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This paper is concerned with the issues of passivity analysis and dynamic output feedback (DOF) passive control for uncertain
switched stochastic systems with time-varying delay via multiple storage functions (MSFs) method. Firstly, based on the MSFs
method, a sufficient condition for the existence of the passivity of the underlying system is established in terms of linear matrix
inequalities (LMIs). Furthermore, the problem of dynamic output feedback passive control is investigated. Based on the obtained
passivity condition, a sufficient condition for the existence of the desired switched passive controller is derived. Finally, a numerical
example is presented to show the effectiveness of the proposed method.

1. Introduction

Switched systems consist of a family of continuous-time
or discrete-time subsystems operated by a particular type
of switching rule. According to this switching rule, one
of these subsystems will be activated along the system
trajectory at each instant of time. Switched systems have
drawn considerable attention during the past few decades
because of their applicability and significance in various
areas, such as power electronics, embedded systems, chemical
processes, and computer-controlled systems [1-4]. Analysis
and synthesis of such systems have been studied in a large
number of papers, and some research results have been
obtained in [5-18]. For example, stability and stabilization
problems were investigated in [5-7], the sliding mode con-
trol problem was studied in [8-10], the model reduction
problem was developed in [11, 12], the filtering problem was
considered in [13], output feedback control was discussed
in [14-17], and so on. In [18], the authors gave a summary
of the recent results about the stability and stabilizability of
switched systems. On the other hand, due to the presence
of random disturbance, stochastic systems also play an
important role in engineering applications and have received
much attention during the past decades. Many results on

stochastic systems and switched stochastic systems have been
reported in [19-23]. Besides, time delays frequently occur in
practical systems and are often the source of instability, and
it is of significance to study time delay systems. Recently,
many useful results on such systems have appeared in
[24-27].

It is well known that the Lyapunov function method [28]
and the average dwell time approach [29] are widely used
to study the stability of switched systems. A common Lya-
punov function for all subsystems can guarantee the stability
under an arbitrary switching signal [30], but sometimes the
common Lyapunov function is difficult to find or even might
not exist, so Lyapunov-like functions and multiple Lyapunov
functions techniques are used widely to ensure the stability
under some certain switching signals.

Recently, passivity has been investigated by many
researchers. As a special case of dissipativity, it explains
the system’s internal energy relationship from the point of
energy dissipation, and it means that the loss of energy inside
the dynamic system is not more than the energy supplied
from outside. The concept of passivity was firstly introduced
by Willems [31] and was extended by Hill and Moylan [32].
Passivity has a wide range of applications, not only because of
its desirable properties, but also because it is a powerful tool



to analyze the stabilization of systems. Compared with the
commonly used stability theory, the use of passivity presents
a new tool to analyze the stability, and according to the
definition of passivity, storage functions induced by passivity
can provide natural candidates for Lyapunov functions to
analyze the Lyapunov stability and stabilization problem of
systems. The notion of passivity for a class of switched control
systems was developed in [33], and the relationship between
Lyapunov stability and passivity was analyzed. Because the
common storage function is hard to search, to overcome this
restriction, a notion of multiple storage functions (MSFs)
was proposed in [34]. MSFs mean that each subsystem
has its own storage function, and each storage function is
nonincreasing for zero input on the “switched on” time to
guarantee the stability of the system. Many scholars have
done a lot of research on passivity of switched systems and
have achieved fruitful research results [33-38]. A framework
of dissipativity theory for switched systems using MSFs and
multiple supply rates was set up in [34], a concept of passivity
for switched systems using MSFs was presented in [35], and
the issues of passivity, feedback equivalence, and stability
for switched nonlinear systems via MSFs approach were
investigated in [36, 37]. In [38], the dissipativity-based sliding
mode control of switched stochastic systems was studied,
and the passivity condition was established by applying
the average dwell time approach. It is worth pointing out
that the result presented in [38] is mainly on switched
stochastic delay-free systems. However, to the best of our
knowledge, the passivity analysis and control synthesis for
switched stochastic systems with time-varying delay have
not been fully investigated to date. This motivates the present
study.

In this paper, we focus on the passive analysis and DOF
passive control for a class of uncertain switched stochastic
systems with time-varying delay. The main contributions of
this paper can be summarized as follows: (i) by utilizing the
MSFs method, a passivity condition is derived in terms of
LMIs; and (ii) based on the result obtained, a DOF passive
controller is constructed for the system.

This paper is organized as follows. In Section 2, prob-
lem formulation and some necessary lemmas are given. In
Section 3, the main results are presented. Section 4 gives
a numerical example to illustrate the effectiveness of the
proposed approach. Finally, conclusions are provided in
Section 5.

Notations. The notations throughout this paper are quite
standard. R" and R denote the n-dimensional Euclidean
space and the set of all n x m real matrices, respectively.
AT and A7 denote the transpose and the inverse of any
square matrix A. The notation A > 0 means that matrix
A is positive definite. I is the identity matrix with an
appropriate dimension. The symmetric term in a matrix
is denoted by “x” E{-} is the expectation operator. diag(-)
denotes a block diagonal matrix. C,, , denotes the set of all R"-
valued continuous functions defined on the interval [-7, 0].
L,[0,00) is the space of square integrable functions on
[0, 00).

Mathematical Problems in Engineering

2. Problem Formulation and Preliminaries

Consider the following uncertain switched stochastic systems
with time-varying delay:

dx (t) = [Ayx (£) + Agenx (t = d (£)) + Byt (£)
+B,g )V (1) |dt + Sy x () dw (£),
z(t) = Ciy)x () + Dyypytt (t) + Dy oy v (£)
dy (t) = [Crppx (8) + Cogonyx (t = d () + Dayiyv ()] dt
+ Gy x (1) dw (1),
x(t) = ¢ (1),

t €[-1,0],
@

where x(t) € R" is the state vector, u(t) € R™ is the control
input, z(t) € R7 is the output vector, v(t) € R? is the
disturbance input which belongs to L,[0,00), y(f) € R is
the measured output, and ¢(t) € C, . represents the initial
state function.

o(t) € [0,00) — N = {1,2,..., N} is a piecewise right
continuous constant function. The switching sequence can
be described as X : {(ty, a(ty)), (t, 0(t)))s ..., (t, 0(t)), - .}
where t, = 0 is the initial time, and t; denotes the kth
switching instant. Moreover, o(t) = i means that the ith
subsystem is activated. w(t) is a zero-mean Wiener process
on a probability space (Q, F, P) satistying

E{dw(®)}=0, E{dw’(®)}=dt, )

where Q) is the sample space, F is o-algebras of subsets of the
sample space, P is the probability measure on F. d(¢) is the
time-varying delay satisfying

0<d() <, 0<d(t)<u<l, (3)

where 7 and y are known constants. Consider

A=A +AA; (1), Agi=Ag+AA; (1),

S;=S;+ASy (1), C,; = Cy; + AC,; (1), (4)

Cagi = Cogi + AC,; (1) G; = G; + AG, (1),

where A;, A 4, B, B,;, S, Cyj Dyjs Dyyis Cyi Cogi D,y and G,
i € N, are constant matrices with appropriate dimensions,
and AA;(t), AA (1), AS;(t), AC,(t), AC,4;(t), and AG(t),
i € N, are unknown matrices representing time-varying
parameter uncertainties and assumed to be of the form

AA; (1) AA4 (1) AS; (1)
[Ac,. t) ACy (D) AG, (t)]
(5)

M;; .
[M“]Fi (O [Ny Ny Ny], ieN,
2i

where M;, My;, Ny;, N,j,and Ni; are known real constant
matrices, and F;(t) is an unknown time-varying matrix
function satisfying

F' (t)F, (1) < I. (6)
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Definition 1 (see [36]). For system (1) with u(t) = 0, it is said
to be stochastically passive under the switching signal o(t) if
there exists a nonnegative function S, (x) with S5, (0) = 0,
such that the following inequality holds:

E{Sy) (x (1)) = Sy (x ()} < J E{2v" (0)z (6)}d6,

s

s <t <o0.

Remark 2. In Definition 1, the nonnegative function S, ;(x)
is called storage function. Passivity is explained by the
system internal energy relationship from the point of energy
dissipation; so the stored energy function of the system is
called storage function. Usually, a common storage function
for all subsystems may not exist or it may be rather difficult to
find, but each subsystem may have its own storage function;
thus, we consider the passivity under the switching signal via
MSFs method in this paper.

Definition 3 (see [36]). Let S; be a positive semidefinite func-
tion and assume that the ith subsystem is active during the
interval [ty, t, ;). S; is called to be the storage-like function of
the ith subsystem if the following passivity inequality holds:

E{S; (x () =S; (x(s))} < r E{2v" (6)z (6)}d6,

N

t <SSt <ty

Remark 4. In Definition 3, inequality (8) indicates that the
passivity property of the ith subsystem holds when it is active.

Remark 5. Actually, the stability-theory-based Lyapunov
functions can be explained from the vision of passivity.
It is often needed to construct Lyapunov functions when
we consider the stability of the system; this process can
be transformed to the process of constructing the storage
functions to make the system passive.

Lemma 6 (see [24]). For any constant matrix R > 0, scalar

d > 0, and vector function x(t), such that the following Jensen’s
integral inequality is well defined:

—d Jt_d x(s)Rx(s)ds < — [ j:_d x(s) ds]TR U:_d x (s) ds] .
)

Lemma 7 (see [13]). Let U, V, W, and X be real matrices of
appropriate dimensions with X satisfying X = X", then for all
vIv <, Xx+Uvw +wivTuT <o,

(a) if and only if there exists a scalar € > 0 such that

X +eUUT + e 'Wiw < o; (10)

(b) for any positive definite matrix R:

uw + wiut <ur™'UT + VIRV, (11)

Lemma 8 (see [39]). A, M, N, and P are real matrices
of appropriate dimensions. F(t) is time-varying matrix with
FY(F(t) < L If there exists a scalar € > 0 such that P —
eMMT > 0, then we have

(A+MFN)'P(A+MFN) < AT(P —eMM") " A
(12)

+e 'NTN.

3. Main Results

In this section, we first investigate the passivity analysis of
system (1); then based on the passive condition obtained,
an output feedback controller is designed to guarantee the
passivity of the resulting closed-loop system.

3.1. Passivity Analysis

Theorem 9. Consider system (1) with u(t) = 0, the system is
stochastically passive for the switching signal o(t) = min{i | i =
arg min, . V;(x(t))} if there exist symmetric positive matrices
P, Q. Z, R; and matrices L;, i € N, with appropriate
dimensions such that

- B ;T —T -
=11 PA; 0 PB,-C; §P AF 0
« —(1-u)Q 0 0 0 ZZiPi 0
* * Eis 0 0 0 I
T T
* * #* —Dy,—-Dy; 0 B,F 0
* * * * —Pi 0 0
* _Pi 0
[ - —

<0,
(13)

T —
where 8, = Q; +1Z; + A, P, + PA, Ey; = TR, - L} — L.

1

Proof. Let f(t) := Za(t)x(t) +Zd0(t)x(t —d(t)) + B,y v(t), and
n(t)dt = dx(t), when the ith subsystem is activated, we have

27" L [(f () -n®)dt +Sx () dw(®)] =0.  (14)
Choose the following Lyapunov functional candidate

‘/i (.X' (t) > t) = Vli (X (t) > t) + VZi (X (t) > t) + V3i (x (t) > t) 15)
+V,;(x(®),t),



where

Vi (x(8),1) = x" (t) Px (t),

L T (9Qr(9ds

t—d(t)

t (16)
J Xl (s) Z;x (s)ds,

t+6

Vy (x (), 1) = J

0
Vi (x(t),t) = J

-7

0 t -
Vi (x (5),1) = j Je” (5) Ry () ds.

-1 Jt

According to the Ito formula, along the trajectory of the
system, we have

AV, (x () ,£) = LV; (x (t) , ) dt + 2x" (£) PS,x () dw (t) .
(17)

Substituting (14) into (17), we get

dv, (x (t),1) =LV (x(t),t)dt
+2[x"(t) PS;x (1) +1" (t) L,S;x () |dw (¢),
(18)

where L\Z(x(t), t) = LV;(x(t),t) + 211T(t)Li[(f(t) - n(t)].
Taking the expectation, we have

. {dVi (x(t),1)

= } = E{LV, (x (1), 1)}. (19)

For convenience, we write LV, = LV,(x(t),t); then it can be
obtained from (17) that

LV, < 25" () P (t) + x" (S, PSx () + x () Qx (£)
—(1-p)x" (t-d@)Qux(t—d () +1x (t) Zx(t)

+ 1" () Ry (t)

t t
- J xT(s) Zx(s)ds — J 11T (s)Rin (s)ds
t-d(t) t=d(t)

+21" ) L [(f ©) = (®))].
(20)

It follows that
LV, (x (1)) - 2v" () 2 (1)
<&M (E+8 +E] +5,)E®)

t Z; 0 [x(s)
- J;—d(t) [xT <) 1" (S)] [ 0 Ri] [’7(5)] s,
(21)
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where
=" " t-dm) nf® v ®)],
g, =LA Li=[oo Ll o],

X=[A A, 0 B,],

— T = 22
s-[o000B5000, @
En Pizdi 0 PB, - C1Ti
a_ | * -(1-@Q © 0
= * * Bi3 0
* ES * —DT -D

1vi 1vi

By Lemma 7 and Schur complement lemma, we can obtain
from (13) that

E+E, +8 +8,<0; (23)
then the following inequality can be obtained:

E{dVi (x(8),1)

= } = E{LV; (x (1))} < 2E{v" () z (1)}

(24)

Fort, <'s <t < t;,,, the following inequality holds:

t

E{V,) (x(8),8) = Vo) (x(s), )} < J E{2v" (s)z(s)} ds.
(25)

When the switching signal is chosen as o(¢t) = min{i | i =
arg min;.n V;(x(¢))}, for £ <t < t,,, one obtains

E{Vy (x(£),8) = Vo) (x(0),0)}

t

t
=E {J LV, (x(s),s)ds + J LV, (x(s),s)ds
0 f

. fk Vo (x(0),0) ds}

o tﬁ (Vo (< (t5) 1) = Vit (x (8 tg))}

< L: E{2v" (s)z (s)} dt.
(26)

This completes the proof. O

Remark 10. The passive condition presented in Theorem 9
is delay dependent, and it is obtained by constructing an
appropriate multiple Lyapunov functions. Some other meth-
ods dealing with time delay systems, such as delay divisioning
method and input-output method, can also be utilized to
investigate the systems under consideration, and this will be
our further work.

When the matrix parameters in system (1) are deter-
mined, according to Theorem 9, we have the following result.
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Corollary 11. Consider the nominal system in (1), it is stochas-
tically passive under the switching signal o(t) = min{i | i =
arg min; N V;(x(¢))} if there exist symmetric positive matrices
P, Q;, R; and matrices L,, i € N, with appropriate dimensions
such that

[T, PAg; 0 PB,-Cj S/P AR 0]
x —(1-w)Q; 0 0 0 AE;'Pi 0
* * I3 0 0 0 L
T T <0,
* * * _Dlvi - Dlvi 0 BviPi 0
* * * * —Pi 0 0
-2 0
! « =P
(27)

where Ty, = Q; +1Z;+ ATP,+ PA, T;; =R, — L] - L,.

3.2. DOF Passivity Analysis. In this subsection, we focus
on designing a DOF passive controller for system (1) such
that the corresponding closed-loop system is stochastically
passive.

Consider a full-order DOF passive controller with the
following form:

. {d:?(t) = Ao () dt + Biypydy (1) (28)
Fu® = Copx @),

where X € R" is the controller state; A;;, By;, and Cy;, i € N,
are matrices to be determined.

Applying this controller to system (1), we obtain the
following closed-loop system:

dE (1) = [ALE (t) + A HE (t = d (1)) + B.,v (t)] dt
. +S,;& (t) dw (t)
z(t) =C,&(t) + D.,v (1),
(29)

where

=" 0]

Zci = Aci + AAci (t) > chi = Acdi + Achdi (t) >

Sei =S +AS,; (1), H = [I 0] ,
_ Zl' Bicki _ Zdi
Aci = ral > Ac i = ral >
BkiCZi Aki d BkiCZdi

S;

B.. —
Bcvi = N > Sci = = | H
[BkiDZVi ] [ By G;

5
Ci= [Cli Dlicki]> D.,; = Dyy;,
_ My _
M,; = BuM,, |’ Ny = Ny,
Nz;‘ =Ny N3i = N3,
(30)

Then, the output feedback passive controller design problem
can be converted into the problem of passivity analysis of the
closed-loop system (29).

Theorem 12. Consider system (29), it is stochastically passive
for the switching signal o(t) = min{i | i = arg min, . V;(x(t))}
if there exist symmetric positive matrices P, Q;, R; and matrices
L, i € N, with appropriate dimensions such that the following
matrix inequality holds:

_ o - _r .
®11 Pz cdi 0 Pchvi - Cci SciPi Acipi 0
—T
+ —(1-pQ © 0 0 AP O
* * 033 0 0 0 L,
T T
* * * Dcvi - Dcvt 0 BcviPi 0
* * * * -P, 0 0
-P, 0
_ « R
<0,
(31)
where ®), = H'QH + tH"Z,;H + A.P, + PA,, ®y; =

T?H'RH-LT, - L

Proof. Let g(t) = A &(t) + A&t — d(t)) + B,,;v(t) and
¢(t)dt = d&(t), then we have

26" Ly [(g(®) - s () dt +S,E () dw ()] =0.  (32)
Choose the following Lyapunov functional candidate:

Vi E()., 1)
=€mmm+j £ (s) H'QHE (s) ds
t—d(t)
0 ot (33)
+J J £7 (s) HT Z,HE (s) ds
-7 Jt+0

0 (t
+ J J ¢’ (s) HTRiHc (s)ds.
-7 Jt+0

From the relation between &(t) and x(t), we obtain

HE(t) = x (1)

(34)
HE(t-d () =x(t-d ().



Denote {'(t) = [£"(t) x"(t — d(®)) ¢"(t) v'(t)], then
following the proofline of Theorem 9, it can be obtained form
(31) that

LV, E(t),t) —2v (1) z (t) < 0. (35)
It follows that
E {W} = E{LV, € (t),0)} < 2E{v" () z(1)}.

(36)

Fort, <s <t < t,,,one obtains

E{Vyy € (8).8) = Vogy (€(9).9)} < j E{2" (9)2(9)} ds.
(37

Under the switching signal o(t) = min{i | i = argmin;cV;
(x()}, for t, <t < t;,,, we obtain

E{V,) E®),) = Vyq) ((0),0)}

t i
=E {JO LVU(tO) (E (s),s)ds + J; LVU(tl) (E (s),s)ds

t
+ - J’t Va(tk) (E (t) N t) ds}

+E<[
g

< Lt E {ZVT (s)z (s)} dt

M=

(Va(tg) (§(ty)14) - Vo, ) (&(z,)- tg))}

1

(38)

This completes the proof. O

3.3. DOF Passivity Controller Design. In Theorem 12, we have
obtained a sufficient condition under which the closed-
loop system ) is stochastically passive, but the designed
parameters have not been given. The following theorem
presents a controller design method and gives all parameters
of the controller.

Theorem 13. Consider system (1), there exists a controller (28)
such that the closed-loop system Y is stochastically passive for
the switching signal o(t) = min{i | i = argmin;\V;(x(¢))} if
there exist scalars e > 0, 8 > 0, and positive definite symmetric
matrices O, Y;, Q;, R;, Z; and matrices X;, Y;, T;, i € N, with
appropriate dimensions such that, for alli € N,

(¥, Y, 0 Yy, ¥ ¥ 0 Upj
* ¥, 0 0 0 ¥ 0 U,
* % 28y 0 0 0 -By U,
* * * ¥ 0 VY 0 0
" " " :4 v 616 0 U, <0, (39)
* ok * * kY 0 0
* * * * * * v U,
L * * * * * * * \
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where
A;Q; +BY; + AT + Y B! A+ T
¥ = * YA; + X,Cy + ATY, + CLXT
[ Agi
Ho = YiA g + XiCoui
r T THT
th _‘Qiclz Y Dlt
e = Ytii+XiD2vi_CTi ’
[Q;S] 0
¥is = T T Ty |»
15 S S Y+G X
voo [0ATe IS T ]
16 = T T T T |>
Aj A Y+ GyX,
T
¥y = - (1-u)Q; ¥y = -Dy,; = Dyyis
T 4T T T
W = [Adi AdiYi"'CzdiXi]’
—Q. -I
T T T T
Y= B} BLY,+D; X], y= [ 7 —Y,»]’
; 00 Q NI NI o o
U = Y,M;+X;My; 00 0 N, NL I I of
Uy=[0000N;0000],
U. = 00000O00O0O0 &
37100000000 I
U [ M,y; 0 0 Toooooo]
47 [Y,My;+X;My; 0 ST, +G'X" 0000 0 0]
v - [0 M, 0000000
5710 ,M,;+X;M,; 0000000
V = diag{-el,—el,-1,-I,-¢ 'I,-¢ 'I,-Q;', -1 7' ",
-1
-R;'}.
(40)

Moreover, if the above condition is feasible, then a DOF passive
controller realization is given by

-1 -T
A =Py, (Ti - Y;A;Q; - X;CQ; - YiBiY)szlz
(41)
By =PpXi  Cy =YWy,

where P;), and W;,, are any nonsingular matrices and satisfy

QY +W,,PL =1 (42)

i12 =

Proof. According to Theorem 12, let the matrices P; and P,
be partitioned as

P .= [Pm Pi12] i

! * Py,

-1 _ Win Wi
F '_[ * Vvizz]’ (43)
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where P}, € R"x R",W,, € R" x R", and P,;,, W,,, are non-
singular matrices. Then, define the following matrices:

Wi 1 ~ I P
]i = [ 171‘1 ] > ]i = [ 171"1] . (44)
VVilZ 0 0 PilZ

From P, 'P, = I, we have

T
Wii1 P + WPy, = 1,
, . (45)
Wi Py + Wipa Py = 0,

and PJ; = J, P7'J; = ..

By using Lemmas 7 and 8 and Schur complement lemma,
we can get that (31) is equivalent to the following inequality:

-le Z“12 0 Pchvi - CZ; Sz:Pt AEPI 0 PiMIi 0
% %, 0 0 o AP 0 0 0
S D Y 0 0 0 L 0 0
« % % -D' . -D,. 0 BLP 0 0 0
* * * * -P, 0 0 PiMU 0
® % % * * -P, 0 0 0
* * % * * * —Pi 0 PiMIi
* * * * * * * —el 0
[ % % * * * * * —el |
<0,
(46)
where

Iy = HTQiH + THTZiH + AZ;‘Pi +PA;+ eH'
T T
X (NliNli + N3iN3i) H)
51, = PA g +eH NTN,, (47)
T
2y =—(1- ) Q; +eNyN,,

%y = 7H RH - L;'F - L.
Pre- and post-multiplying (46) by matrices diag{]iT A L«T ,
LTI LLLTY and - diagl 1T 1 )i Jo 1,11 I
reSpeCtheIY) and denOtlng Li = ‘BPI’ Qi = ‘/‘[ill’ Yi = Pill)
Xi = PilZBki’ Y, = Cki‘/vijl;’ and

T
T;:= (P A; + Py BCy) Wy, + P BiCiiWiy,

. (48)
+ P AiWinas
we have
”\1711 \1712 0 ¥y, \?15 Ve 0 Y5 0 ]
* W, 0 0 0 Yy O 0 o0
* % Y, 0 0 0 —-By 0 O
* ox % Y, 0 Yy O 0 0
* * * * v 0 0 ¥ 0 |<0 (49)
* * * * ® Y 0 0 0
ok ok ok % ox oy 0 W,
* * * * * * * —&l 0
| * * * * * * *  —¢l

where

Q; T T
Y, =¥, +e [ Il] (Qi +7Z; + N;Ny; +N3iN3i) [ 1],

Q| 1
Y, =¥, +e [ 11] Ny;Ny;»

& T
Wy, = ¥y + Ny Ny,
QiSiT QiSiTYi + QiGiTXiT

Vis= | g gy aaxt |

Q.
Yi; = ﬁl//+s[1’]Ri [Q; I,

M;;
18 58 79 Y, M,; + X;M,,
(50)
Applying Schur complement lemma, one obtains
—~11 \3'12 0 ¥, \?15 Y 0 Yy 0]
« % 0 0 0 ¥ 0 0 0
* % Y, 0 0 0 -By 0 0
% % W, 0 WY O 0 0
* % x x oy 0 0 Y5, O
* * * * * 1 0 0 0 (51)
® ok ok ok ok v 0 Yy
* * * * * % * —el 0
| * * * * * * *  —&l

+0l9+9%v <o,

where

v=[Q, 000000000000 0],

9=[0000000SY,+G/X/ 00000 0.
(52)

Then by Lemma 7 and Schur complement lemma, we can
obtain (39) and the parameters of the designed passive
controller. O

Remark 14. It should be noted that the dissipativity-based
sliding mode control of switched stochastic delay-free sys-
tems was studied in [38]. However, the focus of our work is on
DOF passive controller design for switched stochastic delay
systems, and this is also the major contribution of the paper.

Remark 15. Theorem 13 proposes a design method of the
DOF passive controller for system (1). For the prescribed
positive definite symmetric matrices Q;, R;, and Z;, we can
solve the inequality (39) easily by LMI Toolbox in MATLAB.
However, when these matrices are unknown, the inequality
is no longer a LMI. In this case, we can use an iterative
algorithm involving a nonlinear optimization problem with
LMI constraint in [20] to solve it.



The procedure of the passive controller design can be
concluded as follows:

(1) by solving LMI (39), we can get the feasible solution
of the positive definite symmetric matrices Q;, Y;, Q;,
R;, and Z; and any matrices X, Y;, and T;.

(2) Applying singular value decomposition to (42), we
can obtain the nonsingular matrices P;,, Wj;,.

(3) According to (41), we can calculate the controller
parameters Ay, By;, and Cy;.

4. Numerical Example

In this section, we present a numerical example to show the
effectiveness of the proposed design method in the previous
section. Consider system (1) with parameters as follows:

Subsystem 1.

0.3 -0.2 0.1
Czdl‘[—o.z; 05]’ Dan [0.5]’ (53)
-0.2 0.5
Gy = [_01 0‘3], C, = [0.1 03],
Dy, =05, D, =04,

M,, = M,, = diag{0.1,0.1},
N, = N,; = N;, = diag{0.2,0.2},
F, = diag {sin (0.01¢), sin (0.01t)} .

Subsystem 2.
A= |05 0e) Ae=|T 0s)
B B vl
o[ 8] el )
S IO ]
G, = [_0(')_63 8?] Cp, = [02 03],
D, =08 Dy, =06

My, = M,, = diag{0.2,0.2},

N, = N,, = N;, = diag{0.1,0.1}, 7=0.5.
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Choose ¢, = ¢, = 1 and matrices Q;, Q,, R, R,, Z,, and Z,
as follows:

Q
R, = diag{0.1,0.1},

diag {0.5,0.5}, Q, = diag {0.2,0.2},

R, = diag {0.2,0.2}, (55)

Z, = diag{0.1,0.1},  Z, = diag {0.4,0.4} .

In this case, solving (39) in Theorem 13, we can obtain

[0.2537 0.0407

o - 0.5373 0.2054
1= 0.0407 0.7178 " :

= [0.2054 0.2056

v _ [02688 —02717 v _ [ L6648 02134
17 ]-0.2717 04615 | 27 [-0.2134 03725 |
. _ [0:3467 06160 y. = [02034 ~0.2568
17 101359 -1.8058]" 27 [-0.0305 ~0.6650 |
Y, = [-0.7717 -3.4812], Y, =[-1.9639 0.2288],

T, = [—0.5048 0.2014 ] ’

T = -0.4001 0.6342
-0.3514 -1.0718 2 ’

-0.3454 —1.4366
(56)

Then from (42), matrices P,,,, W5, Py, and W, can be
obtained:

P = —-0.9484 -0.3170 Wooe -0.9101 -0.2513
127 1-0.3170 0.9484 |’ 11271 -0.3901 0.5864 |
P = —-0.2956 0.9553 Woo = -0.0077 0.1539
21271 09553 0.2956 ] 2271 1.0121 0.0012 "

(57)

From (41), we can get the DOF passive controller parameters
as follows:

—-0.0413 —2.3349]

A = -0.2857 —0.0119
k1= 1 2.1534 -9.1815 >

Bia :[—0.2388 ~1.9080

Cry = [2.1013 -4.5387], -1.3064 —4.8026],

A = [—0.0733 6.5615

0.0310 —0.5594
By, = [_0'2034 _0‘4419], Cr, =[0.2407 —12.7494].

(58)

Let the disturbance input v(t) = 0.02¢~% sin(¢); simula-

tion results are shown in Figures 1-3, where the initial states
x(0) = [1 =2]T and %(0) = [0 0]7. The switching signal
is depicted in Figure 1. Under the obtained passivity-based
controller, trajectories of states x, and x, are shown in Figures
2 and 3, respectively. From simulation results, we can see that
the designed passivity-based controller can guarantee that the
corresponding closed-loop system is stable; this shows the
effectiveness of the proposed method.

5. Conclusions

This paper has investigated the problem of DOF passive
control for a class of switched stochastic systems with time-
varying delay. By utilizing MSFs method, a delay-dependent
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System modes

State x;

State x,

25¢ k

1.5+ k

0.5F E

0 1 1 1 1 1 1 1 1 1
0 2 4 6 8 10 12 14 16 18

t(s)

20

FIGURE 1: Switching signal.

0.5

t(s)

FIGURE 2: The trajectory of state x;.

0.2

0.15 | E

0.1F

0.05 |

—-0.05

-0.1f

-0.15 i

—0.2 1 1 1 1 1 1 1 1 1
0 1.8 2

t(s)

FIGURE 3: The trajectory of state x,.

sufficient condition for the existence of stochastic passivity
was derived in terms of LMIs. In addition, a DOF passive con-
troller design method was proposed. A numerical example
was presented to illustrate the effectiveness of the proposed
method.
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