Chin. Phys. B Vol. 20, No. 4 (2011) 040204

Linear matrix inequality approach for robust stability

analysis for stochastic neural networks
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This paper studies the problem of linear matrix inequality (LMI) approach to robust stability analysis for stochastic

neural networks with a time-varying delay. By developing a delay decomposition approach, the information of the delayed

plant states can be taken into full consideration. Based on the new Lyapunov—Krasovskii functional, some inequality

techniques and stochastic stability theory, new delay-dependent stability criteria are obtained in terms of LMIs. The

proposed results prove the less conservatism, which are realized by choosing new Lyapunov matrices in the decomposed

integral intervals. Finally, numerical examples are provided to demonstrate the less conservatism and effectiveness of

the proposed LMI method.

Keywords: delay-dependent stability, linear matrix inequality, Lyapunov—Krasovskii functional,

stochastic neural networks
PACS: 02.50.Ey, 02.50.Fz, 07.05.Mh

1. Introduction

In the past two decades, neural networks (NNs)
have received increasing interest owing to their ap-
plications in various areas such as aerospace, de-
fense, robotic, telecommunications, signal processing,
pattern recognition, static image processing, associa-
tive memory and combinatorial optimization.[!l Time-
delay often appears in many physical systems such
as aircraft, chemical, and biological systems.
the integration and communication delays are un-
avoidably encountered both in biological and artifi-
cial neural systems, which may result in oscillation
and instability, increasing interest has been focused on
the stability analysis of NNs with time-delays. Fur-
thermore, time delay is frequently a source of oscil-
lation, divergence, or even instability and deteriora-

Since

tion of NNs. Generally speaking, stability results for
delayed NNs can be classified into two types; that
is, delay-independent stability!? and delay-dependent
stability;®~% the former does not include any informa-
tion on the size of delay while the latter employs such
information. For a delay-dependent type, much at-
tention has been paid to reducing the conservatism of
stability conditions. In general, there are two kinds of
disturbances to be considered for the addressed NNs.
They are parameter uncertainties and stochastic per-
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turbations. First, uncertainties are frequently encoun-
tered in various engineering and communication sys-
tems. The characteristics of dynamic systems are sig-
nificantly affected by presence of the uncertainty, the
instability in extreme situation.'”) Next, in hardware
implementation of NNs, stochastic disturbances are
nearly inevitable owing to thermal noise in electronic
devices. Due to stochastic disturbances, stability of
the NNs may be affected. Recently, some results on
stability of stochastic NNs with time-varying delays
have been reported in Refs. [11]-[28]. In Ref. [29],
the authors have discussed delay decomposition ap-
proach and tuning parameter « to derive stability re-
sults. A similar concept is followed for stability anal-
ysis of stochastic NNs. To the best of our knowledge,
the robust stability criteria for stochastic NNs with
uncertainties using delay decomposition method has
not been investigated so far.

Motivated by the above discussion, in this paper,
we investigate the problem of LMI approach to robust
stability analysis for stochastic NNs with time-varying
delay.
functional and employing some analysis techniques,
sufficient conditions are derived for the considered
stochastic system in terms of LMIs and are easily
solved by MATLAB LMI control Toolbox. Numeri-
cal examples are given to illustrate the effectiveness

By constructing a new Lyapunov—Krasovskii
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and less conservativeness of the proposed method.
Throughout this paper, R™ and
respectively, the n-dimensional Eu-

Notations
R™*™  denote,
clidean space and the set of all n x n real matrices.
The superscript T denotes the transposition and the
notation X > Y (respectively, X > Y'), where X and
Y are symmetric matrices, means that X —Y is posi-
tive semi-definite (respectively, positive-definite). The
I,, is the n x n identity matrix. |- | is the Euclidean
norm in R™. Moreover, let (§2, %, Z?) be a complete
probability space with a filtration {%;};>¢ satisfying
the usual conditions (i.e. filtration contains all &2-null
sets and is right continuous). The notation * always
denotes the symmetric block in one symmetric matrix.
Sometimes, the arguments of a function or a matrix
will be omitted in the analysis when no confusion can
arise.

2. Problem description and pre-
liminaries

Consider the following Hopfield NNs with time-
varying delays described by

Gi(t) = —a;(yi(t +Zb”gj y;(t
+chjgj(yj(t (1)) + L,
j=1
i=1,2,...,n, (1)

or equivalently the vector form

y(t) = —Ay(t) + Bg(y(t)) + Cgly(t — 7(t)) + I, (2)

where y(t) = [y1(t),y2(%),...,yn(t)]T € R™ denotes
the state vector associated with n neurons. The
diag(a, a9, ...,a,) is a diagonal ma-
trix with positive entries aZ > 0.
B = (b%)an and C = (c} )an denote connection
weights, the discrete delayed connection weights of
the j neuron on the ¢ neuron respectively. g¢(y) =
[91(y1(1)), 92(2(1)). - - - gn (yn(1))]T € R™ is the acti-
vation function with ¢(0) = 0. The I = [I1,Is,...,I,]
is a constant external input.

In order to obtain our main results, the following

matrix A =
The matrices

assumptions are always made throughout this paper.
Assumption 1 The activation function g;(-)

j=1,2,...,n,is continuous and bounded which sat-

[AA(t) AB(t) AC(Y)

AW, (1)
= HF(t)[E, E, Es E, Fs

isfies the following inequality:

0< g;(s1) — g;(s2) <1
S1 — S92

Vsl,SQ S R, S1 7£ S92,

where L = diag(ly,1lo, ...
nal matrix.

Assumption 2 The time-varying delays 7(t) sat-
isty

,In) > 0 is a positive diago-

0<7(t)<n, () <n,
where 1 and p are constants.
Assuming that y* = (yi,v5,...,v:)7T is an equi-

librium point of system (2), one can derive from sys-
tem (2) that transformation z(t) = y(t) — y* trans-
forms system (2) into the following system:

#(t) = —Ax(t) + Bf (z(t)) + Cf(z(t = 7(1))), (3)

where x(t) is the state vector of the transformation
system, f;(z;(t)) = g;(z;(t) + y5) — g;(y]), with
fi(z;(0)) =0 for i =1,2,...,n. Note that the func-
tion f;(-), j = 1,2,...,n, satisfies the following con-

dition
0< fjg(fj) <1, fi(0)=0,Yz; #£0,
J
i=1,2,....,n. (4)

Consider the following Hopfield NNs with parameter
uncertainties and stochastic perturbations as follows:

At)x(t) + B(t)f(z(t))

C(t) f(x(t —7(t))))dt

[ 1(0)z(t) + Wa(t)z(t — 7(t))
+Ws(t) f(2(t))

+ Wa(t) f(2(t — 7(1)))]dw(t), (5)
o(t), vt € [-n,0],

daft) = [

x(t) =

where w(t) denotes a one-dimensional Brownian mo-
tion satisfying E{dw(t)} = 0 and E{dw(t)?} = dt.
The matrices A(t) = A+ AA(t), B(t) = B+ AB(t),
C(t) = C + AC(t), Wy(t) = Wi + AW, (t), Wa(t) =
Wy + AWQ( ), W3( ) = W3+ AW3( ) and W4(t) =
Wy + AWy(t), where A = diag(a;, ag,...,a,) has
positive entries a; > 0, Wy, Ws, W3 and W, are con-
nection weight matrices with appropriate dimensions.
In this system, the parametric uncertainties are as-
sumed to be of the form:

AWo(t) AWs(t) AWy(t)]
Es E7}7 (6)
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where H and E; (i =1,...,7) are known as real con-
stant matrices of appropriate dimensions

FTt)F(t) <1. (7)

It is assumed that all elements of F(t) are Lebesque
measurable.  The matrices AA(t), AB(t), AC(t),
AW (t), AW, (t), AW3(t) and AWy(t) are said to be
admissible if equations (5)—(7) hold. The ¢(t) €
C([-n,0;R™) is the initial function and f(z) =
[fi(@1), fa(aa), .o, fulan)]"
function with f(0) = 0.
Now, we give the following lemmas which are es-

€ R™ is the activation

sential for the proof of main results.

Lemma 1 (Schur Complement) Given constant
matrices {21, {25 and (23 with appropriate dimensions,
where 2 = (2 and 2 = (% > 0, then

0+ 2507105 <0,
if and only if

o N7 —{) 12
t <0, or 20 < 0.
* —.QQ * Ql

Lemma 2% For any vector z,y € R™, matrices
A, P are real matrices of appropriate dimensions with
P >0, FY'(t)F(t) < I and scalar € > 0, the following
inequalities hold:

(i) HF(t)N + NTFT(t)DT < e 'DDT + eNTN;

(ii) if P71 — e 'HH™ > 0, then
(A + HF(t)N)TP(A + HF(t)N)
e THHT) 1A+ eNTN.
31]

S AT(P—l _
Lemma 3! For any n x n constant matrix
M > 0, any scalars a and b with a < b and a vec-
tor function x(t) : [a,b] — R™ such that integrations

concerned are well defined, then the following inequal-

<6-a [ bx<s>TMx<s>ds].

3. Main results

Defining two new state variables for the stochastic
NNs (5),

y(t) = [A@)z() + B(O)f(x(t))
+COO)f(x(t = 7(1)))], (8)

and

g(t) = Wi()z(t) + Wa()z(t — 7(t))
+ Ws (1) f(2(t)) + Walt) f(z(t — 7(1)))], (9)

we have
dz(t) = y(t)dt + g(¢)dw(t). (10)
Moreover, the following equality holds,

(t) — a(t —7(t))

¢
:/ dz(s)

t—7(t)

¢ ¢
:/ y(s)ds+/

t—7(t) t—7(t)

The following theorem gives the mean-square asymp-
totic stability results for stochastic NNs (5) without
uncertainty.

g(s)dw(s).  (11)

Theorem 1 For given scalars n (0 < n), o
(0 < a < 1) and p, the equilibrium solution of stochas-
tic NNs (5) is globally asymptotically stable in the
mean square if there exist positive-definite matrices
P=P">0,R =Rl >01=1230Q; =Qf >
0,7 =1,2,3,4, diagonal matrices D; > 0 and Dy > 0

ity holds:
such that the following LMIs hold:
b T b
[/ I(S)ds} MUa I(S)ds] Ri+(1— )Ry >0, Ro+(1—p)Rs>0, (12)
(T, I, 0 0 s PC —ATU; WeP]
* Iy s 0 D5L 0 wip
* * H33 H34 0 0 0
* * * - —_R 0 0 0
- @2~ oy 2 <0, (13)
* * * * Q4 — 2D, 0 BTU, wilp
* * * * —(1—p)Q4 — 2D5 cTu, WEP
* * * * * -U; 0
| * * * * * * —-P |
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(m, o 0 15 PC —ATU, WP
« Iy Iy iy DL 0o Wip
«  ox W 0 0 0 0
—Q2 — R 0 0 0
L-|* 0 T@-maf <0, (14)
* * * * Qs —2D, 0 BTU, Wg:rP
* * * * —(1—-w)Q4—2Dy, CTU, WP
* * * * * —Us 0
| * * * * * * —-P ]
where
1 1
H11 = Ql + Q?, — PA— ATPT — 047’/](R1 + (1 - M)R3)7 H12 = ;n(Rl + (1 — ,U,)Rg),
1 1
Ihis = PB+ DiL, Ihy=—(1-p)Qs — — (R + (1 - p)Rs) — — Ry,
arm an
1 1 1 1
Iy = —Ry, I33=-Q1+Q2— —R — ———Ry, I4=_——Ry,
an an (1 —a)n (I—a)n
18 = (R + (1= p)Ra), 1Y = ~(1 = 0)Qs — ————(Ra + (1~ p)Rs) - ——— Ry,
an (I—a)n (I—a)n
1 1 1
Iy = ——(Ry+ (1 - p)Rs)", II}}) = ———R
23 - 01)7]( 2+ (1—p)Rs)", 24 1—a)y 2
1 1
iy = — — 1—wRs) — ————(Ry+ (1 — p)R
33 Q1+ Q2 aﬂ(Rl + (1= p)Rs) (- 04)77( 2+ (1 — p)Rs),
Ur = (an)Ri + (1 —a)nRa + anRs, Uz = (an)Ri + (1 — a)nRa + nhs.
|
Proof Consider the Lyapunov—Krasovskii func-  where
tional . T
LVi(t) = 2z ()Py(t) + g (¢)Py(t), (17)

V(t) = Vi(t) + Va(t) + Va(t), (15)

where
Vilt) = o7(0)Pa(t),
Va(t) = /ti 27 (5)Q12(s)ds

t—an
+/ z’
t—n
t
—|—/ 27 (5)Qzx(s)ds
t—7(t)

+ / T(t)f (2(5))Qaf (2(s))ds

(8)Q22x(s)ds

/ / $)R1y(s)dsdd
—an +9
—an
/ / s)Ray(s)dsdf
+9
/ / s)R3y(s)dsdd.
—7(t) +9

Then, it can be obtained by Ito’s formula that

AV (t) = LV (t)dt + 22T (t) Pg(t)dw(t), (16)

LVa(t) < 2" (t)Qua(t) — a™ (t — an)Qu(t — an)
+2" (t — an)Qax(t — an))
— 2" (t —n)Qax(t — ) + 2" (1) Qs (t)
— (1= (t — 7(t)Qsz(t — 7(1))
+ T (2 (1) Qaf ((t))
— (1= p)fTa(t — 7(t)Qafa(t — (1)), (18)
LVs(t) < y" (t)((an)Ry + (1 — a)nRy + 7(t) Rs)y(t)

-/ RS

t
t—an
J
1

e [ R

n

)
yT(s)Ray(s)ds
t (19)

From condition (4), for any

D, = diag{dy1,d21,...,dp1} >0

and
D2 = diag{dlz, dgg, ey dng} > 0,

it is clear that
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Case 1 If 0 < 7(¢) < an, we obtain

0< —ZZdjlfj(ﬂij(t))[fj(xj(t) — liz; ()]

n - y(s)(Ry + (1 — ) Ra)y(s)ds
—2 djgjxjt—Tt /tT(t)
Z Fi(s(t = (1)) S
X (s (t = 7(1))) = Lt = ()] B / v (o) ay(s)ds
— 2 ()DL (2(t)) — 2/ ((8) Dy f (1))
20" (¢ — (1) DaLf(a(t — 7(1))) _/ v () Ray(s)ds. @
—of (@t — r())Daf(a(t — 7(1).  (20)

Now, we estimate the upper bound of the last three

terms in inequality (19) as follows: ‘ ~1=—(an)"'7(t) = (1 — (an)'7(1))).  (22)

From Ref. [28], we can obtain

Since Ry + (1 — p)R3 > 0, by using Egs. (11), (22) and Lemma 3, we can obtain an upper bound of the integral
term ftt_T(t) yT(s)(Ry + (1 — ) R3)y(s)ds as follows:

- / R (= RS

= —(an)"'r(t) / yT($)(Ry + (1 — ) Ra)y(s)ds

—7(t)

(om0 = (o) OD ) [ TR+ 0 Ry

< om0 [ 360+ (= )Ry

—(am) ™M1 = ()~ (1)))7 (1) / y"(5)(Ru+ (1= p)Rs)y(s)ds

—
—(an)~* [ /t :(t) y(s)ds]
~(an) 1= (an) o)) | :m o(5)0s

R+ (1= )] [ :(t) 1(5)0s

< —an| | ;(t) o)

= o) o)~ =)~ [ glo)sto

SR+ (- )Ry |/ :m V(s)s|

(ra+ (=) [ tT(t) o)

T

t

X(Ry+ (1 = p)Rs)[x(t) — =(t — 7(t) — /(t o) g(s)dw(s)]

= —(an)™! <[$(t) —a(t = (O (Ry + (1= p)Rs)[2(t) — a(t — 7(1))] — 2[x(t) — 2(t — 7(t)]" (Ry + (1 — p)Rs)

t t T t
[ g+ | [ )| ®ra-wr| [ gsas)]). (28)
(t=7(t)) (t=7(1)) (t=7(1))
By making use of a similar method as introduced above, an upper bound of the terms — tt (;(]t) yT(s)Ryy(s)ds
and — ftt 0777 T(s)Ray(s)ds can be estimated as follows:

t—7(t)
- /ti y" (s)Riy(s)ds < —(an)™! ([x(t —7(t)) —a(t — an)] " Ry[z(t — 7(t)) — x(t — an)]
=2[z(t —7(t)) —x(t — om)]TRl

< ” ssuts) + | [ () o(s)ols)] "R, / ” ssuts)] ). 21
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_ / YT () Ray(s)ds < —( — am) ! <[:E(t — an) —a(t = )] " Rafa(t — an) — x(t — n)]

2ot~ an) — sl =" Re [ gs)oto

i tna”gw)dw(s)r& '/ t:"g<s>dw<s>]>. (25)

Substituting relations (17)—(25) into Eq. (16), we have
AV (t) < €T () ILE() At + 26(t)dw(t), (26)

where

3(t) = a T (H)Pg(t) + (am) " () — a(t — 7)) (By + (1 — p)Rs) /(t_ o) g(s)dw(s)

t—7(t)
o) e = rle) —alt— "Ry [ gls)des)
= an) ot =) — (e - an) "Ry [ gls)ols)

Taking the mathematical expectation on both sides of relation (26), there exists a positive scalar A; > 0 such
that

E[aV(1)] < E(T()ILE(1)) < —ME[|lz(6)]*. (27)

Case 2 If an < 7(t) < n, we obtain
t t—an t—7(t)
[ e s = [ (- R - [T 6 Rt 25)

t—n

Not101ng that Ri+ (1 —p)Rs >0, Ry + (1 — p)R3 > 0, we can obtain an upper bound of the integral term
- ft an Rl + ( M)R3>y(8)ds as

- /t_ y* () (Ry+ (1 — p)Ra)y(s)ds < —(am) ™" ([ﬂ?(t) —a(t —an)] " (Ry + (1 — p)Rs)[z(t) — a(t — an)]

—2fet) —(t = an)] "y + (1= )R) [ a(s)aus)

+ [/;m g(S)dw(S)]T(Rl + (1= p)Rs3) [/t;n g(s)dw(s)] ) (29)

By using —1 = —(n—an) ™ (7(t)~an)— (1~ (y—an) ™ (r(t)- Om)) —1=—(n—an)~ (n=(t))—(1—(n—an) =" (n-
7(t))) and Lemma 3, an upper bound of the terms — ft fé? T(s)(Re+(1—p)R3)y(s)ds, — tt nT(t) yT(s)Ray(s)ds
are obtained

_/t T ) (R + (1= ) Ra)y(s)ds < —(n— am)! (W —am) = x(t —7(1)]" (R2 + (1 — p) Ry)

—7(t)
< [a(t — am) — a(t — 7(t))] — 2a(t — an) — x(t — ~(1)]"
t—an t—an T
xR+ (L= wRs) [ g(s)auts) + [ / g(s)dw(sﬂ

t—7(t) —7(t)

<t = [ o] ). (30

t—7(t)
[ OReas < = an) ™ fnle - 70) = (e - )] Rt - 7)) ~ (e )
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9t — 7(t)) — x(t — )] "Ry /

t—7(t)
|
t—n

o(3)a() 'R, / o )0 ).

t—7(t)
g(s)dw(s)

t—mn

(31)
N

Substituting relations (17)—(20) and (29)—(31) into Eq. (16), we have

AV (1) < 1) ILE(t)dt + ((t)dw(t),

where

C(t) = 25" (O Pg(t) + 2(am)fole) — ot - an)|(Ba + (1= w)Ry) [
420 = an) et — an) — ot ~ 7O (Ra + (L= wha) [

+2(7 — am) M (t — (1) — x(t — n)]" Ra /

(32)

gt
T gean(s)
t—7(t)
t—(t)

g(s)dw(s).

t—n

Taking the mathematical expectation on both sides of relation (32), there exists a positive scalar Ao > 0

satisfying

E[dV(1)] < E(E"(1)IRE()) < —AE[z(t)]*.

The II; and II; are defined in Theorem 1 with

(33)

6ty = [27(@t) 2Tt —7(t) aT(t—an) aT(t-n) fr@) fHaE-T0)

Thus if II; < 0, (i = 1,2) then the stochastic sys-
tem (5) is globally asymptotically stable in the mean-
square. The proof is completed.

Remark 1 In the proof of Theorem 1, the inter-
val [t — ), t] is divided into two subintervals [t — n,t —
an] and [t — an,t], the information of delayed state
x(t — an) can be taken into account.

Remark 2 In this paper, the LMIs (12)—(14) ob-
tained for Case 1 and Case 2 by considering integral
terms such as

t t—amn
- / y" () Ryy(s)ds — / y" () Ray (s)ds
t—amn t—n
and

e [ TR

& PH U 0

*  —ed 0 0

* * -U; U H

* * * —e1l

* * * *

* * * *

* * * *
|+ * * *

eIy

‘are different from those of Refs. [11]-[17] and this may

lead to less conservatism.

Now, we will discuss the following Theorem 2 to
study robust stability analysis for stochastic NNs (5).

Theorem 2 For given scalars n (0 < 1), «
(0 < @ < 1) and p, the equilibrium solution of stochas-
tic NNs (5) is globally robustly asymptotically sta-
ble in the mean square if there exist positive-definite
matrices P = PT > 0,7, = ZlT > 0,1 =1,2,3,
Q; = QJT > 0,7 =1,2,3,4, diagonal matrices D; > 0,
Dy > 0 and scalars ¢; > 0, (i = 1, 2) such that the fol-
lowing LMIs hold:

Ry + (1 — /,L)Rg >0, Ro+ (1 — /,L)Rg > 0, (34)

I'spP 0 ealy
0 0 0
0 0
0 0 0 <0, (35)
0 0
-P PH 0
* —eol 0
* * —eol ]
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(5 PH U, 0 eIy I3P 0 el |
*  —erl 0 0 0 0 0
* * -Us UsH 0 0 0
* * * —e1 1 0 0 0
! <0, (36)
* * * * —e1 0 0 0
% * * * -P PH 0
* * * * * —eol 0
| x * * * * * —exl ]
where
[ [y, I, © 0 15 PC |
Iy g 0 0 D> L
- * * 33 1134 0 0
=1 = ’
* * * Q2 — (klang 0 0
* * * * Q4 — 2D + e EY Es 0
E: * * * * —(1 = p)Q4 —2Do + €, EL E3
i, o 1y 0 ILs PC ]
« Iy I 1y 0 DyL
_ * * Hg(é) 0 0 0
Zo = ’
* * * Qo — 7(1_1(1)"1%2 0 0
* * * * Q4s—2D1 + elE;rEg 0
| * * * * * —(1 —/L)Q4—2D2+61E;FE3

P=[P 0 0 0 0 0,
Gaz = W w& o o wi wiT,

Proof Replacing A, B, C, Wy, W,, Wj
and Wy in LMIs (12) to (14) with A + HF(t)FEy,
B+ HF(t)Ey,C + HF(t)E3, Wy + HF(t)Ey, W +
HF (t)Es,Ws + HF (t)Eg, Wy + HF(t)E7 and using
Lemmas 1 and 2, we obtain the LMIs (34) to (36).
Therefore the proof is completed.

4. Numerical examples

In this section, we will give numerical examples
showing the effectiveness of established theories.

Example 1 Consider the system (5) with the
following matrices

4 0 04 -0.7
0 5 0.1 0

n=-A% 0 00 BY" cf"', h=[-F
I'y=[Ey Bs 0 0 E; Eq",

0 0 0 Ey E3T,
ﬁ = Hll +€1E;FE1.

—-0.2 0.6 05 0
C= ’ Wl = ;
0.5 —0.1 0 0.5
0 —-0.5 0.1 O
Wy = Wy = ,
—-0.5 0 0 0.1
0.1 O 0.1
W, = . H= ,
0 0.1 —0.1
L=05I, E =[0.2 03],
Ex=[02 —03), E3=[-02 —03]

Ey=FEs=FEg=FE,=[0.1 0.1],
F(z(t)) = 0.5 tanh(z(t)).

For this system, when the differential of 7(t) is un-
known, applying Theorem 2 in Refs. [12] and [18],
we find that the equilibrium solution of the stochas-
tic neural network (5) is robustly exponentially sta-
ble in the mean square for any delay 7(t) satisfying
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0 < 7(t) <0.5730 and 0 < 7(¢t) < 0.7056. However,
using Theorem 2 and taking R3 = Q3 = Q4 = 0,
we can obtain the allowable bound as n = 1.3346 for
(a =0.5).

Specially, when AW;(t) = AWi(t) = W3 =
AW5(t) = Wy = AWy(t) = 0, the system is same
as the one in Ref. [14]. It is shown in Ref. [14]
that the uncertain stochastic neural network is glob-
ally stable in mean square for the maximum allowed
time delay being 0.4109. In Refs. [12] and [17]-]19],
the maximum allowable upper bounds are obtained as
0.6196, 0.6740, 0.7795 and 0.8269 respectively. How-
ever, using Theorem 2 and taking Rz = Q3 = Q4 = 0,
we can obtain the allowable bound as n = 1.5187
for (& = 0.5).
totically stable in mean square.

The system (5) is robustly asymp-
Therefore, for this
example, the results given in this paper are less con-
servative than those in Refs. [12], [14] and [17]-[19].
The response of the state trajectories for the stochas-
tic NNs (5) which converges to zero asymptotically in
the mean square are given in Fig. 1.

stochastic effects

0.35
E[z)]?
0.30 r E[$2]2
0.25 '
g :
g 0.20 ‘
Tg :
015k
< H
0.10 4
0.05 +
0 M
8 10

Time t

Fig. 1. State trajectories for Example 1 with n = 1.3346
and initial conditions (—0.25, 0.5).

Example 2 Consider the following uncertain
stochastic NNs

dz(t) = [-(A+ AA(t))z(t)
+(C+ ACH)) f(z(t — 7(¢)))]dt
+ [AW; (t)z(t)

+ AWy (t)z(t — 7(¢))]dw(¢), (37)
where
22 0
A= 0 24 )
0 0 26

0.3 —-1.8 0.5

C=|-11 16 11 |,
06 04 —03
01 0 0
H=| 0 05 0 |,
0 0 03
Ey =0.6I, E3=E,=FEs=0.2I.

It was reported in Ref. [15] that the system (37) with
the above matrices is robustly asymptotically stable
in mean square when 0 < h < 0.8. However, us-
ing Theorem 2, taking R3 = Q3 = @4 = 0 and
f(z(t)) = 0.3tanh(x(t)), we can obtain the allowable
bound as 7 = 2.1084 (o = 0.5) when L = 0.3]. It
is found that the equilibrium solution of uncertain
stochastic NNs (37) is globally robustly asymptoti-
cally stable in the mean square. In the case of

0.5 0.6 0.9
C=1|17 19 18 |,
1.3 15 19

it was reported in Ref. [16] that the delay-dependent
stability conditions in Ref. [15] were not feasible and
delay-dependent stability conditions in Ref. [16] were
satisfied for h = 0.8. However, using Theorem 2, tak-
ing R3 = Q3 = Q4 = 0 and f(z(t)) = 0.2tanh(z(t)),
we can obtain the allowable bound as n = 1.9857
(v = 0.5) when L = 0.2I. This implies that the sys-
tem (37) is globally robustly asymptotically stable in
the mean square. The response of the state trajec-
tories for the stochastic NNs (37) which converges to
zero asymptotically in the mean square are given in
Fig. 2.

stochastic effects

200 -
: — E[z,]?
wl Bl
: - - -Blxg)?
g 120}
=]
=
B,
E sofn
< tu'\ :
Le N
v
40 "
1
Sy
(1) AN .
0 2 4 6 8 10

Time ¢

Fig. 2. State trajectories of Example 2 with n = 2.1084
and initial conditions (-5, —3, —9).
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Example 3 Consider the following stochastic

system [24]

dz(t) = [-(A+ AA(#))z(t) + (B + AB(1)) f(z(1))
+(C+ACH)) f(z(t —7(t)))]dt

+o(t,x(t), z(t — 7(t)))dw(t), (38)
where

15 0 0
A=| 0 05 0 |,

0 0 23

[ 03 —019 0.3
B=| -015 02 036 |,

| 017 029 03

[ 019 —0.13 0.2
C=102 009 01 |,

0.02 —0.15 0.07

Wy =Wy =011, H=0.11,
f(z(t)) = 0.5 tanh(x(¢)).

When K, =diag{1,1,1}, K,,, =diag{—0.5, —0.5, —0.5},
it is proved in Refs. [24] and [28] that the system
is feasible with maximum allowable upper bound
1 = 2.2471 and for any n > 0 respectively. For the case
of K, = diag{1.2,0.5,1.3}, K, = diag{0,0,0}, in
Refs. [24] and [28], it is found that the obtained allow-
able upper bounds are 9.6876,19.9261 if u = 0.85 and
2.3879,4.6364 if p is unknown respectively. However,
our results, for the case of L = 0.5I, when p = 0.85
and unknown g holds for any n > 0, (0 < « < 1)
and 5.0161 (o = 0.2), which shows that Theorem
2 improves the feasible region of stability criterion.

stochastic effects

—_— 2
08t Blm]

Amplitude

8 10

Time t

Fig. 3. State trajectories of Example 3 with n = 5.0161
and initial conditions (—0.7, 0.6, —0.9).

The response of the state trajectories for the stochas-
tic NNs (38) which converges to zero asymptotically
in the mean square is given in Fig. 3.

Example 4 Consider the following uncertain
stochastic NNs with time-varying delays:

da(t) = [-Az(t) + Bf(2(t))

+Cf(z(t —7(¢))]dt
+ [AWA () ()
+ AW () x(t — 7(t))]dw(t), (39)
where
Ao 1 0 . B= -1 2 ’
0 1 1 =2
[ -2 4
C = 5 H = )
2 -4 0 1

Wy =Wy =Ws =W, =0,
FEi1=FEy,=FE3=FE;=FE; =0,
E, = 0011, Es=0.02],
f(z(t)) = 0.5 tanh(x(t)).

When L = 0.5, the obtained delay upper bounds
by Theorem 2 are listed in Table 1. It is clear that
these results are significantly improved in compari-
son with those obtained in Refs. [12], [17], [19] and
[28]. This implies that the system (39) is globally ro-
bustly asymptotically stable in the mean square. The
response of the state trajectories for the stochastic
NNs (39) which converges to zero asymptotically in
the mean square is given in Fig. 4.

stochastic effects

14
Elz]?
w22 E[QZQ]Q 1
10}
(]
o]
2 o8]
2
g
2
0 2 4 6 8 10

Time t

Fig. 4. State trajectories of Example 4 with n = 0.3851
and initial conditions (—0.7, 0.4).
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Table 1. Maximum allowable upper bound of n with

5. Conclusion

In this paper, we have dealt with the problem

of robust stability analysis for stochastic NNs with

time-varying delay. By developing a delay decom-

position approach and defining Lyapunov—Krasovskii

functional, we find that new LMI-term is concerned

more exactly and presents less conservative results.

From the numerical comparisons, significant improve-

ments over the recent existing results have been ob-

served.

different pu.

pn=0.5 p=11

7 n

Ref. [12] 0.264 -
Ref. [17] 0.264 0.195

Ref. [19] 0.273 -

Ref. [28] 0.284 -

Theorem 2 | 0.3851 (« =0.4)  0.2584 (o = 0.4)
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