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Abstract A novel approach is proposed for simultane-
ous estimation of states, delay and parameters of nonlin-
ear chaotic and hyperchaotic delayed systems with constant
delay as well as simultaneous estimation of states and para-
meters for such delayed systems with time-varying delay.
The approach exploits continuous time approximation and
stochastic optimal filtering. Also, an innovative technique
is proposed to approximately compute the Lyapunov expo-
nents of a nonlinear delayed system in order to determine the
parameter values for which the system becomes chaotic or
hyperchaotic. The model used in this approach contains two
different source of considerable uncertainty. The approach
is successfully implemented for state, parameter and delay
estimation on various forms of time delayed Lorenz system
and delayed Hopfield neural network including chaotic and
hyperchaotic cases with constant and time-varying delays.
In case of delayed Hopfield neural network, the performance
of the approach is shown to be superior compared with two
other existing approaches.

Keywords Stochastic estimation - Chaotic delayed
oscillators - Hyperchaotic delayed oscillators - Uncertainty -
Time delay systems - Delay estimation

1 Introduction

Since Mackey and Glass in 1977 [1] found chaotic behavior
in a delay differential equation (DDE) model of blood pro-
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duction in patients with leukemia, chaotic time-delay systems
have been employed in numerous other practical applica-
tions in engineering, biology, economy, and other disciplines
[2-4]. The enhanced complexity of chaotic dynamics has
played a significant role in the progress made in many of
those applications.

It is well known that chaos in autonomous time contin-
uous nonlinear systems can occur when the system has an
order of greater than two and in non-autonomous time con-
tinuous nonlinear systems when it has an order of greater
than one. However, in 1996 Lu and He [5] showed that chaos
can occur even in simple scalar first order delayed nonlinear
(piecewise linear) dynamical systems with delay. Moreover,
yet another significant difference of time delay systems com-
pared with ODE:s is that these systems can produce chaotic
attractors with an arbitrarily large number of positive Lya-
punov exponents (LEs). Therefore, scalar time-delay systems
represent a major class of dynamical systems that exhibit
hyperchaos.

Just to name a few out of the wide variety of applications
chaotic time-delay systems can be pertinent to, a couple of
examples are mentioned here. It has been demonstrated [6]
that infinite dimensional chaotic dynamical systems can be
used to forecast the fluctuation in the share market behavior.
Another instance of chaotic time-delayed applications is in
secure communication where an information signal contain-
ing some messages is transmitted using a chaotic signal as
a broadband carrier. It is believed that the level of security
can be even more improved if hyperchaotic modulation is
used instead of a low-dimensional chaotic barrier [7]. For
some examples of secure communication via hyperchaotic
modulation the reader is referred to [8,9]. Another possible
application is in chaotic interrogation for damage detection
in structural systems, in which previous work [10,11] has so
far used only chaotic and hyperchaotic ODE:s.
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There has been a few number of studies reported in the lit-
erature [ 12—15] concerning parameter identification in linear
time delay systems. Parameter estimation of nonlinear time-
varying DDEs with constant delay from fully and partially
available data has been studied by Deshmukh [16] wherein
an ideal case of no external random disturbance was con-
sidered. In a previous work of the current authors [17], esti-
mation of parameters and states of stochastic non-chaotic
delay differential equations having time-varying coefficients
and constant delay from noise-corrupted incomplete mea-
surements is studied. Also, in another study by the cur-
rent authors [18], the method used in [17] is extended to
include the estimation of the delay bounds and parameters
in delayed vibratory systems with distributed delay mod-
eled using delayed integro-differential equations (DIDEs).
Parameter estimation in chaotic time delay systems has also
been discussed in a number of studies before. Parameter and
time delay estimation of a scalar time-delay chaotic system
from noise-corrupted measurements through synchroniza-
tion is explored by Rakshit et al. [19] wherein a least square
approach is used to derive a system of differential equa-
tions which governs the temporal evolution of the parameters.
A combination of synchronization based on dynamical feed-
back with an adaptive evolution for the unknown parameters
is used by Lu and Cao [20] to estimate the unknown parame-
ters for a second order delayed chaotic neural network with
time-varying delay. Tang and Guan [21] studied the problem
of estimating time delay and parameters of time-delayed first-
order scalar chaotic systems by first converting the problem
into an optimization problem with a suitable objective func-
tion and applying a particle swarm optimization algorithm.
Tang and Guan in another study [22] estimated the time delay
and parameters of identical first-order scalar chaotic delayed
systems by converting the problem to a multi-dimensional
optimization problem and using a differential evolution algo-
rithm. Sun and Yang [23] exploited chaos synchronization
for parameter identification of chaotic delayed systems with
varying time-delay through using an adaptive feedback con-
troller based on the Razumikhin condition and the invariance
principle of functional differential equations in the frame-
work of Lyapunov—Krasovskii theory. However, among the
aforementioned studies on parameter estimation of chaotic
time delay systems only in [20,23] a time-varying delay is
taken into account. Nevertheless, in none of those studies
a noise-corrupted measurement is considered. Additionally,
the effect of uncertainty in the process (model) has always
been neglected in studying parameter estimation of chaotic
time delay systems.

In the current study a novel approach for simultane-
ous estimation of states, delay and parameters of chaotic
and hyperchaotic delayed systems with constant or time-
varying delay is proposed through exploiting continuous time
approximation (CTA) and optimal stochastic filtering. Also
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in this paper an innovative technique is proposed to approx-
imately compute the Lyapunov exponents of a delayed non-
linear system with the goal of determining the parameter
combinations that results in chaotic or hyperchaotic systems.
Specifically, this study explores stochastic estimation of para-
meters and states of chaotic DDEs having time-varying delay
from a noise-corrupted measurement. In the case of chaotic
DDEs with constant delay, simultaneous estimation of states,
parameters and delay is also considered in this paper. To
account for the effect of uncertainties of the model, an addi-
tive stochastic term is considered in the process. The pro-
posed approach involves first discretizing the delay differ-
ential equation with a set of ordinary differential equations
(ODEs) using the Chebyshev spectral CTA (CSCTA). Then,
the problem of parameter estimation in the resulting ODE
system is represented as an optimal filtering problem using
a state augmentation technique. Finally, using an extended
Kalman—Bucy filter the unknown parameters of the chaotic
DDE are estimated from a noise-corrupted measurement of
the states.

Major differences between the current study and the pre-
vious paper [17] of the current authors are as follows: in
the previous study the delays were considered to be con-
stant, while in this study parameter estimation in delayed
systems with time-varying delays is also studied. However,
the most important difference perhaps is that the DDEs con-
sidered in [17] were not chaotic whereas in the current study
estimation is performed for both chaotic and hyperchaotic
DDEs. The estimation problem is much more challenging
in case of chaotic and hyperchaotic DDEs as opposed to
linear or non-chaotic nonlinear DDEs studied in [17]. The
major complexity that the chaotic nature of the DDE adds
to the estimation problem is that CSCTA no longer pro-
vides accurate solutions. While the linear and nonlinear
DDEs studied in [17] assumed that the model used in the
process function was accurate and the only source of uncer-
tainty was the process noise, in case of chaotic or hyper-
chaotic DDE:s the finite-dimensional approximation based on
CSCTA includes a source of uncertainty that increases dra-
matically over time. This is due to the characteristic known as
‘sensitivity to infinitesimal perturbations’. While this results
in the CSCTA approximate solution diverging after a short
time, the resulting dynamics is an accurate projection of the
infinite-dimensional chaotic attractor onto the corresponding
finite-dimensional space assumed by CSCTA. This charac-
teristic allows for CSCTA and the extended Kalman—Bucy
filter to still deliver accurate estimates of constant parameters
and delay, as is seen in the examples. Additionally, this paper
focuses on the problem of delay estimation in chaotic DDEs
which is not considered in the previous work of the current
authors [17]. The problem of estimating the delay from mea-
surements in a time-delayed system is known to be signifi-
cantly more challenging than is the estimation of other para-
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meters. The major difference between the current paper and
the other previous paper [18] of the current authors is that in
[18] simultaneous estimation of states, parameters and delay
upper bound of the distributed delay in linear and nonlin-
ear time delayed systems with distributed delay described as
DIDE'’s is investigated from noise corrupted measurements.
While in this current study, as well as in [17], estimation in
time delayed systems with discrete delay described as DDE’s
is considered. A different approach for CTA needs to be used
when the delayed system is in DIDE form (distributed delay)
than the one applicable to the DDE form of delayed systems
(discrete delay).

The paper is organized as follows: In Sect. 2 it is shown
how the CTA can be used for approximating nonlinear DDEs
with discrete time-varying delays by an equivalent set of
ODEs. A novel technique to approximately compute the LEs
of DDEs using CSCTA is introduced in Sect. 3. Section 4
describes how the parameter estimation problem of DDEs
can be handled in form of an optimal filtering problem taking
advantage of CSCTA. In Sect. 5, the extended Kalman—Bucy
filter is presented as an approach to deal with the resulting
optimal filtering problem. Finally, in Sect. 6, the approach
is implemented for state, parameter and delay estimation
on various forms of the time-delayed Lorenz and delayed
Hopfield neural network system including chaotic and hyper-
chaotic cases with constant and time-varying delays.

2 Spectral CTA

A DDE with a discrete time-varying delay can be described
in the general form as

X(1) =gx(@),x(t—1(1),1,2),
x(N=9¢©O), thw=1=0=<0 ey

where x € R”" is a n-dimensional state vector, 7 (¢)
(0 <t (t) < 1pp) is the time-varying delay, ¢ (¢) is the his-
tory vector function defined on the interval ¢ € [#,,, 0], and
ty = min;>o (¢ — 7 (¢)). This form of nonlinear delayed sys-
temis a very general one and includes all well-known delayed
systems such as Ikeda system [24], Mackey and Glass system
[25], Hopfield delayed neural network [26], delayed Duffing
system [27], Delayed Lorenz system [28], BAM neural net-
work [24], cellular neural network [29], etc. We assume the
nonlinear DDE of Eq. (1) has r unknown parameters repre-
sented by vector a to be estimated. In the context of functional
analysis, the above DDE can be represented as an abstract
ODE which in turn is a representation of the evolution of an
initial function in a Banach space, i.e.

YO =ADOY@)+GXY@),1t,a)

~ d
A0y =2

%, [m§9<0

A(0)p + G (9,0,a) = g(x (0),x (7 (0)), 1, 2),
6=0 )

where Y (¢) is an infinite-dimensional vector, K(t) is a linear
time-varying operator and G(Y (¢), t, a) is a time-varying
infinite-dimensional nonlinear vector function of Y (¢). The
main idea behind CTA is that the infinite-dimensional vec-
tors Y () and G (Y (¢) , ¢, a) and the operator &(t) can be
approximated by finite-dimensional ones. Further informa-
tion on the relation between the domain and the spectrum
of the solution operator can be found in [30-34]. As shown
and discussed in [35], spectral differentiation has a major
advantage over finite difference differentiation [32,34] in its
“spectrally accurate” exponential convergence characteris-
tics.

A finite-dimensional approximationto Y (t) is now defined
as

T
Y (1) [YT(:),YE(:),...,Y}VH (r)]

Y () =x(t—1_1), i=1,...,N+1 3)
where 7,1 = 5(1 — 1) and t; | = cos (%) are
the unevenly spaced points corresponding to the extremum
points of the Chebyshev polynomial of the first kind [36]
of degree N defined in the interval [—1, 1]. Thus with the
Chebyshev points being defined so, the number of collocation
points willbe m = N + 1.

We now define a m x m Chebyshev spectral differentiation
matrix D associated with the Chebyshev points. Assuming
the rows and columns of D matrix are indexed from O to N,
the entries of the matrix will be

_2NPAL 2N+
00 = 6 s NN — 6 5
Djj=—-"1— ,j=1,...,N—1
2(1—;2)
J
ci (=t ..
Dijj = ————, i #], i,j=0,...,N 4)
cj (ti —15)

where ¢; = 2 fori = 0, N, otherwise ¢; = 1. The mn x mn
differential operator ID (corresponding to 7 first order DDEs)
is defined as D = D®I, in which I, is a n x n identity
matrix and ® denotes Kronecker product. Equation (2) can
be approximated by initially replacing the first n rows of D
by zeros to approximate A (t) and by inserting the vector
field associated with Eq. (1) in the top n rows of G(), with
the remaining rows equal to zero as

Yi () Y1 ()
Y2 (1) 00...00 Y2 (@)
: = [% [D(nJrl:nm,:)] ]
Y (1) Yo (1)
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g(Yl (t)aYm (t)’t7a)
0n><1

0n><l

Note that the superscript (n + 1 : nm, :) on D refers to the
fact that only rows of D lying between n + 1 and nm are writ-
ten into the remaining n (m — 1) x nm elements of the matrix
A (t). The % factor in front of D in Eq. (5) is a time-varying
normalization factor which accounts for the rescaling of the
standard collocation expansion interval [—1, 1] to the time-
varying interval [0, T(¢)]. Regardless of whether the original
DDE has constant or time-varying coefficients, the operator
K(t) will be time varying for a time-varying delay due to the
time-varying normalization used. Therefore, the nonlinear
DDE of Eq. (1) can be converted into a large system of ODEs
using CSCTA in which the dimension of Eq. (5) depends on
the order of the Chebyshev grid used. A larger grid generally
results in better accuracy of the ODE approximation.

An important point remains to be clarified here. Since the
delay is time-varying, the length of the interval [0, T ()] on
which the continuous functions are mapped (Banach space)
also is changing, and if a discretization is used that enforces
a constraint of constant distances between the (equally or
non-equally) spaced grid points then some points will obvi-
ously need to be added or subtracted as the delay varies. This
will change the size of the matrix operator and will add to
the complexity of the problem. To avoid this in our work,
however, the spacing between the grid points varies with the
delay itself using the time-varying normalization factor in
order to keep the number of (unequally spaced) grid points
constant.

3 Computing Lyapunov exponents of a DDE

One of the most important tools widely accepted to quan-
tify chaos is that of Lyapunov exponents. There exist some
algorithms to calculate the Lyapunov spectrum of contin-
uous and differentiable ODEs in the literature. The algo-
rithm developed separately by Benettin [43] and Shimada
[44] is one of those algorithms which is later modified and
improved in [37]. This algorithm, however, is not applicable
to infinite-dimensional DDEs. An adaptation of the algorithm
for ODEs approach is suggested for DDEs by Farmer [38]
which is based on discretizing the infinite-dimensional DDE
into a N-dimensional discrete mapping. Yet another alterna-
tive technique makes use of the projection of DDEs to ODE:s.
The Galerkin projection technique [39], for instance, is one
of those techniques. The accuracy of this technique depends
on the number of shape functions retained.

@ Springer

The approach applied in this study to obtain the Lyapunov
exponents of a nonlinear delayed system from its govern-
ing DDE, is based on CTA discussed in Sect. 2. As dis-
cussed before, the governing DDE can be represented as an
abstract ODE of the form of Eq. (2) in terms of an infinite-
dimensional state vector Y (¢), and the operator ;&(t). CTA
can then be utilized to approximate the infinite-dimensional
vector Y () and the operator &(t) by finite-dimensional ones
through discretization of the delayed part of the state vector
and spectral differentiation. As mentioned before, spectral
differentiation is implemented by fitting an approximating
polynomial through the values of the function evaluated at a
set of unevenly distributed grid points based on Chebyshev
points, then differentiating the polynomial, and finally val-
uating the result at each grid point as a linear combination
of the nodal function values. The rest of the approach after
obtaining the finite-dimensional state vector is an adaption
of the technique used in finite dimensions by Wolf [37]. Lya-
punov exponents can be defined by the long-term evolution
of the axes of an infinitesimal sphere of states. A fiducial tra-
jectory (the center of the sphere) is defined by the action of
the nonlinear equation of motion X = f(X) on some post-
transient initial conditions. On the other hand, the principal
axes are defined by the evolution via the linearized equa-
tions §X = [J15X of an initially orthonormal vector frame
v(l), ... v anchored to the fiducial trajectory. To implement
the procedure, the fiducial trajectory and the frame of ortho-
normal vectors are simultaneously integrated. Due to an addi-
tional singularity in a chaotic system, each vector tends to
fall along the local direction of most rapid growth. The col-
lapse of the vectors toward a common direction is avoided
by repeated use of the Gram—Schimdt Reorthonormalization
(GSR). The orientation-preserving property of GSR (v — 0)
allows the integration of the vector frame as is required for
spectral convergence. Each Lyapunov exponent A; may then
be computed directly from the mean rate of growth of the
projection of vector v; on vector v;.

The procedure presented in this study for Lyapunov expo-
nent calculation of DDEs is verified using the results of

Table 1 Convergence study for the Mackey—Glass DDE of Eq. (6)

T m Ai=1.2,...4

17 20 0.0054, —0.0030, —0.0428, —0.0595
40 0.0049, —0.0034, —0.0432, —0.0609
60 0.0020, —0.0071, —0.0430, —0.0617
70 0.0027, —0.0070, —0.0430, —0.0620

25 20 0.0081, —0.0021, —0.0097, —0.0335
40 0.0076, —0.0028, —0.0133, —0.0375
60 0.0108, —0.0025, —0.0124, —0.0354
70 0.0111, —0.0026, —0.0121, —0.0357




Delay, state, and parameter estimation in chaotic and hyperchaotic delayed systems

139

Farmer's method
=sss Current method, Nep=60

0.012 2
0.01 SEEY
0.008 : LA 5

y 0.006

0.004

0.002
0.0 | “mewett

-0.002

-0.004

-0.006

14 15 16 17 18 19 20 21 22 23 24 25 26 27 28 29 30
T

© 002

0.0

CLPrL)
GETET Ve Vg et
.

Ll

-0.02
3 -0.04

-0.06

Farmer 's method
==++ Current method, Ncp=60

-0.08

-0.1
14 15 16 17 18 19 20 21 22 23 24 25 26 27 28 29 30

T

(b)

0.016

Farmer's method
=**+ Current method, Nep=60

0.014
0.012
0.01

0.008 |

Ay D008
0.004

0.002
el

Y. »

LT e e

0.0 s TN
¥

-
& L
29

-0.002

-0.004

-0.006

19 20 21 22 23 24 25 26 27 28 29 30
T

14 15 16 17 18

0.02

0.0

-0.02

Faastea,,
et
e
o
N LLLL
R
L
W2 e
% 5

4 —0.04 Y

-0.06

Farmer 's method
ssar Current method, Ncp=60

)
.
.
-
-
-
.

~0.08 |

o

-0.1
14 15 16 17 18 19 20 21 22 23 24 25 26 27 28 29 30

T

Fig. 1 The four largest Lyapunov exponents of the Mackey and Glass DDE of Eq. (6) versus the constant delay

the technique presented by Farmer [38]. The 4 largest Lya-
punov exponents of the time-delayed system of Mackey
and Glass for a delay varying from 15 to 35 are calcu-
lated using the current approach and the results are com-
pared with those provided in Farmer’s paper. A conver-
gence study for some arbitrary values of t within the
range 15-30 tabulated in Table 1 shows that an accept-
able convergence can be achieved by using 60 Chebyshev
collocation points. The time-delayed system of Mackey
and Glass is a scalar first order DDE of the follow-
ing form which is first used to model blood production

[1]:

ax (t — 1)
l+x@—1)f
wherea = 0.2, b = —0.1 and ¢ = 10. The current state x (¢)
represents the concentration of blood at time # and the delayed

X (1) = + bx (1) ()

state x (t — 7) is the concentration when the “request” for
blood is made. In patients with leukemia, the delay t may
become excessively large and cause the concentration of
blood to oscillate.

The results of comparing the four largest Lyapunov expo-
nents of Eq.(6) obtained from the current method with that of
Farmer’s method are depicted in Fig. 1. As is clear from the
figure, the results are in good agreement with those of Farm-
ers method. Obviously, the accuracy of the proposed tech-
nique depends on the number of collocation points used. Also
note that both the current method and Farmer’s method use
approximation techniques. The main advantage of the current
technique over conventional discretization-based techniques
such as Farmer’s technique where equally-spaced discretiza-
tion scheme is used can be attributed to the pseudospectral
differentiation and consequently its exponential convergence
characteristics.
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4 Estimation problem in the form of optimal filtering

A stochastic estimation problem in a delayed system obtains
the best estimate of the current (and consequently the
delayed) state as well as the unknown parameters of a
stochastically-excited delayed system model from measured
data that contains a random observation error. In addition to
that, the stochastic estimation in this study is also applied to
estimate the amount of the delay the stochastically-excited
delayed system is experiencing from its noise-corrupted mea-
sured data. The estimation problem of a delayed system
considered in this paper, can be formulated as an optimal
continuous-time filtering problem in the form of a set of Ito
stochastic delay differential equations as

dx(t)=fx@),x(t—1t@),a@),t)dt + G (t)dB(t)
dz(t) =h(x(t),x( —1(1),)dt +J () dn () N

where x(7) € R" is the current Ito process, x(t — t(¢)) € R”
is the delayed Ito process, z(r) € RY is the measurement
process, a(t) € R” is a vector of unknown parameters, f is
the drift coefficient, G is the diffusion coefficient, k is the
measurement model function, J is an arbitrary time-varying
functions independent of x, and B(z) and M(¢) are indepen-
dent Brownian motion additive stochastic processes with
E[dB ()] = E[dn ()] = 0, E[dB()dB" (1)] = Qdi and
E[dn()dnT ()] = Rdt where E[] represents the expec-
tation operator. Under certain conditions [40], the filtering
problem can also be formulated in terms of the stationary
zero-mean Gaussian white noise processes formally defined
as v(t) = dB(t)/dt, w(t) = dn(t)/dt and differential mea-
surement y (¢) = dz(t)/dt. Therefore, the filtering problem
can be written in physical form by considering the drift func-
tion f to be the nonlinear term g of Eq. (1).

xX(1)=gx@®),x(t—t@®),a@),)+G@)v ()
yO)=h&x@),xt—1),0) +J@)wW() )

where v(¢) and w(¢) are assumed to be both mutually inde-
pendent and independent from the state and observation with
constant covariance matrices of @ and R, respectively, i.e.
v ~ N(0,Q) and w ~ N(0, R). The stochastic term v(z)
(the “process noise™) can be considered to function as an
approximation for the influence of the unknown dynamics of
the process model. Eq. (8) defines a continuous-time state-
space optimal filtering model. Under certain conditions, the
optimal continuous-time filtering problem has a finite dimen-
sional solution which leads to the Kalman-Bucy filter. The
filtering problem can be represented in the context of parame-
ter and delay estimation. Suppose that a(¢) is unknown but is
assumed to be constant. The Kalman—Bucy filter can be used
to simultaneously estimate the states x (), the parameters
a (1), and the delay t(¢). The standard method for parameter
estimation via filtering employs the so-called state augmen-
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tation method, in which the parameter vector a (¢) is included
with the state vector while being constrained to have a zero
rate of change, i.e.

x()| _ |g&x,x¢,a,0) G (1)
B R A R PR AE

where x; denotes x(t — 7(¢)). The parameter vector a (¢) is
assumed to initially have a Gaussian distribution with mean
ag and covariance Py. Note that there is no noise term in the
equation for the unknown parameter dynamics. The reason
is that the parameters are already assumed to be stationary.
In order for the approach to be applicable, the DDE of the
system needs to be expressed as an ODE. Using spectral CTA
to convert the nonlinear DDE of Eq. (8) into a set of ODEs,
the augmented state-space expression of the optimal filtering
problem of Eq. (9) can be written as

Y |
am |

0n><n Onxn e Onxn 0n><n Y([) + g(Yl (t) v Ym (t) ’ t)
i % [D(n+1:nm,:)] 0n(m—1)><1
0f><"
G(1)
+ O)I(m—l)xn V(1)
0}‘><l’l
YO =hY@®),n)+IOW®) (10)

where v(¢) and w(t) are zero-mean white Gaussian noise
vectors respectively of dimensionn x 1 and g x 1.

For delay estimation via filtering, two different approaches
can be considered. In the first approach after using CSCTA
to approximate the original DDE with a finite-dimensional
ODE, the delay which appears as a normalization factor in
the operator matrix &(z‘) is treated as another parameter of
the system. Assuming the delay to be constant (or possibly
having a predetermined rate of change if not constant) and
using state augmentation technique, the delay can be esti-
mated via optimal filtering in a similar way as parameters
are estimated. In the second approach, however, we employ
a non-dimensional time = ¢/7(¢) through using transfor-
mation 1 — 7 and also writing the derivative % in terms
of the new variable 7. Note that 7(¢) is the estimate of the
delay at instant ¢. Then after using CSCTA, the delay term
in the normalization factor in the operator matrix A(t) will
vanish. Again using state augmentation technique, the time
evolution of the unknown delay can be estimated via optimal
filtering techniques. For the case when the delay is constant,
the delay term in the new format of Eq. (10) will appear as
coefficients of g as shown below.
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_071><n 0nxn 0.77><n 0nxn Y@ + T(f)g(Yl(;),Ym(f)Jﬂ)
| Z[D(n+l.11m,.)] 0’1(”171))(1
0
Gi
+11 0 | {vD
0
v() = (Y ().0)+3(0) w(D) (11)

5 Extended Kalman—Bucy filters

Assuming the augmented delayed state to be incorporatedin a
finite-dimensional state X, i.e. X (r) = [Y7T (r),a’(r)], Eq.
(10) can be written as a nonlinear optimal filtering problem
without delay in the Ito form

dX () =F X ), t)dt +G (1) dB(¢)
dz(t) = H (X (t),t)dt + J () dn(t) (12)

where E [dB ()] = E[dN (t)] = 0, E[dB(t)dB! (1)] = Qdt
and E[dn(t)dn” (t)] = Rdt. In order for the Kalman—Bucy
filter to be applicable to the nonlinear system, the dynamics
needs to be linearized. Rather than linearizing about a refer-
ence trajectory, the extended Kalman—Bucy filter employs a
linearization about the state estimate X which yields

FEXD=FX)+F@®)(X-X)+rrX,X, 1
HX.H)=HX, 1) +H@® (X -X)+ryX,X, 1) (13)

where rz() and ry/() are higher order terms of the Taylor
series and F(t) and H (¢) are the Jacobian matrices obtained
from linearization about the current estimates.

_ afa(f,t) T IH (X, 1) 14)

F (1) : =

X=X X=X

The propagation of the estimate based on extended
Kalman—Bucy filter can be derived as

dX (1) =F X,0)dt + K (1) [dz (1) — H (X, 1) dt]  (15)
where the gain matrix K (¢) is
K®=PnH ()R (16)

The following Riccati differential equation propagates the
error covariance P (1).

dP(t) =F )P (t)dt + P () F (t) dt

+GOQMG 1) dt —K @) H (1) P (t)dr (17)
Considering the estimator given by Egs. (15) to (17), itcan be
shown that for a uniformly detectible system with a bounded

measurement and process noise, the estimation error e () =
X () — X(¢) remains bounded if the initial estimation error

is selected within a certain limit. This is summarized by the
following theorem. Note that the time-dependence of some
parameters is ignored in the theorem for ease of notation. The
interested readers are referred to [41] for a detailed derivation
of the conventional and extended Kalman—Bucy filter as well
as the proof to the following theorem.

Theorem Consider a uniformly detectible nonlinear sto-
chastic continuous system defined by Eq. (12) and also con-
sider the extended Kalman-Bucy filter as described by Egs.
(15) o (22). Further suppose the following assumptions hold:

I. There exist real numbers 37 > 0, 8¢ > 0 and ¢ >
0 such that for any ‘X (1) — X(t)‘ < ¢ the nonlinear
functions rr and ry in Eq. (13) are bounded:

lrrx. X0 <ox |X ) -X 0|
lrn X, X, 0| < 3 |X ) =X )| (18)

II. The covariance matrices of the noise terms are bounded
foreveryt>0:

GOG" <ui,I
JRI <, I (19)

Then the estimation error e(t) remains bounded if the
initial estimate error satisfies

Knoise Amax (P_l)

0 < ==L 78 < Amax (2 20

le(O) ] < e () — 8 < Amax (£2) (20)

where @ = —HTKTP~' — P7'Q P! kypise = kg —

)‘rznax (K) Kr, 8= 28]—')\max (H)_Z(S’H)\max (H) )\max (K)
and 11 is defined by 1 (t) P(t) = 1.

6 Estimation results
6.1 Time-delayed Lorenz oscillator

Since 1963, when Edward Lorenz presented his familiar
three-dimensional dynamical system as a truncation of the
infinite-dimensional Navier—Stokes equations, the chaotic
behavior observed in an infinite-dimensional system has
always been explored through studying a low-dimensional
attractor that is believed to capture the dominant dynamics
in the infinite-dimensional system. Investigating chaos in an
infinite-dimensional dynamical system, however, has only
recently been closely investigated. In order to motivate sub-
sequent discussion on infinite-dimensional chaotic systems,
we study the dynamical behavior of the time-delayed Lorenz
oscillator [28] which is governed by
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xX1(t) = o (x2(t) — x1(1))
X(t) = px1(t) — x2(t) — x1(t)x3(t)
x3(t) = x1()x2(t) — Bx3(t — (1)) (21

where x (¢) and x (¢ — 7(¢)) are the current and the delayed
states at time ¢ and o, p and B are constant parameters. Note
that t(¢) (if non-zero) can be a positive constant or a non-
negative function of time. When t = 0 the system becomes
the familiar Lorenz chaotic oscillator for which it is known
that a two-scroll chaotic attractor exists for o = 10, p = 28
and B = 8/3. As mentioned before, a common approach
which has long been widely used to determine the complete
Lyapunov spectrum of an attractor (non-delayed system)
from its differential equations can be found in [42,43]. Based
on this method, the Lyapunov spectrum of the non-delayed
chaotic Lorenz system has one positive and one zero Lya-
punov exponents as )»iC:LZ 5 = 0.9056, 0.0000, —14.5723.
The well-known phase pOrfrait of the chaotic attractor when
v = 0 is shown in Fig. 2a.

When 7 () > 0, the Lyapunov exponents are not as easily
attainable as for the non-delayed case. The approach pre-
sented in Sect. 3 can be used to approximately find the Lya-
punov spectrum from the DDE of the system. Phase portraits
of the Lorenz DDE in Eq. (21) for some non-zero constant
delays are depicted in Fig. 2b—d. Case b is chaotic (with a
single positive Lyapunov exponent), while cases ¢ and d rep-
resents brief transition to (quasi-) periodicity.

The delayed Lorenz system of Eq. (21) can also be hyper-
chaotic (with more than one positive Lyapunov exponent)
without any further change in the equations and just by set-
ting appropriate values of 7(¢). The phase portraits of hyper-
chaotic attractors for two constant values of t are depicted
in Fig. 3.

As an example of the case when 7 is a function of time,
we consider a delay function which is used in [20,23], i.e.

70 o€l t
T(t) = 1+ eex! (22)

The phase portraits of two chaotic attractors for the Lorenz
DDE in Eq. (21) with the time-varying delay in Eq. (22) for
two sets of values of 79, €] and €; are depicted in Fig. 4. Note
that in Fig. 4a the delay function is monotonically decreasing,
so the phase portrait rather resembles the non-delayed Lorenz
attractor. In Fig. 4b, however, a monotonically increasing
delay function leads to a much more complicated attractor.

The technique proposed in Sect. 3 is utilized for calcu-
lating the Lyapunov exponents of the time-delayed Lorenz
system of Eq. (21) while a constant delay is used. Again after
performing a convergence study for multiple delay points,
the number of collocation points is chosen to be 60. The
four largest LEs of the time-delayed Lorenz system of Eq.
(21) are plotted versus delay for a range of constant values of
T € [0.1, 10]inFig. 5. It can be seen that the system exhibits a

variety of different behavior including chaotic, hyperchaotic
(with one and two positive Lyapunov exponents), and even
a non-chaotic behavior depending on the value of the delay.
The numerical values of the four largest Lyapunov exponents
of the system for some values of constant delay are listed in
Table 2.

6.1.1 Chaotic Lorenz DDE with constant delay

Consider the Lorenz DDE of Eq. (21) with a constant delay of
T = é whose chaotic attractor is depicted in Fig. 2b. Assum-
ing the parameters of the delayed oscillator a = [0 p ] to
be unknown, the Lorenz DDE of Eq. (21) can be written in
the form of filtering problem of Eq. (8) as

x()=gx@®),xt—1),a(),) +G()Vv()

aj (x2(t) — x1(1))
axxy(t) — xa(t) — x1(H)x3(7)
x1(D)x2(1) — azxz(t — (1))
hx(),x@t—1),)+J@OWE)=x@)+J () w ()
(23)

+G@v @)

y (@)

where G(t) and J(¢) are assumed to be identity matrices
and the true values of the vector of unknown parameters are
assumed to be a = [aj ap az] = [10 28 8/3]. The current
states are assumed to be directly measurable thus the mea-
surement function & = x () is used. The initial point of the
oscillator is chosen to be at x = [0.94, 0.27, 17.27] which
is a point on the attractor. In order to simulate the measure-
ments, the Lorenz DDE of Eq. (23) with true parameters
is integrated using the dde23 function in Matlab. Then, the
resulting time history after being corrupted by an additive
zero-mean Gaussian noise w (¢) having a covariance of R is
applied in the simulation as the measured states. In order to
account for uncertainties in the model a zero-mean Gaussian
noise v () with a covariance of Q is added to the process
state.

The sufficient number of collocation points for CSCTA
based on a convergence study shown in Fig. 6a is m = 20.
A comparison between the response of the Lorenz DDE
with 7 = % integrated by the Matlab dde23 integrator with
that obtained from integrating the set of ODEs acquired
from CSCTA with 20 collocation points using an 8th order
Runge-Kutta integrator is shown in Fig. 6b. The compari-
son clearly shows that the CSCTA approximation diverges
from the true solution within a short time. Increasing the
number of collocation points does not help. Thus, while
CSCTA is already shown to deliver good approximations
of the solution in case of highly nonlinear delayed systems
in [17], this discrepancy can obviously be attributed to the
chaotic nature of the delayed oscillator and sensitive depen-
dence on initial conditions. Therefore, a model based on
CSCTA contains enormous uncertainty in case of chaotic
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Fig. 5 The four largest Lyapunov exponents of time-delayed Lorenz system of Eq. (21) with o = 10, p = 28, f = 8/3 versus the delay
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Table 2 Lyapunov exponents of

Lorenz DDE for different values T m Mi=1.2....4 Behavior

of delay 0.01 20 091, 0.00, —14.64,—268.6 Chaotic
0.166 60 0.66, 0.00, —10.08, —12.65 Chaotic
1.00 80 0.00, —0.16, —0.17, —0.48 Quasi-periodic limit cycle
1.2 60 0.00, —0.13, —0.80, —1.01 Quasi-periodic limit cycle
4.00 60 0.88, 0.13, 0.00, —0.02 Hyperchaotic (2PLEs)
52 80 0.91, 0.15, 0.02, 0.00 Hyperchaotic (3PLEs)

Lorenz oscillator and model predictions are not reliable.
This source of uncertainty in the model obviously has larger
impact than the process noise. Despite the uncertainty of
the model, the resulting dynamics from CSCTA is a projec-
tion of the infinite-dimensional attractor on the correspond-
ing finite-dimensional subspace assumed by CSCTA, and
hence the Extended Kalman—Bucy Filter (EKBF) may still
be applied to simultaneously estimate all three states and all
three parameters of the system from a noise-corrupted mea-
surement. The estimation filtering sequence is initiated with
a first guess for the augmented estimated state to be 50 %
deviated from the true values. The initial error covariance
matrix, P, the covariance of the measurement noise, R, and
the covariance of the process noise, Q are listed in Table 3.
The estimated states obtained by extended Kalman-Bucy fil-
ter along with the true state and the noise-corrupted measure-
ments are shown in Fig. 7. Also the estimation errors for all
three estimated states along with error covariance envelopes
(1o) are plotted versus time in Fig. 7. The root mean square
errors (RMSE) of the estimated states, along with the esti-
mated values of the unknown parameters after 5 s are listed
in Table 3. As is clear from the results, the approach is capa-
ble of estimating the states and all parameters of the chaotic
Lorenz DDE with a good accuracy from a highly uncertain
model, a rough initial guess, and a highly noise-corrupted
measurement.

6.1.2 Hyperchaotic Lorenz DDE with constant delay

Chaos intrinsically induces a high sensitivity to infinitesi-
mal perturbations to the system. The extent of the sensitivity
of a dynamical system to infinitesimal perturbation is char-
acterized by the rate of separation of infinitesimally close
trajectories (Lyapunov exponent) and also by the number
of dimensions along which this expansion occurs (number
of positive Lyapunov exponents). In a chaotic attractor the
dynamics experience a one-dimensional expansion, that is,
the dynamics expand as a line segment (one positive Lya-
punov exponent). However, by definition hyperchaos is the
dynamics associated with a chaotic attractor with more than
one-dimensional expansion (more than one positive Lya-
punov exponent). Thus, if a hyperchaotic attractor has three

positive Lyapunov exponents, its dynamics expands as a vol-
ume element. This indicates that in a hyperchaotic oscilla-
tor the degree of the characteristic sensitivity under long-
term integration is significantly higher than that of a chaotic
oscillator. Therefore, the CSCTA-based model is expected
to exhibit a higher degree of uncertainty when applied to
approximate a hyperchaotic infinite-dimensional dynamics
rather than that of an infinite-dimensional chaotic dynamics.
It is noted that, unlike the case of a chaotic ODE such as
the standard Lorenz oscillator in which an additional state
is required to initiate hyperchaos, in the case of chaotic
DDE:s due to the infinite-dimensional characteristic of DDEs,
only a slight change of parameter values is generally
necessary.

In order to verify the estimation technique under the chal-
lenging conditions of hyperchaos, the Lorenz DDE with
T =4 and t = 5.2 which lead to hyperchaotic attractors with
2 and 3 positive Lyapunov exponents, respectively (whose
attractors are depicted in Fig. 3) are considered here for state
and parameter estimation. The procedure is repeated once
with a delay of t = 4 and again with a delay of 7 = 5.2
using a measurement noise, a process noise and an initial
error covariance as shown in Table 3. The estimation filter-
ing sequences in both cases are initiated with a first guess for
the augmented state to be 50 % deviated from the true values.
The estimated states obtained by the extended Kalman—Bucy
filter along with the estimation errors for all three estimated
states for the case of t = 4 are shown in Fig. 8 and for
the case of t = 5.2 are shown in Fig. 9. The RMSE of the
estimated states and the estimated values of the unknown
parameters after 5 s for both t = 4 and T = 5.2 are listed
in Table 3. Note that the average error of the estimated para-
meters for the hyperchaotic case with 3 positive Lyapunov
exponents (7 = 5.2), despite the lower level of noise applied,
is larger than for the hyperchaotic case with 2 positive Lya-
punov exponents (r = 4). Also, the average error of the
estimated parameters for the hyperchaotic case with 2 posi-
tive Lyapunov exponents (t = 4), is higher larger than that
of the chaotic case (t = 1/6) studied in previous section.
This clearly indicates the higher degree of uncertainty of the
model due to the larger number of positive Lyapunov expo-
nents in the case hyperchaotic Lorenz DDEs.
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Fig. 6 Chaotic delayed Lorenz oscillator of Eq. (21) (¢ = 10,p =
28,8 = 8/3,t = 1/6) initiated at x [0.94,0.27, 17.27]: a con-
vergence study to find the sufficient number of collocation points m
required for CSCTA, b comparison between the integrated response
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Fig. 7 States of the chaotic case of the Lorenz DDE (o = 10, p = 28, 8 = 8/3, 7 = 1/6) initiated at x = [0.94, 0.27, 17.27] estimated using
EKBF along with the estimation error (solid line) and 1o error covariance envelope (dotted line) of EKBF
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10, p = 28, B = 8/3, t = 4) initiated at x = [2, 1, 1] estimated using
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Fig. 10 States of the Lorenz DDE with the time varying delay of Eq. (22) (o0 = 10, p =28, 8 = % 790 = 0.01, ¢ = 1.1, &, = 1) estimated using
EKBF along with the estimation error (solid line) and 30 error covariance envelope (dotted line) of EKBF

6.1.3 Lorenz DDE with nonlinear time-varying delay

The capability of the proposed estimation technique in esti-
mating the parameters and states of a time delayed system

with time-varying delay is assessed using the Lorenz DDE
of Eq. (21) with the time-varying delay of Eq. (22). The val-
ues of coefficients tg, €] and €, used for this simulation are
79 = 0.01,€; = 1.1 and €2 = 1 which corresponds to the
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Fig. 11 Unknown constant delay of the quasi-periodic, chaotic and hyperchaotic cases of the Lorenz DDE witho = 10, p =28, 8 = % estimated
using EKBF. The initial guess used for the delay are a 79 = 10, b 7o = 1/4, ¢ 7p = 6. true values of the delay areat = 1,bt =1/6,c 7 =4

Table 4 State and delay estimation of quasi-periodic, chaotic and hyperchaotic cases of the Lorenz DDE with constant delay

T Initial deviation (%) Q R

Pt =0) Delay estimation State estimation RMSE

T Error (%) X1 X2 X3

Chaotic case of 50 0.011 0.011
the Lorenz
DDE (with
constant delay)
Quasi-periodic 1.00 1,000 1 1
case of the
Lorenz DDE
(with constant
delay)
Hyperchaotic 4.00 50 0.0t  0.011
case of the
Lorenz DDE
(with constant
delay)

N—

0.11 0.1679  0.78 0.0155  0.0226  0.0184

101 0.997 0.3 1.8785 29130  7.3430

0.11 4.096 2.4 0.1760  0.2043 1.6009

attractor depicted in Fig. 4b. Again the vector of unknown
parameters is assumed to be a = [a; az az] = [10288/3].
In order to simulate the measurements, the Lorenz DDE of
Eq. (21) with the time-varying delay of Eq. (22) and with
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true parameters is integrated in Matlab this time using the
ddesd function which is designed to handle DDE integration
with time or state-dependant delay. The integrated response
is used as the measured states in the simulation after adding
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Fig. 13 Estimation of parameters and the delay of the hyperchaotic Lorenz DDE (o = 10, p = 28, 8 = 8/3, 7 = 4) along with the states
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Fig. 14 Phase portrait of the chaotic Hopfield neural network of Eq. (24). With constant delay as in Eq. (25) (left) and time-varying delay as in

Eq. (26) (right)
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Fig. 15 Chaotic Hopfield neural network of Eq. (24). With constant
delay and parameters of Eq. (25) initiated at x = [—0.9, 3.2] obtained
from integrating the CSCTA of the DDE compared with those obtained

noise to it. Again the response collected through a measure-
ment function of & = x (¢). A convergence study shows that
the time-series of the response within the first 5 s can be
accurately generated through the approximated set of ODEs
using 20 collocation points. Therefore, the CSCTA-based
model in this case produces reliable predictions and the sole
source of uncertainty is the process noise v (¢). Using the
CTA, the augmented-state filtering problem can be put in the
form of Eq. (10), however, with the time-varying delay of

@ Springer

through integrating the original DDE to show the uncertainty in the
predictions of the CSCTA-based model

Eq. (22). The EKBEF is applied to simultaneously estimate
all three states and all three parameters of the system from a
noise-corrupted measurement.

The estimation filtering sequence is initiated with a first
guess for the augmented state to be 50 % deviated from the
true values and using a measurement noise, a process noise
and aninitial error covariance of R = I, Q = I and Py = 101,
respectively. The estimated states obtained by the EKBF
along with the true state and the noise-corrupted measure-
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ments are shown in Fig. 10. Also the estimation errors for all
three estimated states along with error covariance envelopes
(30) are plotted versus time in Fig. 10. The RMSE of the esti-
mated states, along with the estimated values of the unknown
parameters after 5 s are listed in Table 3. As is clear from the
results, the approach is capable of accurately estimating the
states and all parameters of the chaotic Lorenz DDE with a
time-varying delay from a rather uncertain model, a rough
initial guess, and a noise-corrupted measurement with only
a negligible percentage of error.

6.1.4 Delay estimation in Lorenz DDE with constant delay

The proposed estimation technique is applied here for delay
and state estimation in the time delayed Lorenz system. Con-
sider Eq. (10) when a constant delay is used i.e. 7 () = 7.
Two different approaches were described in Sect. 4 for delay
estimation. Attempts to use the current estimation technique
for delay estimation in this system while using the first
approach produce poor results due to the complexity it bur-
dens to the highly nonlinear time delayed system. However,
if we take the second approach and change the variable ¢
into 7 = £ and also write the derivative 4 in terms of the
new variable 7, then the delay term in the operator &(t) will
vanish (except for its presence in A, B). Therefore, the delay
term in the new format of Eq. (10) will appear as coeffi-
cients in A, B and g matrices and it can now be treated
as a parameter of the system. Then, a similar procedure
as used for simultaneous estimation of states and parame-
ters is applied for simultaneous estimation of states and the
delay.

The estimation procedure is applied independently for the
chaotic, quasi-periodic and hyperchaotic cases when the true
values of the delay are 7 = é, 1 and 4. The covariance of
the measurement and process noise as well as the initial error
covariance used for each case are listed in Table 4. The esti-
mation filtering sequence is initiated with a first guess for the
augmented state 50 % deviated from the true values in the
chaotic case of T = % as well as in the hyperchaotic case
of t = 4. However, in the quasi-periodic case of T = 1, the
initial guess for the augmented state is chosen to be ten times
the true value. The time evolution of the estimated delay
obtained by extended Kalman—Bucy filter for all three cases
of Tt = %, 7 =4 and t = 1 are shown in Fig. 11a —c, respec-
tively. The RMSE of the estimated states and the estimated
values of the unknown delay after 5 s are listed in Table 4.

The comparison of the results of this part with those of
Sects. 6.2.1 and 6.2.2 shows that the error of the estimated
delay for the chaotic and hyperchaotic cases are generally
higher than those of the other estimated parameters despite
of the lower level of noise used for delay estimation problem.
However, the approach seems to be more robust against a

large initial error in the delay than it is against a large initial
error in the parameters.

6.1.5 Simultaneous estimation of states, parameters
and delay

In this section the approach is applied to simultaneously esti-
mate all three states of the system, all three parameters of the
system, and the delay. Again the change of variable 7 = £
is used to make the delay term appear as a coefficient of the
system. The procedure is implemented for two cases includ-
ing one quasi-periodic and one hyperchaotic. The true value
of the unknown delay for the quasi-periodic case is assumed
to be 7 = 1 and for the hyperchaotic case to be 7 = 4. The
covariance of the measurement and process noise as well
as the initial error covariance used for each case are listed
in Table 5. The estimated parameters and delay obtained by
extended Kalman—Bucy filter for the quasi-periodic cases of
T = 1 and the hyperchaotic case of T = 4 along with the esti-
mation errors for the estimated states are shown in Figs. 12
and 13, respectively. The RMSE of the estimated states and
the estimated values of the unknown delay and the unknown
parameters after 5 s are listed in Table 5. The results clearly
show that assuming both the delay and the parameters of the
system to be unknown significantly reduces the accuracy of
the approach. As is expected, the accuracy is reduced more
for the hyperchaotic case than for the quasi-periodic case.

6.2 Hopfield neural network model

Consider anonlinear DDE with a single discrete time-varying
delay of the form

x(t)=Ax(@t)+Bx(t—1)+CF(t,x(t))
+DFy (1, x(t — 7 (1)) +1 (24)

The nonlinear DDE above is a neural network model
known as delayed Hopfield neural network where x (¢) e R"
is the state vector associated with the neurons, A is a nega-
tive diagonal matrix, C is the connection weight matrix D is
the delayed connection matrix, and I represents the external
input. 7 () > 0 is the inevitable time-delay first realized by
Hopfield [44] which occurs in hardware implementation of
neural network model due to the finite switching speed of the
amplifiers. F{ ()eR" and F2()eR" are the activation functions
of the neurons. Here in this study we consider a two-neuron
network, i.e. n = 2 with no external input (I = 0), an acti-
vation function Fy(t, xX) = F»(t,Xx) = tanh(x) and B = 0.

Two different cases are considered based on the time-
delay being constant or time-varying. For the case of con-
stant time-delay, if we consider the delay 7 and the matrices
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Fig. 16 States of the chaotic Hopfield neural network of Eq. (24). With the delay and parameters of Eq. (25) estimated using EKBF along with
the time evolution of the estimated parameters

A:aiijZCij andD:dij as D:[_IS —01:| (25)

—0.2dyp

and set ¢y and dapas bifurcation parameters, by increasing
¢y from ¢ = 0.3 and decreasing dpy from dypy = 0.2
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Fig. 17 Estimated parameters of chaotic Hopfield delayed neural network with time varying delay using current approach (fop) compared with

those in [20] (bottom)

while keeping c27 + dpy = 0.5, the system exhibits a period-
doubling route to chaos [45]. Eventually atco> = 3anddsy =
—2.5, the oscillator exhibits a fully-developed double-scroll
chaotic attractor. The phase portrait of the chaotic attractor
is depicted in Fig. 14a. For the case of time-varying delay, if
the delay 7 (¢) and the matrices A, C and D are considered as

¢ ~10 2 -0.1
= A‘[o —1] C_[—saz }

~1.6 —0.1
D= [—0.18 —2.4] (26)

The delayed oscillator exhibits chaotic behavior. The phase
portrait of the chaotic attractor is depicted in Fig. 14b.

6.2.1 Chaotic Hopfield neural network with constant delay

The proposed estimation procedure is applied for the neural
network model of Eq. (24) with constant delay and parame-
ters selected as those of Eq. (25) which leads to a chaotic
delayed oscillator. A comparison between the response of
the Hopfield neural network with T = 1 integrated by the
Matlab dde23 integrator with that obtained from integrat-
ing the set of ODEs acquired from CSCTA with 20 col-
location points using an 8th order Runge—Kutta integrator

@ Springer

is shown in Fig. 15. The comparison clearly shows that
owing to the chaotic nature of the delayed oscillator CSCTA
gives only a very rough approximation of the solution of the
infinite-dimensional oscillator. Despite of the existence of
such uncertainty in the process model, the filtering approach
is employed to estimate the parameters of the system from
a noise-corrupted measurement. The covariance of the mea-
surement and process noise as well as the initial error covari-
ance used for each case are listed in Table 6. The estimation
filtering sequence is initiated with a first guess for the aug-
mented state 50% deviated from the true values. The esti-
mated states and the time evolution of the estimated parame-
ters obtained by extended Kalman-Bucy filter using uncertain
CSCTA-based model and noise-corrupted measurement are
shown in Fig. 16. The RMSE of the estimated states are also
listed in Table 6.

6.2.2 Chaotic Hopfield neural network with nonlinear
time-varying delay

The proposed estimation procedure is applied for the neural
network model of Eq. (24) with the delay and parameters
selected as those of Eq. (26) which leads to a chaotic delayed
oscillator with time-varying delay. Since parameter estima-
tion for this system with the same parameters and delay
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as those shown in Eq. (26) has previously been studied in
[20,23], this system is considered here in order to compare
the performance of the current technique with those existing
methods. In [20], the unknown parameters to be estimated are
€11, €22, d11and dp; and measurement noise is added only to
the state x; while there is no process noise or any uncer-
tainty present in the model. A combination of synchroniza-
tion based on dynamical feedback with an adaptive evolution
for the unknown parameters is used for parameter estima-
tion in [20]. We here use our proposed approach while the
same parameters are assumed to be unknown, however, we
consider measurements for both states to be corrupted with
noise (R = 1 x 1073I) and the model to have both uncer-
tainty (due to the chaotic nature of the system) and process
noise (Q = 1 x 1073I). The time evolution of the parameters
obtained from the current estimation technique is compared
with those from [20] in Fig. 17. Since no numerical accuracy
of the estimated parameters is given in [20], only a qualitative
comparison can be made. As is clear from the figure, despite
of the existence of model uncertainty and measurement noise
in both states, the current method converges to the true values
of parameters within 100 s while the approach used in [20]
takes 300 s to converge.

In [23], chaos synchronization is used for parameter iden-
tification of chaotic delayed system of Eq. (24) with vary-
ing time-delay through using an adaptive feedback controller
based on the Razumikhin condition and the invariance prin-
ciple of functional differential equations in the framework
of Lyapunov—Krasovskii theory. The unknown parameters
in that study are ajj, cj2 and dy> and the uncertainties of
the model are taken into account but the measurements are
assumed to be free of noise. We assume the same parameters
to be unknown, however, in our simulation measurements
are noise-corrupted (R = 1 x 10731) and the model has
uncertainty and process noise (Q = 1 x 107*I). The ini-
tial conditions of the unknown parameters and those of the
states are selected according to [23]. The time evolution of
the parameters obtained from the current estimation tech-
nique is compared with those from [23] in Fig. 18. Again
since no numerical accuracy of the estimated parameters is
given in [23], only a qualitative comparison can be made.
The results show that despite of the existence of model uncer-
tainty and measurement noise, the current method results in
a faster convergence. While the current approach converges
to the true values of parameters within 100 s, the approach
used in [23] takes 500 s to converge.

7 Conclusions
A novel approach in parameter, delay and state estimation

of chaotic and hyperchaotic delayed systems is proposed
through exploiting optimal filtering along with CTA. The
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proposed approach is general and is applicable to the gen-
eral form of a nonlinear time-varying DDE with time vary-
ing delay which includes all well-known delayed systems.
The proposed approach is successfully implemented on a
variety of forms of the delayed Lorenz system and Hopfield
neural network with constant and time-varying delay. The
model used in the estimation approach contains two differ-
ent sources of uncertainties: (1) process noise and (2) the
inaccuracy of the CTA which produces large uncertainties in
the stats of chaotic and hyperchaotic systems. The extended
Kalman—-Bucy filter is used to estimate the noise free state
as well as the unknown parameters from noise-corrupted
measurements. The approach is also shown to be capable
of estimating the delay simultaneously with the states of the
chaotic system. The approach has been shown to be quite
robust against enormous uncertainty of the model, high mea-
surement noise, and large initial errors. One reason for this is
due to the fact that, although CSCTA cannot accurately pre-
dict the true state of the delayed system at any given instant
(unlike the case of non-chaotic linear and nonlinear systems
for which CSCTA has been shown to produce accurate state
prediction), the chaotic attractor of the finite-dimensional
approximation is an accurate projection of the true attrac-
tor onto the finite-dimensional state. Also in this paper an
innovative technique is proposed to approximately compute
the Les of a delayed system through utilizing CSCTA.

The proposed filtering technique is a sequential technique
that is capable of estimating all parameters of the system at
once in presence of uncertainty in the model. In this approach,
unlike the techniques used by other authors [21,22], the
effects of uncertainties of the model and external disturbance
(noise) of the measurements are taken into account through
employing stochastic estimation. Two main advantages of
the proposed approach compared with the optimization tech-
niques used by other authors [16,21,22], are:

e Optimization techniques require the entire history of
observation while in sequential techniques only the most
recent observation in needed and the algorithm can be
terminated upon satisfaction of a stopping rule.

e In optimization techniques such as least squares, the
dimensions of the matrices increase with time while in
sequential filtering the dimensions are fixed throughout
the procedure.

Due to the relatively fast convergence of the sequential
filtering technique, this approach relies on a limited length
of measured data set (as short as 5 s in some examples studied
here).
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