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ASYMPTOTIC STABILITY IN NEUTRAL DIFFERENTIAL
EQUATIONS WITH MULTIPLE DELAYS

CEMIL TUNC, YENER ALTUN

ABSTRACT. The aim of this paper is to investigate the asymptotic stability of
solutions to certain neutral functional differential equations of first order. We
obtain specific sufficient conditions expressed in terms of matrix inequality to
verify the asymptotic stability of solutions. The technique of proof involves
a functional method. We also give an example to illustrate the feasibility
and correctness of the main result by MATLAB-Simulink. Our result has a
contribution to the literature.

1. INTRODUCTION

In this paper, we consider the neutral differential equation with multiple delays

d 2 2 2

|70+ S esrete = 70)] == E (0 - X hta(®)ote - o)
i=1 i=1 i=1

t
- r(t)/ x(s)ds, t >ty > 0, (1.1)
t—8(t)
where ¢;(t), pi(t), qi(t), r(t) : [to,00) — [0,00), tg > 0, h;(x) : R — R are continuous
functions such that ¢;(¢),r(t), 7:(t), 0:(t) and 6(¢) are differentiable functions and
satisfy the following assumptions:

(A].) 0 S Tz(t) S T, 0 S O'l(t) S i, 0 S 5(t) S 5 for all ¢ Z to,

(A2) T{(t) < 511’; O';(t) < by < 1, 5/(t) < 53 for all t > to,
where 014, 02;,03 € (O, 1), (Z = 1,2).

Let x(t) be a solution of equation (1.1). It is assumed that

2(s) = ¢(s), s € [to — H, 1o,

where ¢ is the initial function ¢ € C([to — H, to], R), H = maz{r;,0;,0}, (i=1,2).
It is notable that different particular cases of delay differential equation (1.1)
have been proposed by many researchers for studying the dynamical characteristics
of neural networks of Hopfield type. Therefore, it can be seen from the relevant
literature that qualitative properties of various neutral differential equations have
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been investigated by many authors, and the researchers have obtained many in-
teresting and important results on some qualitative properties of them; stability,
exponentially stability, asymptotically stability , oscillation, non-oscillations of so-
lutions and etc., (see, for example, Agarwal and Grace [1], Bicer and Tunc [2], Boyd
et al. [3], Gahinet et al. [4], Hale and Verduyn Lunel [5], Kolmanovskii and Myshkis
[6], Nam et al. [7], Nam and Phat [8], Park [9-12], Park and Won ([13],[14]), Qu et
al. [15], Qu et al. [16], Sun [17], Tunc [18-21], Yue et al. [22] and references cited
therein). Then, it is reasonable to deal with the qualitative behaviors of equation
(1.1).

In 2005, Park [11] considered the neutral differential equation with a distributed
delay:

d t

E[w(t) + )zt — 1) +p@)z(t) + q(t)x(t — o) + r(t)/t S z(s)ds =0. (1.2)
Benefited from the Lyapunov-Krasovskii method, the author established sufficient
delay-dependent conditions, which are expressed in terms of linear matrix inequality
and can be easily solved by various efficient convex optimization algorithm, to
guarantee the asymptotic stability of solutions of equation (1.2). However, later, in
(2007), Sun [17] considered the same equation, equation (1.2), and the author took
attention to the transform

d
o (t) + elt)att — ) ~ (1) /t -
= —(p(t) + or(t)x(t) — q(t)z(t — o),

which was proceeded regarding equation (1.2) by Park [11]. According to the
clearly direct computations, Sun [17] found that instead of the aforementioned
transformation, the true version is

t

(0—t+ s):v(s)ds]

d
dt

x(t) + )zt — 1) —r(t) /t,5(5 —t+ s)x(s)ds]

t
= —(p(t) + or(t))z(t) — q(t)z(t — o) — T’(t)/ (6 —t+ s)x(s)ds,
t—6

Hence, the transform done by Park [11] is not true in general case for r(t), except
the constant case. Thus, the result of [11] holds true for the case r(t) = r, where r
is a constant in equation (1.2).

The main purpose of this paper is to discuss the asymptotic stability of solutions
of equation (1.1). The motivation for this work comes from the papers of Park [11],
Sun [17], the sources mentioned in the references and that in the literature. We
revise and improve the result of [11] and extend the result of [17]. We intend to
do a contribution to the relevant literature and complement the related results
by defining a Lyapunov- Krasovskii functional. We introduce an example and use
MATLAB Simulink to show correctness of the result to be obtained. These are the
novelty and originality of this paper. The technique of the proof involves some basic
inequalities, matrix inequalities and Lyapunov- Krasovskii functional method.

Through this paper, * represents the elements below the main diagonal of a
symmetric matrix. The notation X > Y, where X and Y are matrices of the same
dimensions, means that the matrix X — Y is positive definite.
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2. MAIN RESULT

We now assume that there exist nonnegative constants cy;, co;, P14, P23, Q145 @21, P1i, P2i, 71,72
and r3 such that the following assumptions hold:

(B1) pui < pit) < p2is q1i < qi(t) < qois
(B2) r1 < r(t) <7, |r'(t)] <13,

(B3) ci(t) <cui <1, [¢j(t)] < ca,

(B4) hii < hi(x(t)) < ha, (i =1,2).

We write equation (1.1) as the following:

d 2 t
o =0+ ;ci(t):zr(t —7i(t)) — r(t) /t o x(s)ds]
2 2
== (1) +0,5r())x(t) = > qi(O)hi((t)x(t — 04(t))
i=1 i=1

D(zy) = z(t) + Z ci(®)x(t —7(t)) — r(¢) / x(s)ds. (2.2)

Before state the main result, the following preliminaries results are needed.
Lemma 1. (Cauchy inequality) For any symmetric positive definite matrix
N € ®"*™ and z,y € R" we have

+22Ty < 2T Nz 4+ 4T N1y,

The following theorem is the main result of this paper.
Theorem 1. For given o; > 0,(i = 1,2), and 6 > 0, every solution z(t) of

equation (1.1) satisfies 2:(t) — 0 as t — oo if the operator D(x;) is stable and there
exist positive scalars ¢;, (i = 0,1, ...,17), «, 8 and p such that

S = [ e } <0, (2.3)
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_—85 0 0 0 0 0 0 0 0 0 0
* —e7 0 0 0 0 0 0 0 0 0
* x —e12 0 0 0 0 0 0 0 0
* * * 25,5 coqoho Vcoqoho \/(r2 +7r3)cod 0 0 0 0
* * * * —eg 0 0 0 0 0 0
* * * * * —&9 0 0 0 0 0
D= * * * * * * —£13 0 0 0 0
* * * * * * * EG,S \/corg(ég —1) \/60r2(63 —1) \/25(53 —1)ro
* * * * * * * * —£10 0 0
* * * * * * * * * —€11 0
* * * * * * * * * * —e17
* * * * * * * * * * *
* * * * * * * * * * *

with

El 1=[2a+ 28+ p—4(Po + 0.5r1)],
= [gohogo + coqohocs + coqohocs — B(1 — d21)],
= [gohoe1 + coqohoer + coqohogy — B(1 — d22)],

24 4 = [copes + cora(d3 — De1g — a(l — d11)],

Y55 = [copes + cor2(dz — 1)e1n — a1 — d12)],

Y66 = [re(ds — 1)ea — p(1 — d3)],

Y77 =[(re +r3)ez + (r2 + 7r3)coc12 + (12 + 13)coe13 + rape1s + raqohocts
+ raqohocis + 27, (03 — 1)e],

Ygs = 2ra(ra +13).

Proof. Consider the Lyapunov - Krasovskii functional given by
2 t
V(t) = Dx)+ aZ/ v
i=1 t—7;(t)

2

' 2 ' 2
—l—ﬁz‘/t ai(t):t (s)ds—i—p/t_é(t)x (s)ds, (2.4)

=1

where «a, 8 and p are positive scalars to be determined later.
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Differentiating the functional V', given by (2.4), along solutions of equation (2.1),
we obtain

= —2fat+ gcxt)x(t n = [ x(s)ds]

|:Z pz +05'f‘ +Z% z t_oi(t))
=1
F ()6 (1) — Dt — 5(8)) + (r(t) + 7' () /t " x(s)ds]
+ 2ax?( —az (1 —7/(t)z?(t — (1))
+ 2B2%( ﬁz (1 —a}(t)x?(t — ou(t))
+ pa®(t) — p(1 - 5’( ) (t—é(t))
- _22 pi(t) + 0.5r(t - 2Zqz hi(z(t))a(t — oi(t))z(t)

C o) (1) — V)a()a(t — 8(t)) — 2(r(t) + ' () (t) /t s

_2201 o(t —7i(t) Y (pilt) + 0.5r(t))x(t)

=1

- 22 ci(t)a(t — 7t >Zqz-<t>m<x<t>>x<t )

—2r(t)(d'(t) -

t—7'Z

t—TZ

MM

=2(r(t) +r'(¢)) /t

2

+ 2r(t) /t o x(s)ds Z(pi(t) + 0.5r(t))x(t)
2

+or(t) /t PRCE S G (Ohae(B)a(t — ou(t))

i=1

+ 202 (1) (8" (t) — V) (t — 5(t))/ z(s)ds
t—8(t)
¢ 2
2r(t)(r 7’ z(s)ds
+20(0)(r(8) + (1) ( / RS )
+ 2ax?( —az (1 —7/(t)z*(t — (1))

+ 2B2%( ﬁz (1=} (t)x?(t — ou(t))
+ pa?(t) — (1—5’()) 2(t—o(t))
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2

=[2a+28+p =2 (pi(t) + 0.50(t))]z"(t)
=1

_222% hi(z(8)x(t — oy (t))a(t)

—%@@ﬁ%&ﬂ@ﬂww@%nw@+W@n@£¥wﬂg@

_2§:Q o(t = 7i(t) Y (pilt) + 0.5r(t))x(t)

=1

- 22@ ot =it )Zqz-(t)hi(w(t)):v(t —oi(t))

+2ﬁ@mww—1m@—5@»/_ 2(s)ds

+2r(t)(r(t) +r'(t)) </té(t) x(s)ds)

—CYZl—T 22 (t — 7(t))

_5221_0 22 (t — oi(t))
(1 — &' (t))a*(t — 8(1)).

Then, it follows that

2

=[2a+28+p =2 (pi(t) + 0.50(t))]z"(t)
i=1

= 2q1(t)ha (x(t))(t — 01 ()2 (t) — 2q2(t)ha(x(t))x(t — o2(t))x(t)

av
dt
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t
C o)1) — Va)a(t — 8(t)) — 2r(E) + ' () () / 2(s)ds
t—5()

+ Z i) + 0.57(8))[=2¢1 (t)z(t — 7 (£))a(t))]

+2r(t)(r(t) +r'(t)) </t—6(t) x(s)ds)
—a(l = )2*(t =7 (t) — a(l = 75()2* (t — 72(1))

= B(1 = oy (t)a®(t — o1(t)) — B(1 — o5 (t))2?(t — 02(t))

(= ()~ 5(1)). (25)

In view of assumptions (A1), (A2), (B1)-(B4) and Lemma 1, it follows from (2.5)
that

dv
E§[2a+2ﬁ+p—22pl )+ 0.57(1))]z2(t)

+ ahar[gg 27 (t) + €02 (t — 01 (1))]
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+ qaohaaler 2P (1) + e123 (t — oa(t))]

+7o(03 — 1)[e5 ' @2 (t) + ea2®(t — (t))]

+ (rg 4 r3)[de3 T2 (t) + 53/ 22(s)ds]

t—5(t)
2
+ c11 Z(pzi 4+ 0.579)[e P (1) + eax®(t — 71(t))]
=1
+ c12 Z(pm‘ +0.5r9)[e5 'a? (1) 4 527 (t — 72(1)))]
+ 011QQ1h21[66_1I2(t —T1 (t)) + 66I2(t — 01 (t))]
+ 011QQ2h22 [S;IIQ(t —T1 (t)) + 67I2(t — UQ(t))]
+ craga b [eg "2 (t — To(t)) + es2®(t — 01 (1))]
+ Cm(]gzhggé‘g [{Ez(t — To (t)) + Eg!Ez(f — Uz(f )]
+ c11712 (63 — 1)[51_0 $2(f — 5(t)) + 810$2(f —T1 (t))]
+ Cc1272 (63 - 1)[5;11$2(f — 5(t)) + 811$2(f — Tz(t))]

t

+ (r2 + T3)612[551_31I2(t —7(t)) + 513/ 2 (s)ds]
t—3(t)
2 t
+r2 Z(Pzi +0.5r9) [de a2 (t) + 514/ 2% (s)ds]
i=1 t—3(t)
t

+ r2q21h21[651_51$2(t —o1(t)) +e15 / x2(s)d8]
t—8(t)
t

+ TQQQQhQQ [561_61I2(t — UQ(t)) + €16 / $2(S)d8]
t—48(t)
t

+ 27"%(53 — 1)[561_71:1:2(t —4(t)) + 517/ 22(s)ds]

t—5(t)
. 2
+ 2ra(re +13) </ x(s)ds)
t—5(t)

—a(l = 811)2(t — 1 (1) — (1 — di2)a?(t — 72(t))
= B(1L = b21)2%(t — 01(t)) = B(1 = Ga2)2”(t — 02 (1))
— p(1 = d3)a?(t — 8(t)).

Let us assume that max{ps1,p2e} = po, min{pi1, p12} = Po, maz{ga1, g2} = qo,
max{hay, haa} = ho and maz{ci1,c12} = co. Hence,

dv
—r S [20+284 p— 4B+ 0.5m))* (1)
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+ qoholeg 27 (t) + 02” (t — o1 (1))]
+ qoholey "2 (t) + 127 (t — 02(1))]
+ ro(d3 — 1)[55%2 (t) 4 eoz®(t — 5(t))]

t
+ (o 4 1r3)[0e3 ' (t) + €3 / 22(s)ds]
t—5(t)

+ 2c0(po + 0.572)[eg ta? (1) + eax®(t — 71 (1))]
+ 2c0(po + 0.572)[e5 L% (1) + e522(t — To(t))]
+ coqoholeg ' w? (t — 11 (1)) + e (t — 01 (1))]
+ coqoholer ' (t — T (1)) + era® (t — oa(1))]
+ coqoholeg P (t — To(1)) + esa® () (t — 01 (1))
+ coqoholeg P (t — To(1)) + 9a® (t — aa(1))]

+ CoT2(53 — 1)[61_01I2(t 5(t)) + 510I2(t —T1 (t))]
+ cor2 (65 — 1)[ey 2% (t — 6(t) + ena®(t — 72(1))]

¢
+ (ro + r3)00[551_213:2(t —11(t)) + €12 / xz(s)ds]
t—5(t)
t
+ (’I”Q + T3)00[55;31$2 (t — Tz(t)) + 513/ :E2(S)d5]
t—4(t)
t
+ 2ra(po + O.5r2)[65f41x2(t) +e14 / 2% (s)ds]
t—5(t)
t
+ r2q0h0[551_51x2(t —o1(t)) +e15 / x?(s)ds]
t—8(t)
t
+ ragoho[deg #2(t — o2(t)) + €16 / 22(s)ds]
t—5(t)
¢
+ 27“%(53 - 1)[551_713:2(t —4(t)) + 517/ xz(s)ds]

t—5(t)
. 2
+ 2ry(re + 13) (/ x(s)ds)
1—(t)

—a(l —=611)2%(t —71(t)) — (1 — §12)22(t — T2(t))
= B(1 = b21)2%(t — 01 (1)) = B(1 = G22)z°(t — 02(1))
—p(1 = &3)2%(t — 6(t))

= 2+ 2B 4 p — 4(po + 0.571)] + qohocy * + qohoey t + 72(03 — 1)eg

+ (o +13)de5 " + copert + copes t + ropde s (t)

+ [gohogo + cogohogs + coqohoes + r2qohodery — B(1 — da1)]22(t — 01 (1))

49
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+ [g0hoe1 + cogohoer + coqohogy + r2gohodery — B(L — 822)]a” (t — oa(t))
+ [copes + coqohogg ' + coqohoer " + cora(8s — 1)ero + (r2 + 73)codery

— a1 = 611)]z2(t — 11(1))

+ [copes + coqohoagl + coqohoegl + cora2(d3 — 1)e1y + (ro + rg)codafgl

— (1l = d12)]a? (t — (1))

+ [ro(d3 — 1)eg + cora(d3 — 1)y + corz (93 — 1)eyy +2r30(65 — 1)

— o1 = Bt~ 5(1))

+ [(r2 +73)e3 + (ra +73)coc12 + (12 + 7r3)c0e13 + T2pE14 + T2qohoc s

t

+ roqohocie + 273 (03 — 1)817]/ ( ):cQ(s)ds
t—4o(t

+ 2ro(re +13) </t§(t) x(s)ds) .

Therefore, the last estimate implies that

[(1,1) 0 0 0 o 0 0 0 ]
« (2,2) 0 0 o 0 0 o0
* * (3,3) 0 0 0 0 0
av T * * * (4,4) 0 0 0 0
Y < ’
dt <X * * * * (5,5) 0 0 0
* * * * * (6,6) 0 0
* * * * * * (7,7) 0
| * * * * * * (8,8) |
= XT(t)QX(t),
where

(1,1) = 2a+ 28 + p — 4(Bo + 0.571)] + qohocy " + qohoey t + r2(d3 — 1)ey !
+ (ro +73)de5 " + copey t + copes T + ropdery ]
(2,2) = [gohogo + cogohocs + coqohoes + T2gohoders — B(1 — d21)])

(3,3) = [gohoe1 + cogohoer + coqohogs + T2gohodery — B(1 — d22)]

(4,4) = [copes + cogohosg ' + cogohoes ! + cora(d3 — 1)1 + (r2 + 13)codery
—a(l —611)]

(5,5) = [copes + cogohoeg * + coqohocy * + cora(ds — 1)ers + (ro + 73)coders
— a(l — §12)]

(6,6) = [ra(d3 — 1)ea + cora(ds — 1)eqy + cora (93 — 1)eyy" + 2r38(d5 — 1)ei
—p(1—d3)]

(7,7) = [(r2 + r3)es + (r2 + 73)coc12 + (r2 + 73)c0e13 + r2pe1s + r2gohocs
+ roqohocis + 273 (63 — 1)e17]

(8,8) = 2ry(ry + r3)
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and
x(t) |
z(t — o1(t))
(t — oa(t))
a(t —mi(t))
X(t) = (t —72(t))
z(t —o(t))
1
¢ 3
(f(t_(s(t) x2 (s)ds)
f(t_é(t)x(s)ds |
Therefore if the matrix Q is negative definite, then ‘fi—‘t/ is negative. By Schur

complement [3], the fact that £ < 0 is equivalent to > (.) < 0. The estimate given
by (2.3) implies that ‘3—‘; < —v||lz(t)||? for sufficiently small v > 0. Noting that the
operator D(x;) is stable, therefore, equation (1.1) is asymptotically stable accord-
ing to [5, Theorem 8.1, pp. 292-293]. This completes the proof.

Examplel. We consider the neutral differential equation

1 1 1 1

%(dﬂ+$m@—b)+MU+%(¥+§+;0x@—ﬂ—OJZ2,(2@

which is a special case of equation (1.1).

It can be checked that equation (2.6) has solution z(t) = ™%, and z(t) = e~ t — 0
as t — oo.

For equation (2.6), we consider a Lyapunov-Krasovskii functional defined by

¢
Vi) = D2(xt)+a/ x%(s)ds
t—7(t)
t t
+5 22(s)ds + p/ 2% (s)ds,
t—o(t) t—4(t)

where 7(t) = o(t) = §(t) = %, a=p= % and 8 = %,
Define the operator D(z;) : C — R as D(z:) = x(t) + éx(f -1).
The time derivative of V(t) along the solutions of equation (2.6) is given by

T = ofalt) + ot — 1)) x [al0) + (5 + 5 + )alt — 1)
+ ng(t) 2(1 + %2)3:2(15 — %)
= (0 - 1G4 4 et~ 1)
%(% + t% + tl‘l +20)2%(t — =)

Utilizing the Cauchy inequality (Lemma 1), we have
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av. 11, 11, 11 ., 1
= < 8x(t)+648:v(t)+645 x(t t)
121 1 1 1
— (St =+ = 420022 — -
plE Tt tet=7)
7T, 29 , 1
<! 2 t—2)<o.
SgroW-grlt-g)s0

Thus,ifwetakepl :pgzl,hlzhgzé,ql=0,q2=§,01:%,61=52:63=
i, e =1 and t > 2, then it follows that Cfi—‘t/ is negative definite. Therefore, all the
conditions of Theorem 1 are satisfied. Hence, we can conclude that every solution
x(t) of equation (2.6) satisfies z(t) — 0 as t — oc.

0.5

0.4

0.3

0.2

X(t)

01

time (sec)

FIGURE 1. Trajectory of z(t) for Example 1, when 7(t) = o(t) =
St)y=1=%, t>2.
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