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In order to improve the synchronous reliability and dependability of complex dynamical networks,
methods need to be proposed to enhance the quality and robustness of the synchronization
scheme. The present study focuses on the robust fault detection issue within the synchronization
for a class of nonlinear dynamical networks composed by identical Lur’e systems. Sufficient
conditions in terms of linear matrix inequalities (LMlIs) are established to guarantee global
robust H_/H,, synchronization of the network. Under such a synchronization scheme, the
error dynamical system is globally asymptotically stable, the effect of external disturbances
is suppressed, and at the same time, the network is sensitive to possible faults based on a
mixed H_/H, performance. The fault sensitivity #_ index, moreover, can be optimized via a
convex optimization algorithm. The effectiveness and applicability of the analytical results are
demonstrated through a network example composed by the Chua’s circuit, and it shows that the
quality and robustness of synchronization has been greatly enhanced.

1. Introduction

In daily life, many physical systems can be characterized by various complex network models
whose nodes are the elements of the network and the edges represent the interactions among
them [1]. Treated as typical versions of large-scale systems, the notion of complex dynamical
networks has drawn more and more attentions in recent years [2, 3]. One of the interesting
and significant phenomena in complex dynamical networks is the synchronization of all
dynamical nodes, which is a kind of typical collective behaviors and basic motions
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in nature [4-9]. Aiming at deriving global synchronization conditions, attempts have
been made to consider the synchronization for a special class of networks composed of
nonlinear Lur’e systems [10-12]. The main reason is that, in various fields of theory and
engineering applications, vast amounts of nonlinear systems can be represented as the Lur’e
type, including the Chua’s circuit [13], the Goodwin model [14], and the swarm model [15].
Primary methods of dealing with such problems, among others, are developed under the
framework of absolute stability theory [16].

In order to improve the synchronous reliability and dependability, methods have been
proposed to enhance the quality and robustness of the synchronization scheme. Due to the
instability and poor performance that caused by noise or disturbances, it is reasonable to
take the noise phenomenon into account during the synchronization process of complex
dynamical networks [17, 18]. On the other hand, research in fault diagnosis has been gaining
increasing consideration worldwide in the past decades [19-23]. One of the key issues related
to fault detection is concerned with its robustness. Large amounts of the relevant jobs have
been done for the linear systems in order to examine the robust fault detection (RFD)
problem (see [22, 23] and the references therein). In a recent work, we have investigated
the robust fault sensitive synchronization of nonlinear Lur’e systems coupled in a master-
slave fashion [24]. Similarly, in complex dynamical networks, since it is inevitable for faults
to happen within each of the single node, a fault-free synchronization process cannot always
be guaranteed. Even though, there is a few work concentrating upon the RFD problem of
large-scale nonlinear systems, and hardly there is any previous work that brought the notion
“fault” into physical aspects such as synchronization of nonlinear dynamical networks.

Based on these considerations, this present study considers the fault detection and
disturbance rejection problem within robust synchronization for a class of dynamical net-
works. The network model is composed by identical nodes with each node being a perturbed
nonlinear Lur’e system, while at the same time, subject to possible faults. The main challenge
in evaluating the synchronization scheme is to distinguish failures from other disturbances,
and accordingly, the H_/H, paradigm is introduced [25]. For the purpose of description, the
robustness objectives during synchronization are considered in virtue of the #, norm, while
the fault sensitivity specifications are expressed by utilizing the formulation of J#_ index. In
this manner, the closed-loop error system is asymptotically stable with the #,,-norm from the
disturbance input to controlled output reduced to a prescribed level, and at the same time,
with the #_ performance index maximized. By transforming the synchronization problem of
dynamical networks into absolute stability problem of corresponding error systems as well
as applying Lur’e system method in control theory [16], sufficient conditions to the global
robust H_/H, synchronization within nonlinear Lur’e networks are developed in terms
of sets of linear matrix inequalities (LMI) [26]. Furthermore, the derived high-dimensional
LMI condition is simplified into three groups of lower-dimensional LMIs, which are easier
to handle. It should be pointed out that no linearization technique is involved through
derivation of all the synchronization criteria.

The rest of the paper is organized as follows. Section 2 proposes the model to be
examined in this study, and gives the mathematical formulations of the global robust #_/H#,
synchronization problem to be solved. In Section 3, the global robust #, synchronization
scheme of the networks is firstly studied, based on which the criteria on #_/H, syn-
chronization are then proposed in virtue of the LMI technique. Moreover, performance
analysis of the network is also discussed in this part. The dynamical network composed by
ten identical Chua’s circuits is adopted as a numerical example in Section 4, and Section 5
closes the paper.
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2. Notations and Preliminaries

The notations used in this study are fairly standard. R™" is the set of n x n real matrices. For
a matrix A, AT denotes its transpose. He is the Hermit operator with He A = A+ AT. If A is
a real symmetric negative definite matrix, it is shown by A < 0. diag(-) implies a diagonal or
block-diagonal matrix. A® B indicates the Kronecker product of an n x m matrix A and ap xq
matrix B, that is,

auB ~-'111mB
AeB=| : .. | (2.1)

anB - a,.B

If not explicitly stated, matrices are assumed to have compatible dimensions, and the terms
replaced by * of a matrix refer to the terms in a symmetric position that do not need to be
written out.

2.1. Basic Knowledge on Lur’e Systems

The basic model of nonlinear Lur’e systems subject to input noise and possible faults
considered in this paper is described by

% = Ax + Bo(y) + Bado + Bs fo, y=Cx,
2.2)
z=Hx + Df,

where x € R" is the state vector and z € R™ represents the measurement output vector.
do € R? is an unknown input vector (including disturbance, uninterested fault as well as
some norm-bounded unstructured model uncertainty) belonging to L,[0, +o0), while f, € R4
denotes the process, sensor, or actuator fault vector to be detected and isolated. Depending
on specific situations under consideration, fy and dy can be modeled as different types of
signals. The matrices A, B, C, D, B4, By and H, are known constant matrices with appropriate
dimensions. Nonlinearity ¢ : R” x R, — R™ is continuous and locally Lipschitz in the first
argument with ¢(0) = 0,y = (le,...,yZ;Z)T and ¢(y) = ((p{(yl),...,(p,Tn(ym))T, where the
functions ¢;(y;), I =1,2...,m are assumed to satisfy the following inequalities:

0<@(y)yi <Oy, 1=12...,m, (2.3)
where 0, € R, 1 =1,2...,m. Denoting ©g = diag(61,0,, ...,0,,), it is obvious to get
9" () (9(v) -Ouy) <0, (2.4)

and the nonlinearity ¢(v) is said to be in the sector [0, ©p] if it satisfies (2.4).
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Definition 2.1. Nonlinear system (2.2) is said to be absolutely stable with respect to the sector
[0,©y], if the equilibrium point x = 0 is globally asymptotically stable for the nonlinearity

¢(y) satisfying (2.4).

In order to characterize the influence of the disturbance and fault input, several def-
initions are introduced.

Definition 2.2. Consider the following transfer function dy — z of system (2.2):
K.a0(s) £ H(sI - A)"'B,. (2.5)

Then its #, norm is defined as || K20/, = supy ¢, 0[Kzao(jw)] = sup o, ([[Kzaodoll»/[|doll»),
where 0 represents the maximal singular value.

Definition 2.3. For system (2.2), the transfer function from the input f; to output z is given as:

K.fo(s) £ H(sI - A)"'Bs + D, (2.6)

whose _ index is defined by ||Kzf0(s)||£0’w] £ infuepo,@0[Kzpo(jw)] = infger, (IKzf0 foll,/
Il foll,), where o stands for the minimum singular value and w denotes the frequency band
[0, w].

Remark 2.4. The H_ index defined has been widely adopted to measure the sensitivity of
residual to fault in the frequency domain. A system is said to possess a better level of
RED, if the H#, norm of its transfer function from the disturbances to the performance
variable is small; meanwhile, the #_ index of the transfer function from fault to the output
variable is large [19]. Various kinds of #_/H#,, performance criteria have been proposed to
determine the RFD issue [21], and the performance is mostly adopted as a trade-off between
robustness and sensitivity. In this study, for the sake of simplicity, we will consider the case
of maximizing the fault sensitivity ||K,¢(s)||_ with disturbance attenuation [|K,4(s)||., being
a prescribed constant.

lloo

2.2, Dynamical Networks Composed of Lur’e Nodes

Consider a class of complex dynamical network model with each node being a general Lur’e
system (2.2) shown as follows:

N
X = Ax,‘ + B(P(yl) + Zg,]l”z] + de() + Bffo, yi = C.X'i,
j=1 (2.7)

zi:Hxi+Df0, i=1,2,...,N,

where x; € R" and z; € R™ are the state and measurement output of the ith node, respectively.
dy and fj are defined as in system (2.2), which are supposed to be the same with respect to
each node. The inner coupling matrix I' = (7;;) ., denotes the coupling pattern between two
nodes. G = (gij) y, i the outer coupling matrix, standing for the coupling configuration
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of the network. If there is a connection between node i and node j(i # j), then g; = gji = 1;
otherwise, g;j = gji = 0(i#j). The row sums of G are zero, that is, Zﬁl,j;ﬁigij = —gi, i =

1,2,...,N. Let ¢; = ((pg,...,(pgn)T € R™ and ¢(y;) = ((plT(yﬂ)-~-(prTn(yim))T € R™ with the
following properties:

0<@i(yu)ya <Ouyy,  0<¢i(ya) <6y, i=12,...,N,1=12,.. m (2.8)

Denote ©; = diag(611,...,61,) then the nonlinear function ¢(y) belongs to the sector [0, ©1].

Lemma 2.5 (Wu [27]). The eigenvalues of an irreducible matrix Gy = (Goij) € RN*N with
Zﬁl,j#i Goij = —Goii, 1 = 1,2,..., N satisfy the following.

(i) 0 is an eigenvalue of Go associated with the eigenvector (1,1,. .., .

(ii) If Goij 2 0 forall 1 < i, j < N, i#j, then the real parts of all eigenvalues of G are less than
or equal to 0 and all possible eigenvalues with zero part are 0. In fact, 0 is its eigenvalue of
multiplicity 1.

Assume that the network (2.7) has no isolate clusters; namely, the network is con-
nected. Under this circumstance, the coupling matrix G is symmetric and irreducible; hence
it satisfies all the properties given in Lemma 2.5. Besides, suppose that the coupling matrix G
has g distinct different eigenvalues 14, ..., ,; then there exists a nonsingular matrix U with
UTU = I such that UTGU = A, where A is in the following form:

A:diag )Ll,)tz,...,)LQ,/\g,...,)L3,...,)Lq,...,)Lq . (29)
—_—— —— ——

my ms my

Here, 1; = 0 is the maximum eigenvalue of multiply 1 and J; is the eigenvalue of multiply
m;, i=2,3,...,qgsatisfyingmy +---+my=N-Tand A, > A3 > --- > \,.

Definition 2.6. When dy = fy = 0, the dynamical network (2.7) is said to achieve global
(asymptotical) synchronization if

tlin;||xi -xgll, =0, i=1,2,...,N, (2.10)
where || - ||, means the Euclidean norm. x; € R" is a solution of an isolate node given by

%5 = Axs + Bo(ys), s =Cx,
2.11)
zs = Hxg,

which can be an equilibrium point, a periodic orbit, or even a nonperiodic orbit.
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From the properties of the internal coupling matrix G, the following condition holds:

N
s = Axg + Bp(Caxs) + D g THx,. (2.12)
j=1

Define error signals e; = x;j—x, and residual signals r; = zj—zs fori = 1,2,..., N. By subtracting
(2.12) from (2.7), one arrives at the dynamics of synchronization residual error:

N N
é; = Aei + B(ﬁ(C@ﬁ xs) + Zg,-]-FHej + deo + BffO + Zgierfo,
=] =1 (2.13)

T'i=H€i+Df0, i=1,2,...,N,
where ¢(Ce;; x5) = p(Ce; + Cxs) — p(Cxs). Let ¢(-) = (91 (), ... ,cj),Tn(-))T; it is not difficult to

derive from (2.8) that for cl.Te #0, the nonlinear functions (i)l(clTei;xs), 1=1,2,...,m, satisty
the following sector restrictions:

0< $i(ciesxs) _p(ciei+cixs) - p(cfxs) g

T T
C e C €

0y, i=12,...,N,1=12,...,m, (2.14)

which leads to

Pi(cf ei; xs) (i (cf eis x5) —Oucfe;) <0, i=1,2,...,N, 1=1,2,...,m, (2.15)

and thus ¢(Ce;; x;) also belongs to the sector [0,©].

Remark 2.7. Based on the basic knowledge of synchronization, the residual error dynamics
must be asymptotically stable in order for the whole process to work. Note that the dynamics
of the residual error signal r depends not only on fy, do, and ¢(y) but also on the states of each
isolated node x;. In consequence, this study aims at ensuring the residual error dynamical
system to be sensitive to possible faults in the regard of H_ index, but the error dynamics also
remain robustly asymptotically stable to external disturbance in the #,, sense. Under such
circumstances, the dynamical network composed of Lur’e nodes is said to achieve global
synchronization with a guaranteed H#_/H#, performance.

Reformulating system (2.13) in virtue of the Kronecker product [28] as
é=(In®A+ GeTH)e+ (In®B)®((In®C)e; X;) + (In ® Bg)d + (In® By + GOID) f
L Ae+ E(D(Ee; Xs> + Bad + B/ f,

r=(Iy®H)e+ (IN®D)f 2 He + Df,
(2.16)
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where
/31 do fo
e do fo
e=| |eRY, d=| |eR", f=| |eRY,
\E‘N do fo
(2.17)
/¢(Cel;xs) Xs
_ $(Ce; xs) X
(I)<Ce,' Xs) - ‘ eRVN", X,=| |eRrRM,

\¢(Cen; x.) x,

with © = Iy ® ©; € RN > 0 and ®(Ce; X;;) belonging to the sector [0,0]. accordingly, the
residual error dynamical system (2.16) can be treated as an Nn-dimensional nonlinear Lur’e
system, and the H#_/H, synchronization of the nonlinear dynamical networks (2.7) can be
transformed into the performance analysis and stabilization problem of the corresponding
residual error dynamics (2.16).

For system (2.16), the transfer function d ~ r is given by K,4(s) = H(sI - K)_lgd,

while K, (s) £ H(sI - 2)71§ i +D denotes the transfer function f + r. Specifically speaking,
the main objective of this present study is to determine under what condition the residual
error dynamics (2.16) could be asymptotically stable and, at the same time, satisfy the
following conditions:

IKrs)_>B  I1Kna(s)lls <7, (2.18)

where y is a prescribed positive constant, and f is a constant to be optimized. By applying the
well-known Parseval theorem to the frequency-domain expressions (2.18), where the ratios
H o, norm and JH_ index are presented in Definitions 2.2 and 2.3, respectively, we arrive at the
equivalent statements as follows:

1= [ oo - vt wde)a <o (219)
0
k= [0 - oso]aro (220)

Accordingly, the definition of robust #_/H#,, synchronization is derived as follows.

Definition 2.8. The dynamical networks composed of nonlinear Lur’e nodes in (2.7) are said
to achieve global robust #_/H, synchronization with disturbance attenuation y and fault
sensitivity f over the frequency range [0,w] (where w could be both finite and infinite),
if with zero disturbance and zero fault, the synchronization residual error signal (2.16) is
asymptotically stable, while with zero initial condition and given constants y > 0, f > 0,
conditions (2.19)-(2.20) hold.
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3. Main Results

The intention of this part is to investigate the fault sensitivity as well as disturbance rejection
ability of the complex dynamical network (2.7). In order to quantify these two performance
indices, one borrows the concept of #_ index and #,-norm defined in the previous section.

3.1. Global H ., Synchronization of Nonlinear Lur’e Networks

In this subsection, we first consider the case that there is no fault existed in the network by
extending previous results on #, synchronization between two identical Lur’e systems to
that of nonlinear Lur’e dynamical networks. Accordingly, the network model is described by

N
X; = Ax,- + Blp(y,) + ZGUFZ] + deo, Yi = C.‘Xfi,
= 3.1)

zi=Hxl~, i=1,2,...,N,

and the corresponding error dynamics in form of Kronecker product is expressed as

¢=Ae+ E@(Ee; XS> + Byd,
(3.2)
r = He.

The disturbance rejection problem within the synchronization of nonlinear dynamical net-
work (3.1) is summarized in the following definition.

Definition 3.1. Given constant scalar y > 0, the dynamical network (3.1) is said to achieve
global robust <#,, synchronization, if system (3.2) is globally asymptotically stable with
zero disturbance, and meanwhile, the performance index (2.19) is satisfied with zero initial
conditions.

The robust ., synchronization can be determined in virtue of the following criterion.

Theorem 3.2. Suppose that y > 0 is a prescribed constant. For a given scalar a, if there exist
positive-definite matrices P = PT > 0, diagonal matrices Ay = diag(61,...,06m) > 0, IT; =
diag(sry, ..., om) > 0, and Q; = diag(ws,...,wm) > 0, and matrices @1 and @2 such that the
following LMI

~He(Q,A)+H H C ©A-Q,B P+Q,-A Q, C 0Q -Q;Ba

« “He A B0, 0 0
51 = * * He éz GTH —ézgd <0 (33)
* * —-He Q 0

* * * * —yzl
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holds, where A = IN® Ay, I1 = In®ITy,and Q = In®€Qy, then the dynamical network (3.1) achieves
global robust H o, synchronization with disturbance attenuation y.

Proof. See Appendix A. O

Remark 3.3. Theorem 3.2 has provided a sufficient condition for the global robust
synchronization of nonlinear Lur’e networks by introducing slack matrices Q; and Q,
into LMI (3.3). It is thus expected that Theorem 3.2 will be less conservative than some
existing results due to the increasing freedom of these slack variables [29]. With the derived
H o, synchronization conditions on Lur’e networks, the fault detection issue will then be
examined in the next subsection. However, if the number of nodes is large, condition (3.3)
would become a high-dimensional LMI, which is rather tedious to verify. To this end, both
of these criteria will be further simplified to the test of three groups of lower-dimensional
LMIs.

3.2, Fault Detection within Global K., Synchronization

The RFD within a synchronization configuration can be treated as a multiple objective
design task; that is, the design objective is not only being as sensitive as possible to faults
such that early detection of faults is possible, but on the other hand, the sensitivity of
possible faults is maximized, also suppressing the effect of disturbances and modeling errors
on the synchronization error and subsequently on the residual, in order to prevent the
synchronization process from being destroyed. Next theorem gives an LMI formulation for
global robust H#_/H, synchronization.

Theorem 3.4. Suppose that y > 0, p > 0 are prescribed constant scalars. For a given constant a,
if there exist a positive-definite matrix P = PT > 0, diagonal matrices Ay = diag(611,...,61m) >
0,ITy = diag(smy,..., oim) > 0,and Qi = diag(wis, ..., wim) > 0, and matrices 61 and@2 such
that LMIs (3.3) as well as

/ ~He(Q,A) - HHCOA-QB P+Q,-AQ, COQ -HD-0Q,B;

. “HeA B'Q, 0 0
== . . HeQ, cn -Q,B <0
* * -He Q 0
\ . . . + PI-DD )

(3.4)

hold, then the dynamical network in (2.7) achieves global robust H_/H, synchronization with
disturbance attenuation y and fault sensitivity p.

Proof. See Appendix B. O
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Theorem 3.5. Suppose that a, p > 0 and y > 0 are given scalars. If there exist matrices W; > 0, 'V},

and diagonal matrices Ay > 0,ITy > 0,and € > 0 such that the following conditions for i = 1,2 and
q hold:

Yll + HTH CT@1 Al - ‘llB Y31 CT@1£21 —V;'Bd

* -HeA;  -aB™V] 0 0

* * HeaV; C'I; -aViB; | <0, (3.5)
* * —He Q 0

* * * * -2

Y1 -HTH C'©1A1-ViB Y3 C'eQ; -HD - ViBy - \;ViI'D

* -HeA;  -aB"V] 0 0

* * HeaV; C'I,  -aViBj-XaViID | <0,  (3.6)
* * -He & 0

* * * * p1-D'D

where Y11 = -He(V;A + \jViTH) andYz = W; + V; - a ATV — L,aHTTT VT, then the conditions
given in Theorem 3.4 are ensured.

Proof. See Appendix C. O

Corollary 3.6. For a constant a, let p > 0andy > 0 be prescribed constant scalars. The dy-
namical network (2.7) is said to achieve global robust H_/H ., synchronization with disturbance
attenuation y and fault sensitivity P, if there exist matrices W; > 0, ViT;, and diagonal matrices
Ay >0, Q1 >,IT; > 0 such that the LMI conditions (3.5)-(3.6) hold for i = 1,2 and q (corresponding
to the largest, second largest, and smallest eigenvalues, resp.).

Remark 3.7. If the number of nodes N is large, the H_/H, synchronization criterion of the
dynamical network would become a group of LMIs with rather high dimensions. In order
to tackle this problem, the synchronization of the nIN x nIN-dimensional network has been
disposed in a lower n-dimensional space through verifying three groups of n-dimensional
LMIs in Corollary 3.6, and the derived conditions are quite convenient to use.

As an immediate consequence, we arrive at the simplified criterion for global robust
H o, synchronization of nonlinear dynamical network (3.1) summarized as in the following
corollary.

Corollary 3.8. For a constant a, let p > 0 andy > 0 be prescribed constant scalars. If there exist
matrices W; > 0, ViT;, and diagonal matrices Ay > 0,Qq >,I1y > 0 such that the LMIs (3.5) for
i = 1,2 and g are feasible, then the dynamical network (2.7) is said to achieve global robust H,
synchronization.
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3.3. H_/H,, Performance Analysis

It comes from Corollary 3.6 that the J#_/#,, synchronization within a dynamical network
can be cast into that of three sets of independent systems whose dimensions are the same as
that of each isolate node. Namely, if the following systems

ey = (A + )LiFH)eh + B()b(ce)ti) + (Bf + .)LirD)fo + Bad,,
3.7)
ni = Heyi + Dfo,

satisfy (3.5)-(3.6) for i = 1,2 and g, then the conditions given in Definition 2.8 will be
guaranteed. Suppose the transfer function of system (3.7) from dy +— r); and fy — ry; for
i=1,2,...,N as K,4 and K, respectively. Then denote

K ay = diag(Kai, ..., Kran),

(3.8)
Krf)L = diag(KrfL sy KTfN)r
where K4, and K, are in the following form:
Ky =(In®@H)(sI-In® A-AoTH) ' (Iny ® By),
(3.9)

Ky =(In®H)(sI - Iy ®A—A®FH)‘1(IN ®Bf -~ A®ID) + (Iy®D).
On the other hand, consider the following system:

éex=(In®A+ A®TH)ey+ (In®B)D((In®C)e; Xs) + (In®Bg)d + (In® By + A®ID) f

n=(Une®H)ey+(In®D)f,
(3.10)

where ey = (ef,, ..., e)TLN)T and ry = (r{,,..., rIN)T. It can be found that the transfer functions
from d — ry and f — ry of system (3.10) are just those defined in (3.8). Moreover, by
carrying out unitary transformation, K4, is similar to K,4, and so do K, and K. Recall
the definition of the ., norm and J#_ index previously stated in Definitions 2.2 and 2.3; then
we arrive at the following relationships between the H#, norms of K4 and K, 4; as well as the
H_indexes of K, and K, f; fori=1,2,...,N:

[Kralloe = [Kranlle = max [[Kraillo,
i=1,...N

(3.11)
1Kol = 1Koall = min 1Kol

Conditions (3.11) show that the ., norm of the transfer function from d — r in (2.16)
equals to the maximum of those of the N systems (3.7), whilst the corresponding <#_ index
is the minimum value within those of (3.7). Accordingly, the RFD of the network (2.7) can be
cast into those of (3.7); thus we have the following corollary.
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Corollary 3.9. For a given scalar y > 0, the performance indexes of the dynamical network (2.7)
satisfy | Kyall, <y, and [|Kyf|l_ > B, if maxizy,. Nl Kraillo < y and mingy, NI Ky gill - > B hold in
the decoupled systems (3.7) fori=1,2,...,N.

The following corollary presents a method of deriving the maximum value of fault
sensitivity and, at the same time, suppresses the external disturbance to a prescribed level for
the global robust H_/H,, synchronization of network (2.7).

Corollary 3.10. The nonlinear dynamical networks (2.7) are said to achieve global synchronization
with guaranteed H o, performance y and the maximum fault detection sensitivity By = |/p, where p
is the global minimum of the following generalized eigenvalue minimization problem with respect to
matrices W; > 0,V; for i = {1,2,q} as well as diagonal matrices Ay > 0,11y > 0, and €, > 0:

min —p
Y -HTH C'©,A,-ViB Yi3 -HD - V;By
* -He Aq IT,C —aB"V] 0 -0 (3.12)
* * HeaV; —sziBf
* * * pl -DTD

as well as the LMI condition (3.5) holds. Here, Y11 and Y13 are described in Theorem 3.5 with constant
scalars a and y > O prescribed.

4. Numerical Examples

A lower-dimensional dynamical network model is concerned in this part so as to demonstrate
the applicability and effectiveness of the approaches proposed in the previous sections.
Throughout our numerical simulations, each node of the network is supposed to be a concrete
Chua’s circuit, which is frequently observed in various fields of theory and engineering
applications [30].

In the first stage, it will be shown that how the results derived in Section 3.1 can be
used to guarantee the global robust ., synchronization of the dynamical network (2.7). Let
us take a group of ten dimensionless state equations of Chua’s oscillators, for example, where
one of the node system is shown as system S, in Figure 1,a=1,2,...,10:

1 (V-0 & Gﬂj
. (22Tl _ Y Hoy,
Va1l C1 ( R g(va1)> * ].;R1C1 '0]1
; - 1 /v -0 . .
)T c—<— R et ) | Y
1a3

1 .
_Z(vaZ + Roias)

Here, Ry and R are linear resistors. The voltages across the capacitors C; and C; are denoted
by va1 and v, ig3 is the current through the inductances L, and i,4 is an external disturbance
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[; Ry

iad R g(va) ipd R g(vp1)
MV W\
+ o+
fo ::v:2 U:l:: N Ro —— U Up——= N
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Figure 1: Coupling of any of the two identical Chua’s circuits with disturbance signal, a = 1,2,..., N, and
b=12,...,N.

current that system 8, subjects to. The nonlinear characteristic g(v1) represents the current
through the nonlinear resistor Ng, which is a piecewise-linear function expressed as

1
8(va) = Mg + E(MO = M) [|var + 1| = |var = 1], (4.2)

and it satisfies min{ My, M} < ¢'(v1) < min{ My, M }.

Suppose that each node of the dynamical network developed by (2.7) is a circuit in
the form of (4.1). The possible coupling between two arbitrary Chua’s circuits, as shown in
Figure 1, indicates that there is a connection from S, to S, but none from S, to S, where
the element F plays the role of unicommunication. Depending on different values of the
controller gain, the resistor R; can be adjusted. It is straightforward to reformulate system
(4.1) into the Lur’e form as

10
56,‘ = Axi + B(p(Cxl) + ZgUFHx] + dei/ (43)
j=1
where
01 —p(Mo + 1) P 0 —p(M1 — Mo)
x=1 v |, A= 1 -1 1 1, B = 0 ,
i3 0 -q —s 0
(4.4)
0
C=(100), Ba=| L] di=ium,
G
0

and the nonlinear function ¢(Cx) = (1/2)(|x1 + 1| — |x1 — 1|) satisfies the sector condition on
[0, 1]. Furthermore, suppose the output equation to be as

zZi = Hx,-, (45)
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Figure 2: The time responses of synchronization errors of the nominal dynamical network.

with parameter matrix H = (1 0 0). Choose system parametersas R=C, =1, p = 1/RC; =
55,q=1/L=73,5s=Ro/L =4, My =-1/7,M; =2/7. In the following, R; = 0.3Q is taken.
The network topology is assumed as star-like with ten nodes; thus G has the eigenvalues as
follows:

L=0, Ay=-=lo=-1,  Aj=-10. (4.6)

Picking &« = 3, and prescribing disturbance attenuation y = 0.9, we arrive at the feasible
solutions given in Appendix B by solving the LMIs (3.5), which, according to Corollary 3.8,

implies that the dynamical network composed of Chua’s circuits has achieved the global
robust H#, synchronization.

Simulation results also confirm the effectiveness of the design. Figure 2 depicts
the time response of synchronization error of the nominal dynamical network without
disturbance signal d(t), and it shows that the synchronization error converges to zero
exponentially. Herein, initial values are taken arbitrarily.
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Figure 3: The fault-free residual responses r; with d;(t) = 0.5 sin(2t),i=1,2,...,10.

To observe the H#, performance with disturbance attenuation, assume the unknown
input noise disturbance d; to be as

di(t) =05sin(2t), t>0,i=1,2,...,10. (4.7)

Accordingly, the time response of the output residual error of Lur’e dynamical network with
the above disturbance signals and zero initial conditions are shown in Figure 3.

In what follows, let us consider the global robust H#_/#,, synchronization of the
dynamical network (4.4) in the presence of fault signal f. For the purpose of illustration,
the process fault is supposed to be a faulty current flowing in the same direction as i,,3 along
with the leftmost branch of each of the circuits, which will be simulated as two different types.
Accordingly, it leads to

10
X; = Axi + B(p(Cxl) + Zgl]FHx] + dei + Bff,
= (4.8)

zi=Hx;+Df, i=12,...,10

with Bf = (01/C, - Ry/L)" and D = 1.

Remaining y = 0.9 and picking the fault sensitivity § = 0.6, we arrive at solution of
the LMI (3.5)-(3.6) with a = 3 presented in Appendix C, which on its turn ensures that the
network (4.4) has achieved global robust #_ /., synchronization in the presence of possible
faults and external disturbances.

As for the corresponding simulation results, first let the process fault be a pulse of unit
amplitude occurred from 5s to 10s (and is zero otherwise). The generated residual signals
ri(t),i = 1,2,...,10 are depicted in Figure 4(a), from which one observes that the effect of
the disturbance input d;(t) on the residual error signal r;(t), i = 1,2,...,10 has been greatly
reduced, and the residuals have rather large amplitudes so that the synchronization process
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Figure 4: The residual responses r;(t) with d;(t) = 0.5 sin(2t) and (a) f(t) = fi(t); (b) f(t) = fo(t), i =
1,2,...,10.

remains sensitive to fault. With the same disturbance d;(t), then redo the simulation with a
different:

04(t-5), 10<t<20,
folt) = (4.9)

0, elsewhere,

and the results are plotted in Figure 4(b).

By solving the generalized eigenvalue problem corresponding to the minimization
problem given in Corollary 3.6, we get estimates of the maximum values of fault sensitivity as
Pim = 0.7961, Boy, = -+ = Pon, = 0.8548, and Pio,m = 0.9524., which also guarantees in terms of
Corollary 3.6 that Lur’e dynamical networks achieve H#_/H# ., synchronization with ff < o,

.....

5. Conclusion and Future Work

Aiming at enhancing the reliability and robustness of synchronization, the global robust
H_/H synchronization scheme has been introduced into a class of nonlinear dynamical
networks in the existence of possible faults and external disturbances. The criterion on
synchronization was developed in virtue of the LMI technique such that each of the node
systems of the network is robustly synchronized as well as sensitive to faults according to
a mixed H_/H, performance. Since both of the external disturbance and system fault are,
respectively, considered, such synchronization scheme proposed here may be more practical
than the synchronization in the previous literature. Moreover, the fault sensitivity H_ index
could be optimized via a convex optimization algorithm. In order to demonstrate the
effectiveness and applicability of the derived results, a low-dimensional dynamical network
with each node being a Chua’s circuit has been adopted as an example.

As for future work, it will be interesting to study the synchronization of complex

networks with different disturbance from various sources. Also, it is possible to extend the
present results to stochastic complex networks [31-34].
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Appendices
A. Proof of Theorem 3.2

Proof. First, we will show the global asymptotical stability of the residual error dynamics (3.2)
with d = 0 (no fault is taken into account here), and accordingly (3.2) is represented as

¢=Ae+ E@(Ee; XS>. (A1)

Under the given conditions, the performance indexes J; in condition (2.19) are then proven
to be satisfied.
Choose a Lyapunov functional candidate in the form of

N m cfe,-
V =e'Pe + zzzmjf " pi(a)da, (A.2)
0

i=1 j=1

where P > 0 and Il = Iy ® I'ly with I'l; = diag(sryy,...,o1m) > 0 need to be determined. By
calculating the time derivative of V along with the trajectory of the residual error dynamics
(3.2), it yields

V =2e"Pé + ZZZm](p, <c el>c & = 2eT Pe + 29T (Ce)HCe (A.3)
i=1 j=1

where ¥(Ce) = (¢7(Cey), ..., ¢* (Cen)). Then consider the sector restrictions that nonlineari-
ties (I)(Ee; Xs) and 1I‘(Ee) satisfy, namely, for any diagonal matrices A; = diag(511,-..,61m) >
0 and ; = diag(w1s, ..., wim) > 0:

15500 (o) 0 (i) -0
=207 (Ce; X, ) A®(Ce; X, ) - 207 (Ce; X, ) AGCe <0,

ZZZw,]q)](c e,)( <c e,) —jSiTjei>

i=1 j=1

(A.4)

_ (Ee) Qv (Ee) —oyT (Ee) QOCe <0

with Q = Iy ® ;A = Iy ® Aj. The results are obtained with the assumption that each
subsystem has the same diagonal matrices I'l;, Q;, and A; which does not affect the feasibility
of inequality (2.18). For the sake of simplicity, denote ® = ®(Ce; X,) and ¥ £ ¥(Ce) in the
following contexts. Moreover, it is known from (A.1) that there exist free-weighting matrices
Q, and Q, with appropriate dimensions such that

e'Qy (¢~ Ae - Bd) = ¢"Q, (& - Ae - BO) = 0. (A.5)
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Incorporating formulations (A.4)-(A.5) into equality (A.3) derives

V < 2e"Peé + 2¥TTICe - 207 AD + 20T AOCe - 2¥T Q¥ + 2¥TQOCe

+2eQ, (¢~ Ae - BO) +2¢7Q, (¢ - Ae - BO) (A.6)
=",
where
— — —T — = — —T—T —T
—T—T

)] * -He A -B 0

n=| | == 82 | (A.7)
e * * HeQ, CII
¥ * * -He Q

and it follows that = < 0 is guaranteed by the upper left block of LMI (3.3); hence the
synchronization residual error dynamics (3.2) is globally asymptotically stable.

In the following, we will show that the restriction on performance index J; given in
(2.19) is satisfied under zero initial conditions for all nonzero d € L;[0, o). In this case, the
error dynamics (3.2) is expressed by

é = Ae + BD (Ee; Xs> +Byd, r=He. (A.8)

Based on (A.6) and (A.8), it is not difficult to derive

rTr—y?d'd +V <nfZim, (A9)

where 17, = [el @ e ¥T d"]", and Z; is described in condition (3.3) with Z; < 0. It further
implies that for any d #0, r(t)" r(t) — y2dT ()d(t) + V(t) < 0. Under zero initial condition, the
Lyapunov function V defined in (A.2) satisfies V(0) = 0 and V(t) > 0 for t > 0, hence

i< [ et -l 0do)ars Vo, - vo)
. (A.10)
_ f [r07r(t) - " (1) + V()] <0,
0

and (2.19) is satisfied, which completes the proof. O

B. Proof of Theorem 3.4

Proof. On the basis of Theorem 3.2, it is known that if there exist solutions to LMI (3.3),
the network achieves global synchronization and robust to input disturbances. As for the
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condition of fault detection within the ., synchronization, namely, the synchronization
process should be sensitive to possible input faults, it then comes to an extra verification
of condition (2.20) under zero initial conditions for all nonzero f € L, [0, co]. In this situation,
the error dynamics is given by

é=Ae +§(D<6€;XS> +§ff, r =Ee+5f. (B.1)
Following the same line of the proof of J; < 0 in Theorem 3.2, we know that if

k< [P0 -0 0] VO, - V)
) (B2)
_ JO 8170 £ (1)~ r () r(t) + V(8)] <0

holds, then the constraint (2.20) will be satisfied where V is defined in (A.2), and further, the
inequality condition (B.2) is guaranteed by

Bfrf-rTr+V <niZms <0, (B.3)

where 1, = [el @ e W7 f T]T with Z; < 0 given in (3.4). Thus the performance index J, > 0
is satisfied, and the proof is completed. O

C. Proof of Theorem 3.5

Proof. To facilitate the design of the coupling matrix I', we designate Q,=Sand Q, = as,
respectively, where a is a constant scalar; also it can be seen from (3.3) that a(S+ §T) <0,and
thus S is nonsingular.

Recall that there exists a unitary matrix U such that UTGU = A with A defined in
(2.9). Pre- and postmultiplying to both sides of LMIs (3.3) by U = diag(U” @ Iy, UT ® I, UT ®
L, U’ ®1,) and a yields

~He(VA,)+H H COA-VE W+V-aA,V CoQ -VB,

—T—T

* -He A -aB 'V 0 0

* * HeaV 6TH —aVEd <0, (&)
* * -He Q 0

* * * * —y2[

where V = (UT @ IN)S(U @ In),W = (UT @ IN) PU®Iy),and Ay = @ A+ A®TH. It
implies from (C.1) that all the matrices appearing in this LMI are diagonal except for matrices
V,W. To this end, suppose that there exist matrices V; and W; such that fori = 1,2,..., N,
the N LMIs (3.5) hold; then there must exist diagonal matrices V = diag(V1, Va,..., VN)
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and W = diag(W1, W», ..., Wy) as solutions to condition (C.1), and accordingly (3.3) holds.
In a similar pattern, the feasibility of LMI (3.6) means that condition (3.4) holds.

Moreover, since the coupling matrix G has g distinct different eigenvalues as (2.9), it is
evident to find that the number of LMI groups to be examined in (3.5)-(3.6) can be reduced
from N to g. On the other hand, it is noted that due to the convex property of LMI [26], each
of the rest g —3 groups of LMIs fori = 3,...,q—1 can be written as a linear combination of the
two groups of LMIs corresponding to the second-maximum ., and the minimum eigenvalue
Ag. In this situation, the synchronization condition only requires the feasibility of three groups
LMIs (3.5)-(3.6) with i = 1,2 and g; thus it completes the proof. O

D. Solution of LMIs (3.5) fori=1,2 and g

One has
14.4037 -10.8380 0.4396 -1.6269 -2.0020 -0.2305
Wy =1 -10.8380 30.5854 3.0167 |, Vi=| -1.0598 -6.5768 -0.7952 |,
0.4396  3.0167 7.0477 0.0584 0.3076 -0.2281

IT; =1.9512, A1 =7.6035, Ay =2.5538,

11.0778 -5.0711 1.8522
Wy=---=Wy =] -5.0711 17.0729 3.4321 |,
1.8522 3.4321 9.6299

-0.9218 -1.0373 -0.1830
Vo=---=Vy=| -0.3643 -3.0024 —-0.4393 |,
—-0.0293 0.3875 -0.3124

Mh==Tlg=18828, Ay=---=Ag=50301, Ay=---=Ag=29445
7.1144 -1.1548 0.5316 ~0.1892 -0.1842 —0.0411

Wi =| -1.1548 5.1002 1.5201 |,  Vio=| -0.0345 -0.7973 -0.1416 |,
0.5316 1.5201 4.5129 0.0078 0.2423 -0.1422

IT;p = 1.0396, Aqp =1.9588, Ao =2.0045.

(D.1)
E. Solution of LMIs (3.5)-(3.6) fori=1,2 and g
One has
19.4357 -10.2421 -0.2580 -2.5375 —4.4290 -0.4708
Wi =] -10.2421 50.9203 4.7464 |, Vi =] -2.4266 -15.4850 -1.8584 |,

—0.2580 4.7464 0.5780 -0.3124 -1.6514 -0.2009
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IT; =2.1700 x 107, Aq =12.8948, A1 =1.0216 x 10712,

31.7702 -9.3411 0.1724
Wy=---=Wy =] -9.3411 56.7357 5.3885 |,
0.1724 5.3885 0.6592

-3.0576 —6.0476 -0.6670
Vo=---=Vo=| -1.8406 -15.4908 -1.8934 |,
-0.2677 -1.7028 -0.2106

I =---=1IIy = 15037 x 107°, Ay =--- = Ag = 20.8139,
Ay =---=Ag=2.0313 x 10w
275.7624 —44.0445 1.2220 -7.0320 —9.6985 -1.1098
Wio = | —44.0445 594247 5.0031 |, Vigo=| 04957 -10.1060 -1.2957 [,
1.2220  5.0031 0.6368 -0.0845 -1.1706 —0.1522

Il =3.6238 x 107, Ay = 114.4167, Aqo = 3.0198 x 10712,
(E.1)
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