems with time delay have
been studied [12-16].

Also, there are several studies that consider the effect of delay on the chaotic syn-
chronization [17-19]. In those researches, synchronization criteria were derived for
given gain matrices of the synchronization controller and time delay, which are suf-
ficient conditions for absolute stability of the synchronization. In Ref. [17], delay-
independent and delay-dependent stability criteria for master-slave synchronization
schemes for Lur’e systems with time delay, were derived through LMI formulation.
However, the model transformation technique used in Refs. [10] and [17] can lead
to conservative conditions by inducing additional dynamics. In order to derive less
conservative conditions for synchronization, stability criteria that does not use the
model transformation were presented independently in Ref. [18]. In Ref. [18], a more
general Lur’e-Postnikov Lyapunov functional was presented to derive a less conser-
vative criterion. Furthermore, a synchronization method for the chaotic Lur’e system
was extended for a time-varying delay in Ref. [19]. In [20], Guo et al. proposed a syn-
chronization method for the Lur’e system using a delayed feedback PD controller. As
itis well known, the PD controller can provide a fast response in synchronization and
enhance its stability properties. In the real world, since the time delay is inevitable

@ Springer



300 J Optim Theory Appl (2010) 147: 298-317

and affects systems in various ways, it is very important to consider the time delays
in implementing controllers. However, Guo et al. [20] showed only the method of
finding the gain matrices K, of the PD controller and did not analyze the effect of
delay on stability.

In this paper, we analyze the effect of a time-varying delay from the synchroniza-
tion criterion for master-slave Lur’e systems with a delayed feedback PD controller.
A delay-dependent synchronization criterion is presented for the delayed feedback
PD controller. The nonlinearity of the Lur’e system is represented by the convex com-
bination of its lower and upper bounds. Then, the nonlinear constraint is converted
to an equality constraint. The projection lemma [22] is utilized for the purpose of
handling the equality constraint so that a delay-dependent synchronization criterion
is obtained. By construction of the augmented Lyapunov functional that employs re-
dundant state of error dynamics shifted in time by a fraction of the time delay, a novel
condition for the stability of the error dynamics is given in terms of a linear matrix
inequality. Finally, the maximum allowable delay in the synchronization of chaotic
Lur’e systems is found using LMIs [23] and is compared to those of the previous
studies throughout numerical examples.

In this presentation, R” denotes the n-dimensional Euclidean space and R"*™ is
the set of all n x m real matrices. For a real matrix X, X > 0 and X < 0 mean that X
is a positive/negative definite symmetric matrix, respectively; / is an identity matrix
with the appropriate dimensions and O is a null matrix with the appropriate dimen-
sions. For a given matrix A € R™*”", such that rank(A) = r, we define At e Rrx(=1)
as the right orthogonal complement of A; namely, AA+ = 0. The block diag(---)
represents a block diagonal matrix.

2 Problem Formulation
Consider the following drive-response synchronization scheme of chaotic Lur’e sys-

tems with a drive system D, a response system R and time delayed PD output feed-
back controller C:

{m) = Ax(t) + Bo(u(1)),

u(t) = Cx(1),
y(@) = Ay(0) + Bo(k (1)) +u(@), ey
k() =Cy(),

C: u@)=L(u@t—t@) =k —1(0) + M@ —h(1)) — & — h(1))),

where t(¢) and h(¢) satisfying 0 < t(¢) < tpy, T(t) <79,0 < h(t) < hy, fz(t) <hg
are the time-varying delays, x(¢), y(r) € R" and wu(t),«(¢) € R? are state vectors
and the output vectors of the Lur’e systems respectively, A € R**", B € R"*? and
C € RP*" are constant matrices, the controller gain matrix L € R"*?, M € R**P
is a given constant matrix. The nonlinearity of the Lur’e system ¢(-) : R? — R? is
a memoryless vector-valued function, whose ith element ¢; (-) is in a certain sector,
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such that
__ 9i(0i(1))
P <
oi (1)
where o; () is the ith element of o (-), o (+) is the input vector of ¢; (-), &; and Bi are

lower and upper bounds of the sector, respectively.
We assume that the nonlinearity ¢(-) also satisfies a slope constraint:

< Bi @

dy;(o; (1))
< <

_T(I)_ﬁi. 3)

o

The synchronization scheme (1) achieves the synchronization of states between two
systems by utilizing a time delayed output feedback as an input to the response system
R.

Let us define an error of synchronization as

e(t) =x(t) — y(1). “
Then, the following error dynamics of the synchronization can be obtained:

(1) — Dé(r — h(1)) = Ae(t) + Ee(t — t(1)) + B(p(u(1)) — ¢k (1)),
e(®) =y (), V0e[-1y,0]

where E =—LC, D =—MC and v (-) is a continuous vector valued function of the
initial values.

Using the slope constraint of the nonlinear function in (3), we can derive new
sector bounds for the error of the nonlinear functions ¢ (u(¢)) and ¢(x(¢)). By mean
value theorem, there exists a constant § € (u;(¢), k; (t)) such that

dei(8)
dai

@i (i (@) — i (ki (1)) = (i (1) — i (1)) (6)

where p;(t) and «; (¢) are ith element of (¢) and « (¢), respectively. From the slope
bounds in (3), we have

dy;(8)
%= do;, —

Since u(t) —x(t) = C(x(t) — y(t)) = Ce(t), we also have

Bi.

ajcie(t) < @i(ui () — @ik (1)) < Bicie(t) @)

where ¢; is ith row vector of the matrix C.
Let us set v;(t) = cje(t), then we obtain a new nonlinear function ¢; (v;(t))
bounded by a sector that belongs to [¢;, 8;] such that

_ i) _
= S Bi ®)

where &; (v; (1)) £ ¢; (i (1)) — ¢; (ki (1)).
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Therefore, the error dynamics (5) can be represented as a Lur’e system with the
new sector bounded nonlinear function ¢ (v(z)) as follows:

E: é@)—De(t —h(t))=Ae()+ Ee(t —t(t)) + Bop(v (1)) 9)

where v(t) = Ce(t).
Since the nonlinear function ¢ (-) can be represented by a convex combination of
the sector bounds such as «; and B;, we can rewrite the ¢; (-) as below

¢i(vi (1)) = ()»ﬁ(w (O)at; + A7 (vi (1) Bi)vi (1) (10
where

@i (vi (1)) — a;v; (1) M0 (1)) = ﬂivi(t)—¢i(vi(t))_ (11

(Bi —a;j)vi(t) Bi —ai)v;(t)

From the relationship kﬁ(v,-) +Ar(v) =1, )Lﬁ(vi) >0 and AY(v;) > 0, the ¢; () can
be represented using a convex hull:

i) =

@i (vi (1)) = A; (Vi (D)vi (1) (12)

where A; (v; (1)) is an element of a convex hull Co{w;, 5;}.
Let us define some diagonal matrices as

A(v) £ block diag(A1(v1), ..., Ap(vp)),
o = block diag(ay, ..., ap), (13)
B = block diag(Bi, - .., Bp)-
Then, the nonlinear function ¢ (-) can be represented by
¢ () = Aw@)v(r) (14)
where A(v(t)) belongs to the following set
d:={A(W)|A(v) € Cola, B}}. (15)

Like many papers [10-19] for the synchronization criteria, we suppose that the
gain matrix of the synchronization controller is given, because the purpose of this
paper is to find the maximum allowable delay bound such that the error dynamics
of the synchronization (9) is absolutely stable. The following lemmas are useful for
deriving the synchronization criterion.

Lemma 1 [18] For any constant matrix W € R**"* W > 0, scalar t > 0 and a vector
function e(t) : R — R" such that the following integration is well defined, then

O J—
_f/ &+ EIWet +§)dk < [e)] e(t—T)T]|:W‘/}.V _“"V] [e(f(i)t)].

(16)
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The following Projection Lemma is useful for conversion of an inequality subject to
an equality constraint.

Lemma 2 (Projection Lemma [22]) Let x e R”, ® = @7 e R™" T" € R™ " such
that rank(I") < n. The following statements are equivalent eqnarray

i xTOx <0 s Tx=0, Vx #£0,
i. rtTert <o.

3 Main Results

In this section, we derive LMI conditions for the absolute stability of the Lur’e system
in the form of (9) with a time-varying delay. A delay-dependent criterion will be
proposed in the next theorem, which can be further simplified to other equivalent
conditions.

The convex representation (14) of the nonlinearity can be used to establish equality
constraints. From (14), we have the following equality constraint

d(@) — AWw@)v() =¢(v(t)) — ACe(t), YAed. a7

Furthermore, we can establish an additional equality constraint from the error dy-
namics (9) and the definition of e(z) as follows:

Ae(t) + Ee(t — T(t)) + B (v(t)) — é(t) + Dé(t — h(t)) = 0. (18)
Next, the augmented vectors are defined for simplicity,
ty=[e"@) ') e't—t@) et —H)
el(t—tn) ¢TO@) et — h(t))]T : (19)

In the following theorem, a synchronization criterion for the Lur’e system (9) is pre-
sented by the use of Lemma 2.

Theorem 1 The error system described as (9) is absolutely stable for any delay t(t)
suchthat 0 <t(t) <1y, T(t) <14,0<h(t) < hypy, fz(z‘) < hg if there exist positive
definite matrices P, G = [G*“ (G;le], 01, Q2, 03, Ry and Ry € R"™" and a positive
definite diagonal matrix S € RP*P satisfying the following LMLI:

rimre <o, i=12, j=12 (20)

where T'-(A) is a right orthogonal complement of

Fz[l —-A —E 0 0 -B —D], 1)

0 A;C 0 00 —I 0
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Iy is
_CDH (O3 0 0 0 0 0 ]
0 Ppn P33 Py 0 P O
0 0 P33 Py O 0 0
Imy={ 0 0 0 Dyy Dys 0 0o |, (22)
0 0 0 0 &5 O 0
0 0 0 0 0 dg O
| 0 0 0 0 0 0 Py
I, is
[E11 B O 0 0 0 0 ]
0 E»n O By O Eyx O
0 0 B33 &34 &35 0 0
IM,=| 0 0 0 Bqq4  Bas 0 0o |, (23)
0 0 0 0 Ess 0 0
0 0 0 0 0 e O
| 0 0 0 0 0 0 Epy

and ®11 = Q3+ BRI + Ry), Pra=P, P00 =01+ Q2+ Q4+ G11 — %Rl,
q)23:%Rl,¢24:G12,¢26:CT(05+/3)TS» <D33:_(1_TD)Q1_%R1,‘D34:
%Rl, Dyy=—04+ G — Gy — %(Rl + R2), ®a5=—-G12 + %Rz, D55 =
—02—Gn — 7= Ry, Bos = =25, @77 = —(1 = hp)Q3, Eni = Q3 + YL (R1 + Ry),
Ep=P,En=01+02+04+Gq —%Rl, 524=G12+%R1, 8 =CT(a+
B)'S, B33 = —(1 — )01 — =Ry, B34 = 2R, B35 = 2Ry, Eaa = — Qa4 +
G2 —Gii — (R + R2), E4s = —G12, Ess = =02 — G — = Ra, Ee6 = —25,
E77=—(1—hp)0s.

Proof Consider the following Lyapunov-Krasovskii functional:
V(e() = Vi(e(t)) + Va(e(t)) + Va(e(t) + Vale(®)) (24)
where
Vi(e()) =e()" Pe(),

t t
Va(e(t)) = f ()ET(g)Qle(E)df + f el (8) 0re(8)ds
t—t(t =Ty

+ / o7 (&) 0368 dE,
t

—h(t)

_ [ e(§) }T[Gn G12:|[ e) }
V3(6’(l))—/t_w/2 [e( — ) *  Gylet -5 4
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t
Va(e(t)) = / (’—M —t+s)e’T<s)R1é<s>ds
t

—ti/2 2

t—tp/2
+ / (tht — 1 + )" (€) Raé()dE.
t

—Ty

The time-derivative of V| can be calculated as
Vite(t) =¢é" () Pe(t) +e' (1) Pé(t) £ ¢T (H1¢(1) (25)

where

(26)

* * * * O O O
* % *x O O O O
* * OO O OO
* O O O O OO
[eNeoNeBoNeoNe)

kS

Il
* ok ok o A A O
* ok ok o+ * O MY

0

An upper bound of the time-derivative of V; can be obtained as

. _ e(t) ! Qi 0 e()
Vale) = [e(t - r(t))i| [ 0 —(1- TD)Q1i| [e(r - r(t))}
[ oo "To, 0 e(t)

e(t — 1) 0 —0xf|e—1n)

e 1'Tos 0 o 1 g
+[é(f—hm)] [0 _(1_hD)Q3] [é(r—h(r))}—’; (D260

(27)
where
(03 0 0 0 0 0 0 |
* 01+ 02 0 0 0 0 0
* * —(1=79)01 O 0 0 0
Q= * * * 0 0 0 0 (28)
* * * * —Q2 O 0
* * * * * 0 0
| * * * * * x —(1—hp)Qs |
Calculation of V3 leads to
T
. e(t) G Gn2 e(r)
Vaten = [e(r - ’TM)} [ . Gzz] [e(t -y }
et =31 TG Gio][etr — H)
e(t —ty) x  Gun||elt—1tn)
21032 @) (29)
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where
[0 0 o0 0 0 0 0]
* G 0 G2 0 00
* *x 0 0 0 00
Q=[x x x Gp—-G;; —Gip 0 0 30)
* ok * * —Gyp 0 0
* ok * * * 0 0
| x * * * * * 0_
Also, an upper bound of the time derivative of V4 can be obtained as
t
Vale(1)) < — T(&)Rle(f;) - / ., ¢ OR ) dE + T(I)Rze(t)
=4t
—
- / T (&) Ryé(8)dE. 31)
t—ty

Next, the time-varying delays 7(¢) can be considered in two intervals [0, Tj7/2) and
[tam/2, tm], thus the time derivative of V; is obtained using Lemma 1 for two cases
at each interval.

Casel: 0<t(t) <tpm/2

v4<e(r>>< T(r)R1e<r)+ —eT () Rpé(r)

+i_ e(t) ][ Rl_[ e(t) }

Ty et —T (D) =Ry [e(t—1(1))

L2 Jet—tn] Ry ([et — @)

T | et — 4 —Ry| [ et — %)
T

2 _e(t TM) —Ry Ry _e(t — TTM) A LT
™ LT Qe (32
Torlet—an] | R —R|et—a) =8 OO0 G
where
[ (Ri+R) 0 0 0 o 0 o
* _%Rl LRI 0 0 0 0
M ™

* * _%R %Rl 0 00

94: * * * __(R1+R2) —R2 O O

* * * * ~2R, 0 0

* * * * x 00

- * * * x * *x 0]
(33)
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CaseIl: 7yy/2<t(t) <7tM

Vi(e(r) < %MéTa)Rlé(z) + %Me'T(nRzé(r)

+i’ e(t) :|T|:—R1 R11|_ e(r) ]

Ty et —3) Ry —Ri|[e(t—T)

2 —e(t—rTM):|T |:—R2 Ry ] |:e(t—TTM):|
i Le( — (1)) Ry  —Ry||e(—1(1)

2 Te(r — t(t)):|T |:—R2 Ry ] |:e(t )

A T

= = 15 (¢t

toulet—m | | R —Ro) e(t—rM)] ¢ (R0
(34)

where

[SL(R1 + R2) 0 0 0 0 0 0]

* —%Rl 0 %Rl 0 0 0

* * —%Rz %Rz %Rz 0 0

Qs = * * * —%(R1+R2) 0 0 0

* * * * —%Rz 0 0

* * * * 00

| * * * * * * 0]
(35)

From the sector constraint of the nonlinearity ¢ (), the following inequality is
obtained

2¢() —av(®) S(@w(1) — Br()) <0. (36)

By applying the well-known S-procedure [23] to (36) and utilizing (25)—(35), we
have the following inequalities at each interval:
D0=<t@)<twm/2

Vie®) < T ()(Q1 + Q2+ Q3+ Q)¢ (1)
—2(p (1) —av() S(@ (1)) — Bu (1))
<0. 37
(i) Ti /2 < (1) < Ty
Vie®) <tT()(Q1 + Q2+ Q3+ Q5)¢ (1)

—2(p(w(t) —av () S(p(v(1)) — Bv(1))
<0. (38)
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By rewriting (37) and (38) for ¢(¢) at each interval, we have

Vi) <¢TM¢@), for0O<t(t) <tm/2
(39)
Vie) <¢T (Mg (r), forty/2<t(t) <tu.

Finally, the equality constraints (17)—(18) for the augmented state (19) and the non-
linear function ®(-) are rewritten with the extended vector ¢ (¢) as below

re@) =0 (40)
where

(41)

r_[t -A —-E 00 -B -D
o ac 0 00 -1 0|

Therefore, a sufficient condition for stability of the error dynamics (9) with a given
time delay is that

V) <¢"OMig) <0 Yo(@)#0, i=1,2 (42)

subject to
re¢@)=0. (43)

Applying the projection lemma to (42) and (43), we obtain the LMIs:
T OTTILT () <0, Yo #0,i=1,2. (44)

Since A is element of the convex set @, (20) is satisfied if the inequality (44) holds
for each point pairs j = 1, 2. This completes the proof. O

In the following corollary, we derive an LMI condition for the stability of the error
system (9) with fixed delay.

Corollary 1 For fixed delay T > 0, with the absence of neutral type control, M, the
error system (9) is absolutely stable if there exist positive matrices P, G = [G ! gzlj]
0, Ry, Ry € R™" and a positive definite diagonal matrix S € RP*P satisfying the

following LMI.:
NiTeNF <0, i=1,2, (45)

where N is a right orthogonal complement of

I -A 0 —E —-B 0 0 0
0 AC 0 0 —I 000

N=|0 -1 I 0 0 I 00 (46)
0 0 —I I 0 010
0 -1 0 I 0 00 I
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and O(1) is
[d11 P12 0 0 0 0 0 0 7]
*x Dy Dy3 0 Dys 0 0 0
* * $33 P3y O 0 0 0
* * * Dyy 0 0 0 0
()= 47
* * * * ds5 0 0 0
* * * * * D O 0
* * * * * * P77 0
L * * * * * * * gy
where

@11 =T(R1+ Rp), P12=P, P20 =0+ G11, P23 =Gp, P25 =C (@ + )T,

D33 =G — Gi1, P34 = -G, Pyy = —0 — Goo, P55 =285,

2 2 2
P =——Ry, P77 =——Ry, Pgg =——R>.
T T T
Proof First of all, let us define the augmented vector,

c@t) = [e‘Ta)eT(t)eT (t — %)eT(r -0’ (v(1))

. T s T, T
x(ft_%e(ads) ([_ e(&)ds) (f,_f@dg) }

Next, Consider the following Lyapunov-Krasovskii functional:
Vie()) = Vi(e(®)) + Va(e(?)) (48)

where

t
Vl(e(t)):e(t)TPe(t)+/ el (1) Qe(t)dt
1—T

T e T[Gu GIZH e(€) ]
+ft_;[e(s—§> + Gnllec-5]"*

t
vew = [ (5-rre)e ©recu
=3

3
+ / (r — 1 + £)¢T (€) Roé(§)dE.
t

-7
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The time-derivative of Vi (e(t)) can be calculated as

Vie(®)) = el (1) Pe(t) + el (1) Pé(r) + el (1) Qe(t) — el (t — 7) Qe(t — 1)

+[ e() T[Gu Gle e() }
e(t —1%) x  Gn|le(t—7%)

T
_|et=D1 [Gu Gu|let-D]| (49)
e(t—1) * Gonllelt—r1)
Next, the time-derivative of V;(e(¢)) is found as

T

. 2 t t
vzsréT(r>(R1+Rz)é(t>—;</ Ie(&)ds) Ri ( / Te(s)dé>
2 =% r =%
—;(/ e(é)d$> Ri ( f e(&)ds)
1 t T t
——(f e(é)dé) Rz(/ e(E)dé>. (50)
T t—1 t—1

From the sector constraint of the nonlinearity ¢ (-), the following inequality is ob-
tained

2 () — av(®) S@v(@) — Bv()) <0. 619

Analogously to Theorem 1, one obtains the inequality (47) by applying the S-
procedure [23]. Next, the equality constraint and the nonlinear function ¢ (v(¢)) are
written as

[1 —A 0 —E —-B 0 0 0] (52)

0 A, 0O 0 —-I 0 0O
Also there are three additional equality constraints derived from ( ftt_% e(£)dg),

(73 e(€)de) and ([ e(€)dE) are as below

0O -1 I 00171 0O
0O 0 -1 I 0 O0 I 0]. (53)
0O -1 0 I 0 0 0 I

Combining (52) and (53) yields the following equality constraint

Nig(1)=0 (54)
where
I -A 0 —-E —-B 0 0 O
0 AC O 0 -1 0 0 O
N=|0 I 1 0 0O I 0 O (55)
0 0 -1 1 0O 0 I O
0o -I 0 1 0O 0 0 I
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Therefore, a sufficient condition for stability of the error dynamics (9) with the ab-
sence of neutral type control and a given fixed time delay is that

Vi) <¢h1)Oct) <0 Ve(t)#0 (56)
subject to

Ni¢ (1) =0. (57)
Applying the projection lemma to (56) and (57), we obtain the LMIs:

¢T(ONFTON¢(1) <0, Vo (1) #0, (58)
Since A is element of the convex set @, Equation (45) is satisfied if the inequality
(58) holds for each point pairi =1, 2. O
4 Numerical Examples

In this section, Chua’s circuit is used to illustrate the effectiveness of the proposed
synchronization criterion given in Theorem 1.

Example 1 Consider the following Chua’s circuit as shown in [10]

x=a(y —h(x)),
y=x—y+z, (59)
z=—by

with the nonlinear characteristic
1
h(x)=mix + 5('710 —mp)(|x +cl—|x —c])

and the parameters mo = —1/7, m; =2/7,a =9, b = 14.28 and ¢ = 1. The circuit
can be represented in Lur’e system by

—am; a O —a(mo —my)
A= 1 -1 1], B = 0 ,
0 b 0 0

(60)
C=H=[1 0 0]

and () = %(m + c| — | — c]) belonging to sector [0, 1].

Table 1 shows that the maximum allowable delay bound t); which is obtained
by Corollary 1 with the gain matrices in Table 2 and the synchronization criterion
of Corollary 1 is less conservative than the ones given in previous studies. Figure 1
shows synchronization errors with the maximum allowable delay bound 73, = 0.203
and gain matrices as shown in Table 2. Moreover, through numerical simulation, we

@ Springer



312 J Optim Theory Appl (2010) 147: 298-317

Table 1 The maximum allowable time delay 7), for each gain matrix

Gain matrix L The maximum allowable delay 7,
Yalcin et al. [10] 0.039
Han [18] 0.1418

Ly Souza et al. [19] 0.141
Corollary 1 0.203

Table 2 Gain matrices of the synchronization scheme used in delay effect analysis for Chua’s circuit

Number Gain matrices Real delay
Case 1 Mp=[01 0 0], L;=[6.0229 13367 —2.216417 Ty =0.225
Case 2 My=[05 0 0, L;=[6.0229 13367 —2.2164]7 Ty =0.234
2
M,
-~ M, H
o
2 i i i
0 5 10 15 20

t

Fig. 1 Synchronization errors for the Chua’s circuits for 7, = 0.203 with gain matrices in Table 2

find delay bounds 7y, by which the drive-response of Chua’s circuit can be synchro-
nized with the delay bounds j; which are given in Table 2. Figure 2 shows one ob-
servation for Case 1. The output trajectory between the drive-response system does
not synchronize for the gain matrix of Case 1 at 7j; = 0.225. During the simula-
tion, we take the initial values x(0) = [—0.2 —0.33 0.2]7 for the drive system and
y(0) =10.5 —0.1 0.66]7 for the response system. hy = 0.3, hy =0, 74=0 are
chosen.
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0 100 200

300 400 500

600 700 800
t

(a) For 73y = 0.224

0 100 200 300 400 500

600 700
t

800

(b) For For 73y = 0.225

Fig. 2 Synchronization errors for the Chua’s circuits for 4y =0.3, hg =0and t; =0
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Table 3 Stability bounds
for different varying rate of
delay hg and t; for Case 1

Table 4 Stability bounds 7
for different varying rate of
delay h4 and t; for Case 2

hg'\\ T4 0.1 0.5 0.9

0.1 0.1372 0.1355 0.1354
0.5 0.1346 0.1328 0.1327
0.9 0.1194 0.1170 0.1169
ha\\ T4 0.1 0.5 0.9

0.1 0.1220 0.1194 0.1192
0.5 0.1093 0.1065 0.1064
0.9 0.0095 0.0094 0.0094

We have demonstrated the effectiveness of the proposed synchronization criterion
compared with other synchronization schemes by paying attention to the design of a
feedback controller for synchronization. Tables 3 and 4 shows the maximum allow-
able delay t)s for each tp and hp.

Example 2 Next, consider the following hyper-chaotic system which combines two
Chua’s circuits shown in [26, 27]

X1 =a(x2 — h(xy)),

Xo =Xx1 — X2 + X3,

X3 = —bx,

X4 =a(xs — h(xg)) + K (x4 — x1),

X5 = X4 — X5 + X6,

X6 = —bxs

with the nonlinear characteristic

1
h(x) =mx + = (mo —m1)(Jx + ¢ — |x —c)

(61)

and the parameters mg = —1/7, m; =2/7,a =9, b = 14.28 and ¢ = 1. The system

can be represented in Lur’e system by

@ Springer
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Table 5 Gain matrices of the synchronization scheme used in delay effect analysis for hyper-chaotic
system

Number Gain matrices

T
0.1 0 0 0 0 0 7.6909 2.1313  —3.9865 —0.3491 0.1811 —0.5180
Case 3 M, = s 1=
0 0 0 0.1 0 0 —1.052  0.0835 0.3455 8.0879 1.8021 —4.8256
m
0.3 0 0 0 0 0 7.6909 2.1313 —3.9865 —0.3491 0.1811 —0.5180
Case4 M= , Li=
0 0O 0 03 0 0 —1.052  0.0835 0.3455 8.0879 1.8021 —4.8256

Table 6 Stability bounds 7/
for different varying rate of ha\ ta 0.1 0.5 0.9
delay hg and t; for Case 3

0.1 0.1167 0.1152 0.0961
0.5 0.1138 0.1123 0.1123
0.9 0.0971 0.0951 0.0951
Table 7 Stability bounds 7/
for different varying rate of ha\ ta 0.1 0.5 0.9
delay iy and 7,4 for Case 4 0.1 0.0984 0.0961 0.0961
0.5 0.0852 0.0826 0.0826
0.9 0.0066 0.0066 0.0066
—a(mo — ml) 0
0 0
0 0
B= (62)
0 —a(mo —my)
0 0
0 0

100000
CZHZ[OOOIOO]

and p(n) = %(“,L + ¢| — |n — c|) belonging to sector [0, 1]. The gain matrices are
shown in Table 5 and the delay bounds which are found using Theorem 1 are shown
in Tables 6 and 7.

5 Conclusions

In this paper, we have analyzed the effect of a time-varying delay in a master-slave
synchronization represented by Lur’e systems with a sector using delayed feedback
PD controller. A new synchronization criterion was presented and it is a sufficient
condition of the error dynamics for the given time-varying delay. A convex repre-
sentation for the nonlinearity was derived, and then, equality constraints were em-
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ployed so that a less conservative criterion was obtained by utilization of the pro-
jection lemma. The augmented Lyapunov-Krasovskii functional based on the delay
discretization approach has also been used for the criterion. Through two numerical
examples, we have demonstrated the effectiveness of the proposed methods.
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