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ABSTRACT In recent decades, increasingly intensive research attention has been given to dynamical
systems containing delays and those affected by the after-effect phenomenon. Such research covers a wide
range of human activities and the solutions of related engineering problems often require interdisciplinary
cooperation. The knowledge of the spectrum of these so-called time-delay systems (TDSs) is very crucial
for the analysis of their dynamical properties, especially stability, periodicity, and dumping effect. A great
volume of mathematical methods and techniques to analyze the spectrum of the TDSs have been developed
and further applied in the most recent times. Although a broad family of nonlinear, stochastic, sampled-
data, time-variant or time-varying-delay systems has been considered, the study of the most fundamental
continuous linear time-invariant (LTT) TDSs with fixed delays is still the dominant research direction with
ever-increasing new results and novel applications. This paper is primarily aimed at a (systematic) literature
overview of recent (mostly published between 2013 to 2017) advances regarding the spectrum analysis of
the LTI-TDSs. Specifically, a total of 137 collected articles—which are most closely related to the research
area—are eventually reviewed. There are two main objectives of this review paper: First, to provide the reader
with a detailed literature survey on the selected recent results on the topic and Second, to suggest possible

future research directions to be tackled by scientists and engineers in the field.

INDEX TERMS Delay systems, eigenvalues and eigenfunctions, literature review, stability.

I. INTRODUCTION

Systems evincing delays or after-effect phenomenon emerge
in a wide range of human activities and can be observed in
many applications including but not limited to engineering,
economy and biology. For instance, the cognitive delays rep-
resented by past states can be observed in predator-pray mod-
els [1] which are very early real-life-inspired time-delay sys-
tems (TDSs). The human nervous system represents another
common biological example. The associated cognition-to-
reaction delay may cause balancing problems [2], [3] or
traffic jams [4]. The effects of delays on the physiological sys-
tems were analyzed in [5]. Engineers from various industrial
branches must deal with the after-effect phenomena in daily
practice, such as delays in metallurgic processes [6], delays
in the distribution of heat or power [7], [8], delays incurred by
the mass flow in the production of sugar [9], etc. In machin-
ing processes, the milling dynamics models are usually

represented by delay differential equations [10], and the
machine tool chatters can be modeled by the so-called regen-
erative delays [11]. All in all, the modern world is full of var-
ious networks, with their different components communicat-
ing with one another, the processes of which are affected by
the so-called communication latencies inevitably [12], [13].
Because of a very high interdependence with the everyday
routine and practice, TDSs have attracted researchers and
engineers since the nascence of modern systems and control
theory. This is supported by the fact that the existence of
delays may cause much worse dynamical properties of the
system (especially, their stability and periodicity), and the
attractiveness also increases because of that the inclusion
of delays often leads to more realistic (infinite-dimensional)
models but it significantly complicates the analysis and syn-
thesis [14]. In the recent decades, an increasing number of
international meetings and research articles have dealt with
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FIGURE 1. The total number of recently published research articles
dealing with delay(s) listed in Scopus and WoS indexing databases.

TDSs; it is worth noting that some important recent books
summarize the up-to-date knowledge [15]-[22]. In addition,
the top world’s leading scientific, research and development
publication indexing databases, Elsevier’s Scopus and Web
of Science (WoS) by Clarivate Analytics, would yield over
200 thousand results if delay is included in the searching
title or keyword. Fig. 1 shows that the total number of such
publications has been increasing over the past ten years, with
an approximate annual increment of 14,000 publications.
Therefore, it is almost impossible nowadays to address all the
most recent advances in the field by only one person.

The knowledge of the loci of the characteristic roots, i.e.
system poles, constitutes crucial information about the sys-
tems’ stability and dynamics. It is well-known that a TDS
has an infinite number of characteristic roots, i.e. its spectrum
is infinite, and therefore the complete image of their loci
is very hard to analyze, if possible at all. The methods and
techniques of the spectral analysis of the TDSs deal with
the aforementioned negative effects of the delays on the
overall performance including stability and dynamics, and
they have yielded many practical impacts and conclusions.
Although researchers have found many new results on a
variety of complex systems with different kinds of delays,
including but not limited to time-invariant, time-variant, non-
linear, chaotic or discrete-time ones, even more studies have
been published in the field of continuous linear time-invariant
(LTI) TDSs which represents the most common yet still a very
attractive class of TDSs.

In spite of the relative simplicity of LTI-TDS models, an
enormous number of books, conferences and journal papers
indicates that there are many unsolved problems related
to these systems. For example, the very famous work of
Richard [23] provided an overview of various modeling,
stability analysis and control approaches for LTI-TDSs and
discussed some open problems as well, e.g. the control using
delayed information.

In addition, Gu and Niculescu [24] presented a broad
overview of the stability and control of TDSs concerning
practical problems and engineering applications. Various
research related to literature overview in the field of TDSs
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has been done under different names with different aims.
For instance, a delay jitter problem in the packet network
based telephony was discussed in details in [25] where an
overview of various attempting methods was also provided.
Wang et al. [26] provided a survey on recent progress in
the measurement of two types of the end-to-end latencies
(round trip delay and one-way delay) over the Internet.
Chen et al. [27] presented a systematic overview of the time-
delay-estimation algorithms ranging from the simple cross-
correlation method to the advanced blind channel identifi-
cation based techniques. Fruchard and Schifke [28] provided
an overview of the problem of bifurcation delay from its
appearance in France at the end of the eighties to the most
recent contributions. A research focused on the performance
of domestic and international transport and logistics systems
as perceived by Chinese importers and exporters was pro-
vided by Zhang and Figliozzi [29] along with a broad litera-
ture review of the meteoric logistics industrial development
in China. A survey on the virtual-environment-based and
bilateral teleoperations of space robots with time delay effects
was addressed in [30]. Wang [31] presented a review of the
recent advances in delay-time-based maintenance modeling,
which is one of the mathematical techniques for optimiz-
ing inspection planning and related problems. A step-by-
step introduction to the notion of time-delay in classical
and quantum mechanics, aiming at clarifying its foundation
at a conceptual level, was made by Sassoli de Bianchi [32].
Cui et al. [33] gave a survey on several major systematic
approaches in dealing with delay-aware control problems,
namely the equivalent rate constraint approach, the Lyapunov
stability drift approach, and the approximate Markov decision
process approach using stochastic learning. The research of
Wang et al. [34] focused on a review of some design and tun-
ing methods of active disturbance rejection control methodol-
ogy for TDS with its applications as well. Flunkert et al. [35]
provided an overview of the effect of delayed coupling and
feedback on dynamical systems. A comprehensive and excel-
lent survey on stochastic hybrid systems by Teel et al. [36]
addressed results on the stability of delayed ones as well.
Similarly, Tao [37] included TDSs into his overview of some
fundamental theoretical aspects and technical issues of the
multivariable adaptive control. Doudou et al. [38] provided a
comprehensive review and taxonomy of the state-of-the-art
synchronous medium access control protocols with respect
to sender-receiver latencies. Lu and Shen [39] provided an
overview of the development in the area of scaling laws
for the throughput capacity and the delay in wireless net-
works. Liu and Yang [40] summarized the progress of grey
system research from 2004 to 2014 including the problems
of robust stability for grey stochastic time-delay systems of
neutral type, distributed-delay type and neutral distributed-
delay type. An overview of the basic results and methods for
the stability investigations of higher-order autonomous linear
difference equations, with a special emphasis on delay differ-
ence equations was published by Cermék [41]. Zhu et al. [42]
presented a variety of stability conditions for TDSs with
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varying delays in the form of scaled small-gain con-
ditions. In the broad introduction in [43], Liao et al.
summarizes the recent advances in optimal, robust and pre-
view control for systems with input delays. Mahmoud [44]
provided an overview of the research investigations in the
field of networked control systems (NCSs) that include
discussions on addressing communication delays. A simi-
lar topic was reviewed in [45], where the authors focused
on time-delay fuzzy-model-based nonlinear NCSs as well.
To name just one publication example from medicine,
Wechkunanukul et al. [46] provided a summarized review on
a range of countries describing the differences in time taken
to seek medical care for chest pain and the factors which
contribute to delay times. Besides journal review articles,
several books summarizing the up-to-date knowledge about
TDSs [15], [16], [19], [47], and those representing a com-
piled set of selected papers from the most important control
conferences and specialized workshops within the research
area [17], [18], [20]-[22] have been published as well.

Currently, a family of LTI-TDSs is lacking a holistic
literature overview that covers and summarizes most of
the spectral analysis techniques for systems with constant
(known or unknown) delays. This survey paper aims to pro-
vide the reader with a literature overview of such recently
published results. The exigency of such an up-to-date survey
can be considered as the greatest contribution of this work.
However, because of a huge number of published results in
this area it does not allow to cover all the ideas, therefore
this study does not claim to be exhaustive. It should be
noted that this study is primarily not interested in control-
oriented studies, and that the reader are referred to the cited
literature for more details — especially, regarding complete
mathematical issues.

Throughout the paper, C, R, Z and N denote the set of,
respectively, complex numbers, real numbers, integers and
non-negative integers. The closed unit disk, the unit circle and
the imaginary axis are denoted as D, T, and C?, respectively.
R" denotes the n-dimensional Euclidean space (a column vec-
tor), R™™ is the set of all real-valued matrices of the dimen-
sion n x m. For s € C, Re (s) and Im (s) denote, respectively,
the real and imaginary parts of s; C; := {s € C|[Re (s) < 0},
Ct = C\C,, the set of real polynomials is denoted as
R [s]. The superscript T stands for the matrix transpose. For
F (s) :5s € Cr— F € C, define sets

H; := {F (s) : /00 F (jo) F (jw)do < oo},

Hyo = {F(S) F O)loo = sup IF ()] < OO},

seC

and let

t 1/p
L, := {f(t): </ [f(t)lpdt) <oo,peN}
0
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forf(t) : t € R+ f € R. We use L (-) for the Laplace
transform of (-). The unit matrix of the dimension n is denoted
as I,,.

The rest of the paper is organized as follows: In the prelim-
inary Section II, the research field of LTI-TDSs is specified
and their basic spectral and stability properties are introduced.
Section III concisely explains the methodology of the litera-
ture review used herein the study. Section IV provides a brief
overview of some earlier important and famous methods in
the field of the spectrum analysis of LTI-TDSs and related
stability issues. The main contribution of the paper is given in
Sections V and V1. In Section V, a detailed review of recently
published papers with a theoretical contribution to pole loci
is presented. Section VI includes selected recent results on
the stability analysis based on the knowledge of the spectrum.
In Section VII recent papers on related practical problems and
engineering applications are outlined. Section VIII lists our
research questions and points out unexplored areas in the field
of spectrum analysis of LTI-TDSs aiming at providing direc-
tions for the future research. Finally, Section IX concludes
the paper.

Il. PRELIMINARIES

In this section, LTI-TDSs are defined to determine the field
of study; then their essential spectral properties and stability
issues related to the eigenvalue spectrum are introduced.

A. LTI-TDS MODEL

A general continuous-time LTI-TDS with constant delays
can be formulated by state and output functional differential
equations (FDEs) as

ny L
X (1) + Zi:l H;x (t — THJ') + /(; H; (7)x(t — 7)dt
— Aox (1) + Zzl Ax (1 —ta;) + Bou (1)

ng L
+ Y Bu(-m)+ [ A@xa-o
= 0
+Bs(t)u(r —1)]ldr
y(@) =Cx (@) + ZZ] Cix (t — ‘(C’i)

L
+/ Ci(Dx(t—1)dr @))
0

where x (1) € R”, u(f) € R,y (1) € R, stand for the vector
of state variables, inputs and outputs, respectively, x (t) =
dx (1) /dt, A;, Ag (1), B;, By (7), C, Cy (1), H, Hy (7) are
real-valued matrices of compatible dimensions, 0 < 7. <
T2 < ... < L express lumped (point-wise) delays and
convolution integrals characterize distributed delays. If T. ; =
n. ;hforalliwheren. ; € N, with the base delay, & € R, delays
are called commensurate. The initial condition is a function
segment x () = ¢ (0),0 € [-L,0], ¢ € £([—L,0],R"),
where ¢ means the Banach space of continuous-time func-
tions mapping & € [—L,0] into R" equipped with the
supreme norm ||-||;. For t > 0, denote x; = x; (6,¢) =
x(+60),0 € [—L,0] for the initial data ¢. If 3i so that
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H; # 0 or Hy(r) # 0, the system is of neutral type;
otherwise, it is of retarded type. For the sake of this review,
retarded and neutral systems without distributed delays are
abbreviated as RTDSs and NTDSs, respectively, and those
with (non-lumped) delay distribution let be dRTDSs and
dNTDSs, respectively.

Note that an LTI-TDS can also be represented in the con-
text of the Hilbert space as follows. The homogeneous state
equation has the form x (1) = Z(t) X;, t > 0 where ¢ (1) :
RT x X - R* X = # ([-L,0], R") with X being the
Hilbert space of continuous functions on the interval [—L, 0].
For further details, the reader is referred e.g. to [48].

By using the Laplace transform, one can construct the
characteristic function

s(I + M Hiexp (—sta.i)

+ fOL H, (1) exp (—s71) dr) 2
—Ag— XM Ajexp (—sta.i)

- fOL Ay (t)exp (—s1)dt

For RTDSs and NTDSs, (2) is a quasipolynomial; however,
due to distributed delays it takes a form of a quasipolyno-
mial fraction where some numerator/denominator roots can
be mutually algebraically canceled. Systempoles (eigenval-

ues or characteristic values) constituting the spectrum X of
(1) satisfy

A (s) = det

Y:={s:A(s) =0}. 3)

Let the numerator (if applicable) of A (s) be denoted as
A (s) ==Y d; (s) s' where d; are exponential polynomials
and np > n. Then dp, (s) = dyy,0 + Y i dnai€Xp (—5Ti)
with dy,. € R, 1 > ng, T < L+ Y * w4 ; constitutes
the associated characteristic exponential polynomial. The
essential spectrum of a (A)NTDS reads

Yess = {S : dnA (s) = O} )

B. BASIC SPECTRAL PROPERTIES
Let us introduce some very basic properties of X, X,z as
follows, leaving proofs to references:

Proposition 1 [14]-[16]: For a (d)RTDS it can be deduced
that:

(i) If the numerator of A (s) is a quasipolynomial not a
polynomial, then |X| = oo;

(i) All s € X are isolated;

(iii) There are only finitely many characteristic roots s; €
Y in the strip {81 < Re (sx) < B2} € C;

@iv) For any B € R with 8 < 0, only finitely many poles
are located in the half-plane Res > B, while infinitely many
ones are located to the left-hand side of Res = §;

(v) Isolated poles behave continuously and smoothly with
respect to T and parameters on C.

Proposition 2 [14], [24], [48], [51]: For a (d)NTDS the
following statements are true:

() Letsi € £ C 2,501 € Zesy © Tegs with [sg—1] < |sel,
‘seyl,l | < |se,1 | Then for every ¢ > 0, there exist K, L, such
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that |sk — se’1| < gfork > K,l > L. It means that both
system and essential spectra constitute vertical strips at high
frequencies which converge to each other;

(ii) Define y := sup {Re (X)), then limy_, o Im (s3,) =
oo for |sg_1| < |skl, sk € Y as limg— 00 Re (sx) = y;

(iii) In the half-plane with Re (s) > 1y, there may lie
infinitely many system poles;

(iv) The value of y is not continuous with respect to
(where T € R"™ > 0 represents the vector of all system
delays;

(v) Define y := sup{y (r +487):V|ét] <e,& >0},
the safe upper bound estimation ¢ (that is continuous with
respect to delays) on y can be calculated from

~ d .
E:{ceR:Efll fat
1=

dnA_O
see e.g. [52]. Only a finite number of poles is located in the
half-plane with Re (s) > ¢ > y and they are isolated.
The spectral abscissa is the function

exp (¢t = 1}, ©)

o (p) :=p+> sup{ReX} (6)

where p is a system parameter (including delay).

Proposition 3 [53]: For « (t) of a (A)NTDS (1) the follow-
ing two claims are valid:

(1) The function may be non-smooth and hence not differ-
entiable; e.g. in points with more than one real pole or conju-
gate pairs with the same maximum real part;

(i) It is non-Lipschitz; for instance, at points where the
maximum real part has multiplicity greater than one.

C. LTI-TDS STABILITY

In this subsection, stability issues of delayed systems, which
are closely related to their eigenvalue spectrum, are con-
cisely addressed. Tasks of stability analysis as well as those
attempting to guarantee the stable control system constitute
the primary problems solved when dealing with the system
spectrum.

Definition 1 [14]-[16], [48], [54]: The system (1) (or
more precisely, its null solution) is said to be stable, if for
any ¢ > O, there exists § (¢) > O such that |¢|, =
maxge[—L,0] ¢ (0)| < & implies that [|x (¢)|| < & for any
t > 0 where ||-|| denotes the Euclidean norm. If, moreover,
for any ¢ € £ ([—L, 0], R") holds that lim;_, oo x(t) = 0,
the system is asymptotically stable. System (1) is said to
be exponentially stable if there exist a > 0, u > 0 such
that I, 0, @)ll, < aexp(—u) gl Ve = 0 forall ¢ €
¢([—L, 0], R"Y).

Proposition 4 [14], [15], [24], [48]: A (d)RTDS (1) is

(i) asymptotically and exponentially stable if and only if
a() <0,

(ii) stable if and only if & () < 0 and for any pole s; € Co
it holds that

SkI z A() — Z?il A,' exp (—Sk‘L'A,i)
— Jo Ad (v) exp (—sx7) dtT
where gy is the algebraic multiplicity of sy.

rank[ i| =n—qrx (7)
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Whereas asymptotic and exponential stability coincide for
a RTDS, it is not the same case for a NTDS. The most delicate
is the case of poles in one chain of neutral-type given by (ii) in
Proposition 2 shaped asymptotically to the imaginary axis yet
located in C; (with no counterpart in chH

Proposition 5 [14], [48], [51], [55]: For a (d)NTDS given
by (1), the following statements hold:

(1) It is exponentially stable if and only if there exists ¢ > 0
such that o (+) < —¢;

(i1) If @ (-) < 0 and there is a critical chain of poles close to
€, asymptotic stability may or may not occur. For instance,
if Hy #0,H; = Hy; = 0,7 > 1, it depends on geometric and
algebraic multiplicities of eigenvalues of Hj.

The family of (d)NTDSs is equipped with the following
two specific stability issues.

Definition 2 [16], [56]: A (d)NTDS is said to be formally
stable if

ny
ank I+ ZLi:l H; exp (—sth.i)
+ Jo Ha () exp (—s7) dr

It is said to be strongly stable if y < 0.

To rephrase the definition, formal stability means that sys-
tem (1) has only a finite number of poles in C*, whereas the
strong one expresses that it remains formally stable under
small delay deviations (see items (iv) and (v) of Proposi-
tion 1 and Proposition 2).

Other commonly concerned stability issues, such as BIBO
(Bounded-Input Bounded-Output) and H, stabilities cannot
be investigated solely from pole loci. Note that, in the single-
input single-output (SISO) case — for the simplicity — BIBO
means that |u (r)] < Mj, M1 > 0 implies |y ()] < Ma,
M, > 0 for t > 0; or equivalently, the system impulse
response g (t) € L;. The system is Hy, stable if its transfer
function satisfies G (s) € Hx (i.e. it is a bounded analytic
function in C*); orequivalently, u (t) € L, impliesy (t) € L,.
For instance, let G (s) = 1/ (s + sexp(—s) + 1), G2 (s) =
Gi(s)/ s+ 1), G3(s) = Gi(s)/(s+ D*. All the three
transfer functions have poles asymptotically approaching C°
from the left at infinity. It can be proved that G; ¢ Hx,
yet G2, Gz € Hso, and G, G, are not BIBO stable, unlike
G3 [57].

Definition 3: System (1) is said to be (weakly) delay-
independent stable (DIS) if it remains stable for any T €
R"™ > 0. It is said to bedelay-dependent stable (DDS) if
it is stable for a disjoint set {Im-} of regions in the delay
space.

Note that DIS and DDS according to Definition 3 are
usually considered in terms of exponential or asymptotic
stability.

} =n, VseCt. (8)

lll. LITERATURE REVIEW METHODOLOGY

The purpose of a systematic review is to summarize the best
available research on a particular topic. It should transpar-
ently collect, analyze and synthesize the results of relevant
research. As stated above, the authors do not dare to call this
survey as systematic due to the enormous number of results
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on the addressed topic. However, they attempted to follow the
principles of the systematic review. Four steps of the literature
review are implemented in this research: planning, searching,
screening, and extraction.

In the planning phase, the problem to be addressed is
specified in the form of clear research questions. Based on
the preliminary section the following research questions are
considered here: What is the current status of research on the
spectrum analysis for LTI-TDSs with constant delays? What
are the open problems in this field?

In early 2018, research papers related to the spectrum anal-
ysis for LTI-TDSs with constant delays were searched and
collected by the authors. Note that nonlinear, time-varying,
stochastic, non-integer-order systems, etc., are not within the
scope of this study.

Inclusion and exclusion criteria are defined and applied
to the found results in the screening phase. To present up-
to-date results, the publication period was determined to be
within the last five years (i.e., from 2013 to 2017). It is
noteworthy that the authors of this review are by no means
intended to claim that earlier results are less important — yet,
this paper is primarily aimed at giving an overview of some
most recent results. However, some others (out of this period)
of critical importance (i.e. those not within the period) are
also included when appropriate, and a brief overview of the
famous earlier methods is presented as well. A total amount
of 137 results covered by the aforementioned period have
been finally selected to provide some significant insights into
the considered research questions, based on the screening of
abstracts and the linkage of particular cited papers and citing
sources; the relevance to the topic of this review has been
the most important selection criterion. For instance, methods
based on Lyapunov stability theory and linear matrix inequal-
ities (LMIs) are mostly out of this scope of this study since
they usually provide only the estimate of the exponential
decay, i.e. the spectral abscissa, not a deeper insight into the
spectrum.

Finally, in the extraction phase, open research questions
arising from the analysis of selected papers are concisely
introduced and discussed (see Section VIII).

IV. SOME WELL-ESTABLISHED METHODS OF LTI-TDS
SPECTRUM ANALYSIS

In this section, we briefly summarize selected significant and
famous well-established direct methods on LTI-TDS spec-
trum analysis and related stability issues.

A. SPECTRUM APPROXIMATION BY SPECTRAL AND
PSEUDOSPECTRAL METHODS

This methodology attempts to estimate the infinite-
dimensional spectrum by a sufficiently accurate finite-
dimensional one by means of a discretized state-space
formulation (i.e., the discretization of the so-called solution
operator or the infinitesimal generator).

35461



IEEE Access

L. Pekaf, Q. Gao: Spectrum Analysis of LTI Continuous-Time Systems With Constant Delays

The solution operator T (¢) is defined by the relation

T e =x(9),

The infinitesimal generator A : D (A) € £ — £ of T (¢)
has domain

t>0. ©)]

D(:ﬂ):{fp €l, ¢ :=dgp0)/do el : F; (p,0)=F, (p, 0)}
(10)

where Fj (¢, 0), F, (¢, 0) express left-hand and right-hand
sides, respectively, of the first equality in (1) where x is
substituted by ¢, ¢t = 0 and u(-) = 0. The generator acts
as ¢ = Ag, ¢ € D (A). Then (1) can be treated as an abstract
Cauchy problem given by the following operator (ordinary)
differential equation

XZ‘:c}qXZ‘, IZO

X0 = ¢. (11)
It holds that

1 )
se = cInupe o (T(®)/{0}
sk € o (A). (12)

where sy € X, and o (-) denotes the matrix spectrum.
Hence, the problem can be transformed into a suitable matrix
discretization of the solution operator or its infinitesimal
generator.

Many of these methods discretize x;, by a finite-
dimensional approximation in the form of a block vec-
tor X; € {y with components X, (GN,i) where ¢y is the
space of discrete functions defined on the grid Qy =
[9]\/,,', i=0,1,.. .,N], Ovo = 0,0n,; > ON,ix1, ONN =
—L, and X, is the approximation of x,. Then (11) can be
approximated as

Xt == ANX;
Ay € Rn(N-i—l)xn(N—&—l). (13)

and the solution operator (9) is usually computed by the
following one-step approximation

Xiiar = Ty (AN X, Ty € RIVFDn0V+D

At = Oy iy1 — On,i. (14)

where different techniques are used to determine Ay or
Ty (A1), see e.g. [14], [58]-[60].

B. FREQUENCY-DOMAIN APPROACHES TO GET
FINITE-DIMENSIONAL MODEL REDUCTION

Whenever an LTI model (1) is represented by the transfer
function, one may apply a rational approximation of expo-
nential terms to obtain a finite-dimensional model, the spec-
trum of which can be easily computed [61], [62]. However,
some artificial roots appear after the approximation. For
instance, the nth order Padé, diagonal Padé, Laguerre and
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Kautz shift approximations can be expressed as exp (—1s) ~
p (—s) /p (s) where, respectively,

n 2n —k)!

p(s) = Zk:o <Z> % (TS)k,
n o n—k)!

PO=D oo T (—sD)k,

. TS\
p(s) = lim <1+—) .
n— oo 2n
L 1 szs\2\"
p(s)_< +2n+2<2n>) '

Theses approximations play an essential role in some other
delay approximation concepts. For instance, a famous result
based on the Trotter-Kato approximation theorem [63] for
strongly continuous semigroups was developed in [64]. Using
this general framework, two families of particular approxima-
tion schemes were constructed. Approximation of the state

is done by functions which are piecewise polynomials on a
mesh (m-th order splines of deficiency m).

C. LAMBERT W FUNCTION

The use of the Lambert W function yields the analytical
solution of the pole loci. However, it is only applicable to
systems with commensurate delays. The Lambert function
W (z) is a multivalued complex function defined as

z=W () exp (W (2)) 15)

where its solution constitutes an infinite set of branches and
z can be a scalar or a matrix [67]. We refer to Wy (z) as the
k-th branch of the Lambert W function of z. The main idea
is to express the solution of (3) by means of the Lambert
W function. For instance, let the scalar system be x (t) =
aox (t) + aix (t — L), then the characteristic equation can
be written as (s — ag)exp (sL) = a; which is equivalent
to the identity L (s —ag) = W (a1L exp (—apl)), i.e., z =
aiL exp (—apL), and hence the solution of the characteristic
equation reads s = W (a1 L exp (—agl)) /L + ap.

D. ARGUMENT PRINCIPLE TECHNIQUE

If the task is to decide on the number Np of poles located
inside a region D C C given by the closed positive Jordan
curve @, it holds that

Mo [AOg - LA aeaw,  (16)
= — = — ar s
P=oni] A @ T g et MESY
¢+

where A (s) is a retarded characteristic quasipolynomial, and
A’ (s) = dA (s) /ds [65]. From (16) it follows that, if A (0) >
0, A (s) # 0 for any s = jw, w > 0, then
n 1
N==-——A argA(s)

2 v s=jw,we[ 0,00)

where N means the number of poles in C*. In [66], the result
was extended to NTDSs as follows: Consider a strongly stable
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system with A (0) > 0, A(s) # O for any s = jw,w > 0,
then (1) is asymptotically stable if and only if

nw nmw
— -0 < A argA(s) §7+CI>,

2 s=jw,we[ 0,00)

) i
arcsin (Zizl |d,,A’[|).

As clear from Proposition 4 and Proposition 5, exponen-
tial stability can effectively be studied by the determination
of system (or even delay) parameters such that its spec-
trum crosses imaginary axis. A bunch of well-established
techniques follows. The techniques rely on two impor-
tant fundamental theoretical results; namely, the associated
D-decomposition/t -decomposition theorem [68], [69],
and the continuity property of system eigenvalues with
respect to system parameters [70]. By D-decomposition/
T -decomposition theorem, one can find countably many
regions in the parameter space, where in each region the
system can possess only a finite number of N. The system
is stable for all the points in that region whenever N' = 0, and
the boundaries that separate these regions are formed by some
critical parameter values that impart imaginary-axis poles.

A

P

E. REKASIUS SUBSTITUTION

Rekasius [71] proposed the following exact (unlike the Padé
one) transformation implemented to calculate the stable-
unstable regions of an LTI-TDS

1-— jT,-a)

exp (—Tijw) —> m,

i=1,2,...n; a7
where T; € R are so-called pseudo-delays. As a consequence,
a new characteristic polynomial in w parameterized by T; is
obtained. The substitution (17) is valid and exact if T complies
with

Tig = 20! <tan_l (T) + kn), keZ. (18)

That is, every pair satisfying (17) with s = jo is mapped
to delays according to (18). These points bisect the delay
parameter space into intervals, where in each interval the
system is either stable or unstable.

F. ELIMINATION OF TRANSCENDENTAL TERMS IN THE
CHARACTERISTIC EQUATION (DIRECT METHOD)

The core idea of the direct method [72] lies in the iterative
elimination of exponential terms in A (s) with commensurate
delays based on the fact that whenever A (jw) = 0, it also
holds that A (—jw) = 0 (the complex conjugate symmetry of
complex roots). Let A (s) = Ziz:o d; (s) s' exp (—ihs), h > 0,
then construct

AW (5) 1= do (=) A (5) — da (5) A (—s) exp (—2hs)
= do (=s)dy () — dr (—s) d> (s)
+ (do (—s)dy (s) — di (—s) d> (5)) exp (—hs)
=:d\" (s) + d" (s) exp (=hs). (19)
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The second iteration reads
AP (5) == d" (9)d" (=) — a\V (s)d" (—s)
= dy (s). (20)

Since (20) has no exponential terms and it holds that the
elimination procedure preserves the imaginary solutions s, =
+jw, of the original characteristic equation, one can write the
following polynomial equation to get the imaginary poles

W (wf) = A (jw,) = 0. @1)
The set of potential base delays is then computed by
Re (48" Goo) /d{" (o))

im (—df" Goo) /d" Geo))
keNy. (22)

+2km |,

The crossing property is then checked by a nonzero RT
value calculated via RT = sgn {dél) (jwe) AW (0?) /d (w2) }

G. FREQUENCY SWEEPING

This is very simple yet effective technique to determine sta-
bility border in the parameter (or delay) space see e.g. [73].
However, it can be used only if A (s|p) is linear with respect
to the unknown parameters p. The leading idea was based on
the partition of A (s, p)|,—j, into real and imaginary parts,
i.e., Re (A (jw, p)) and Im (A (jw, p)), respectively. Then,
the common solution of Re (A (jw, p)) = Im (A (jo, p)) =0
can be plotted in the parameter space for w € [0, Wmax],
where wmax means a particularly selected maximum fre-
quency. The generated plot in the parameter space represents
a potential stability boundaries and they determine regions
that can be further tested in order to identify the stable ones
(for instance, via the D-decomposition procedure).

H. SCHUR-COHN PROCEDURE

This procedure can be used to compute the stability margin
for LTI-TDSs with commensurate delays [15], [74]. The
original Schur-Cohn procedure computes the determinant of

a partitioned matrix
A (s) )
AT ()

S — (Al (s)
A5 (s)
where Ay, Ay € C""[s] are appropriate matrices over the
ring of polynomial in s, and the asterisk denotes the particular
Hermitian.

In order to determine all the imaginary roots of the char-
acteristic quasipolynomial A (s) with the base delay 7y and
the commensuracy degree nc, the variable g = exp (—1ps)
is introduced and A (s) is rewritten as a polynomial p (s, g)
in two unknowns over R. Then, the Schur-Cohn criterion
solves the problem of computing the values of w such
that p (jo,q) = 0 by multiplying p (jw,q) by ¢~',i =
0,1, ...nc—1, and the complex conjugate p (jw, ¢) by ¢', i =
1, ...nc. This yields a system of 2nc homogenous equations
with the unknowns ¢'.
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I. KRONECKER SUM AND MATRIX PENCIL METHOD
To introduce these techniques concisely, let A, B € R™*",
then the spectrum of the Kronecker sum AGB = AQI+IR®B
consists of all sums in the form of A + w, where A, u belong
to the spectrum of A, B, respectively, and I is the identity
matrix [15], [74]-[76].

For instance, consider the following simple system

X (1) =Aox(t) + Aix(t — L). (23)

If some si, —si are zeros of A (s) for (23), then s; belongs
to the spectrum of Ag + Az, while —s; lies in the spectrum
of Ag + A1z, where z = exp (—sL); hence

Auss.1 (2) = det ((Ao FAD® (Ao + A1z_1)) = 0. (24)

If s is a purely imaginary system pole, (24) must hold.
The transcription of the Kronecker sum into the matrix
pencil form reduces the problem to the existence of the
unit circle of generalized eigenvalues of the corresponding
matrix pencil. Crossing delays are then given by 7z =
o~ ! (arg (z) + 2kn), k € Z.

J. KRONECKER MULTIPLICATION METHOD
The main result that characterizes this framework can be
expressed by the following theorem.

Theorem 1 [77]: Let Q2 be the set of all eigenvalues of the
matrix

_ 0 1-‘0 n®xn?
H_<_A2_AI>GR (25)

where

IFo=1I0LT =IQA)—A)®I,
I =A1®A1 —A)®Ay,
A =T,'T, Ay =T,'T,. (26)

Then Q C Qp where Q2 := Im (Z N (CO).

Last but not least, let us introduce two well-established
frameworks from the field that enables to decide about the
exponential stability, i.e., whether all characteristic roots are
located in C;; .

K. EXTENDED HERMITE-BIEHLER THEOREM

The famous work of Bellman and Cooke [78] applied the
extension of the Hermite-Biehler theorem to RTDSs based on
the earlier work of Pontryagin [79]. This theorem yields the
necessary and sufficient conditions for the stability of A (s).
Let A* (s) = A (s) exp (sL) (having the same roots as A (s)),
A% (s) = Re (A" (s)), A} (s) = Im (A* (5)), then the system
is stable if and only if A% (s) and A} (s) have only simple
real roots, these roots interlace, and (A}k (wo))/ A% (wp) —
AF (wo) (A% (wo))/ > 0 for some wy € (—o0,00). The
crucial problem is to make sure that A% (s), A} (s) have only
real roots, see e.g. [80] for details.
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L. CLUSTER TREATMENT OF CHARACTERISTIC ROOTS

The famous Cluster Treatment of Characteristic
Roots (CTCR) paradigm was developed more than a decade
ago, see e.g. [81], and it originally consists of the follow-
ing basic steps: First, the characteristic quasipolynomial
is transformed to the corresponding polynomial p (@, T)
including pseudo-delays T; (via the Rekasius substitution).
Second, the eventual polynomial is subjected to the Routh
array scheme to get the so-called potential stability switching
hypersurfaces (or, the kernel curves in the 2D delay space)
defined as

#0(1)=Q[T:A(s,7) =0, 5=jw, 0 € Q] (27)

where 2, represents all kernel points in the delay space
and €2, means the set of all possible corresponding crossing
frequencies. The necessary crossing condition is that the root
tendency RT := sgn {Re (ds/dri|szjw)},i = 1,2,..,n¢,
is nonzero, where n; denotes the number of independent
delays in A (s). As the third step, the kernel curves (or, poten-
tial stability switching hypersurfaces) together with the cross-
ing frequencies give rise to the so-called offspring hypersur-
faces gqp () which are generated based on the knowledge
that whenever there exists an imaginary pole s, = Zjw,
for some 7¢, the same pole exists for 7; = 79; + 27k;/wc,
70, — 2n/we < 0,i = 1,2,..,n:;k € N, as well. Finally,
the D-subdivision method [68] is deployed to determine the
number of unstable poles on the right half-plane, starting from
the delay-free case.

V. OVERVIEW OF RECENT THEORETICAL RESEARCH ON
POLE LOCI CALCULATION, COMPUTATION AND
APPROXIMATION
This section is dedicated to the review of recent theoretical
research on the analysis of the eigenvalue (characteristic
roots) spectrum X of LTI-TDSs with constant parameters and
delays. Methods for the root loci computation or approxima-
tion and those determining a part of ¥ within the specified
region in C are presented.

Methods for the computation of the characteristic roots
covered herein can be divided into the following categories:

(i) Numerical methods based on the approximation of
the solution operator associated with the system (1) or its
infinitesimal generator via spectral (or pseudospectral)
method;

(i1) Semidiscretization and full-discretization methods;

(iii)) Numerical integration and differential quadrature
methods;

(iv) Contour integral method;

(v) Lambert W function;

(vi) Special numerical,
methods.

semi-analytic and analytic

A. SPECTRAL AND PSEUDOSPECTRAL METHODS
In the literature, Wu and Michiels [60] summarized the
methodology introduced in (9)-(14) to get Ay concerning the
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computation of all characteristic roots in a given right half-
plane and they also provided a procedure for the automatic
selection of N; Chebyshev polynomials of the first kind were
utilized to approximate X, by X, — the so-called pseudospectral
collocation (PsC) method is then obtained (the term pseu-
dospectral means that the solution is approximated in a finite
dimensional subspace).

Another point of view was presented by Lehotzky and
Insperger [48] where a detailed comparison of a family of
weighted residual-type methods to approximate the operator
differential equation (11) in the Hilbert space (see after (1))
was provided. In more detail, let the solution of (11) be
approximated by X, (9) = Zj\/:al ¢j (0)a; (1) where 6 €
[—L, 0], and a; (¢) are unknown variables spanned by the
basis {¢; };.Vz"l, then the residual function reads r; (6) = X, —
X' +- The objective is to determine a; () to get X; — X; as close
as possible. Methods of weighted residuals yield (r;, ¥j) :=
fBL r; (0)Y;(0)dd =0, =1,2,...,N, [48], [82], where
Y (8) are test functions, which can also be represented in a
matrix form as

Na (1) = Ma (¢). (28)

where a (f) = [aj (t)];vz"l, N, M e R"™axnNa and entries of
these matrices include inner products (¢, v;). In the so-called
pseudospectral tau approximation (PsT), the rough solution
segment is given by

% O)=Y " ¢ O)% ). (29)

where ¢; (0) are Lagrange base polynomials, i.e. ¢; (QNJ) =
1 for i = j, else ¢; (GN,,‘) = 1. The barycentric formula
of Lagrange polynomials used in [48] is more numerically
stable and derivatives of ¢; are then less complicated. The
PsC method introduced above (also called the Chebyshev
spectral continuous-time approximation) reduces the error
X; (8) — x; (6) by means of the selection of Chebyshev nodes
for the nodes of interpolation in (29). The spectral Legendre
tau (SLT) method employs Legendre polynomials as base
functions in (29). The tau approximation (TA) uses (29) to get
(28) in the form of (13) where a time-dependent matrix G ()
appears instead of Ay. This matrix contains <¢j, Wj> which
can be approximated by using quadrature methods.

Unlike the aforementioned methods (PsC, PsT, SLT, TA),
the spectral element (SE) method (called the time finite ele-
ments method as well), which was also included in the com-
parative study [48], approximates T (¢) to obtain the discrete
mapping. The idea lies in the splitting of the history segment
[—L, 0] into E number of temporary elements with the length
At. Each element contains N, inner points. An approximate
solution is then sought in each element according to

X (1) = Z,Nzl ¢ (O Xk (1)), t € [—kAL, — (k — 1) At],
k=0,1,....E (30

where 1 j € [-kAt, — (k — 1) At] are inner time instants
and ¢; represent trial test functions. Then (12) is used to
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compute the system spectrum. Note that in [48], ¢; are
Lagrange base polynomials, and the abovementioned prin-
ciples were compared inter alia by using the loci of the
rightmost poles here.

Vyasarayani et al. [83] compared the spectral tau (ST)
and the spectral least-square (SLS) methods. The for-
mer one computes N,M in (28) simply using N =
J2L0©) 0" ©)d0.M = [° 0 ©)¢'" (©)d0 where ¢ =
[qbl, P, .. .qﬁNa]T; whereas, the latter one attempts to solve
the following constrained optimization problem

0
min 0.5 / r2 (0)do
—L

st F ((oT, 0) a() =F, (¢T, o) a@). (1)

Base functions ¢; were considered as mixed Fourier basis,
shifted Legendre polynomials and shifted Chebyshev poly-
nomials, in [83]. The authors compared the methods via
pole loci and stated that the ST method is easy to code and
understand, and performs better than the SLS method.

To overcome computational burdens of the eigenvalues
associated with the sparse Ay, an iterative PsC method for
RTDSs was presented by Ye et al. [84]. The sparsity of Ay is
explored by reformulating its blocks into Kronecker products

as follows
_| Rw
Av = [MN®In] 42
where Ry = Y L;®A; with LT e RN*! being

constant Lagrange vectors. Then, the shift operation 5§ =
s — Sshy Ssh > 0, is utilized to get eigenvalues of matrix

Ay with the largest modulus, followed by the computation

of (AN) . This shift-invert preconditioning transformation
technique is used for sparse eigenvalue computations with
a reduced dimension by means of the implicitly restarted
Arnoldi algorithm (IRA) [85] to get Krylov sequences {qy}
via Q41 = (An)~! qi- A differelnt technique was presented
by Ye et al. [86] where (AN) — (I'y)~' Ty, in which
IIy is a highly sparse companion-type constant matrix and
Iy = elT I, — Z?io L; ® A;. In a similar manner, a pseu-
dospectral discretization of T () was published in [87]. The
authors utilize a technique introduced in [88]; however, matri-
ces forming T. (Ar) are reformulated by using Kronecker
products to reduce their dimensions. Then, the rotation-and-
amplification operation 5 = aexp (—0j)s,a > 1,0 > 0,
is made prior to the generation of Krylov vectors via the IRA,
to accelerate its convergence rate. This operation implies that
system poles are first rotated by 6 and then amplified by «.

Fabiano [89] suggested the approximation of A (therein
called a semidiscrete approximation) for a NTDS via linear
spline functions where he proved Trotter-Kato type semi-
group convergence [63] for this scheme as well. The same
author used this scheme to investigate the DIS problem in
[90]. In both papers, the exact eigenvalues of Ay were used
to measure the accuracy of the approximation.
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Note that a summary of pseudospectral discretization
methods according to (9)-(14), (29) can be found e.g. in
the book by Breda ef al. [91], and these methods were suf-
ficiently applied to biological models (see e.g. [92]). The
extension to inter alia systems with uncertain parameters was
presented in [93].

B. SEMIDISCETIZATION AND FULL-DISCRETIZATION
METHODS

Although semi-discretization (SD) methods and full-
discretization (FD) methods, as well as integral and quadra-
ture ones, in fact, provide the discrete approximation of
T (1), they are considered separately herein. Note, however,
that these methods are primarily applicable to time-periodic
systems. Let us briefly express the idea of SD methods for the
following particular RTDSs (23) [94]: First, L is divided into
[ intervals with the length At,i.e. L = [ At. Then, the solution
of the RTDS (23) on each time interval r € [kAt, (k + 1) At]
reads

x (1) = exp (Ao (t — kAr)) x (kA1)
t
+ /kA exp (Ao (t — §))A1x(§ — L)d§. (33)
t

The key point lies in the approximation of the delay term
as for x (t — [Ar) ~ Y ™ d; (1) Xp4i—; Where Xgii =
X ((k+1i—1)At), imax < [, and d; (¢) are weight functions
given by the particular interpolation method and its order,
see [94] for further details. If it is set t = (k + 1) At, (33)

yields

T imaX T
Xkl = Aoxy + ZZ_:O AL iXpti-ls
Ao = exp (AgAr),

At
Al,,:/ exp (Ao (Af — 1)) Ad; (1) dt.  (34)
0

In contrast to SD methods, the family of FD methods
is based on discretizing both the state term and the time-
delay term [95]. Equation (33) can be reformulated so that it
includes x ((k 4+ 1) At — & — L) rather than x (¢ — L); then,
the jmax th order interpolation is x ((k + 1) At — & — L) ~
DG i (6) X 1)1

Tweten et al. [96] provided the comparison of SD, SE
and SLT methods applied to autonomous (time-invariant)
and time-periodic RTDSs via inter alia the distance of the
rightmost poles of the system from their approximations. The
authors observed that the SE method had the best convergence
rate and the SLT yielded the shortest computation time, while
the SD method fell behind in both the performance measures.

Lehotzky and Insperger [97] utilized SD for the stabil-
ity analysis of digitally controlled RTDS. An improved FD
method with Lagrange polynomial interpolation to predict
milling stability was developed by Tang et al. [98] where the
authors also compared this technique with SD and numerical
integration (NI) methods. Again, the distance of critical poles
served as the benchmark tool.
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C. NUMERICAL INTEGRATION AND DIFFERENTIAL
QUADRATURE METHODS

Roughly speaking, NI methods are based on a numerical
approximation of the right-hand side of the FDE solution —
e.g. as in (33) - via different rules [99]. If L/Ar ¢ N,
the appropriate interpolation to approximate the delayed term
is used. For instance, the linear interpolation yields

x(kAt — L) = x (kAt —gAt — )
~r/Atx((k — 1) At — gAt)
+ (At —r) JAtx (KAt — gAY)
=r/AtXp_1-g+ (At — 1) [Atx4 4  (35)

where L = gAt +r,q € N, r € [0, At).

Unfortunately, these methods are used mostly to solve
time-variant (periodic) TDS engineering problems, see
e.g. [100]. Zhang et al. [101] improved the NI method by
using the Lagrange form interpolating polynomial to approx-
imate the delayed terms and construct a discrete dynamical
map for the damped Mathieu equation (in time-invariant and
time-periodic form) with time delays, where the obtained
approximation is in the form (14). A comparison with the SD
method was also provided resulting in the observation that
updated NI method has a faster computational speed than the
SD method.

The key step of differential quadrature (DQ) methods lies
in that a partial derivative of a function with respect to a coor-
dinate direction (at a sampling grid point within an interval
along that direction) is approximated as a linear weighted
sum of function values at the sampling grid points within
the whole interval. Hence, the weighting coefficients for
discretization of the derivative are to be determined. Then, the
FDE can be discretized as a series of algebraic equations, see
e.g. [102] for a time-periodic system. Dong et al. [103] devel-
oped a computationally efficient stability analysis method for
NTDSs.

D. CONTOUR INTEGRAL METHOD

A general algorithm for computing system poles inside a
defined open disk in C™ was proposed by Chen and Liu
[104], and Chen and Dai [105]. It was utilized to investigate
the local asymptotic stability of the positive equilibrium for
the n-dimensional Lotka-Volterra system and to compute
the rightmost characteristic roots (poles), respectively. The
main idea of the algorithm is based on the transform of the
nonlinear eigenvalue problem @ (s;) x = 0 to the general
eigenvalue problem H,,;1x = siH,,;2x where & is the char-
acteristic matrix, i.e., A (s) = det® (s), sy € C, and H,,1,
H,,» are Henkel matrices formed by using complex moments
approximated by the trapezoidal rule. The Mikhailov stability
criterion has to be included in this framework as well.

Xu and Wang [106] and Xu et al. [107] proposed a numer-
ical scheme for calculating the rightmost characteristic roots
of a given NTDS as well as the characteristic roots other
than the rightmost ones based on the proved Mikhailov sta-
bility criterion and its equivalent integral form. Moreover, the
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characteristic root loci of NTDSs compared to RTDSs was
briefly discussed in the latter publication. The crucial result
is the following.

Theorem 2: Define

Q 1 :
A
F(Q,a) = / Re <M> do,
0 A (a+jw)
and assume that the characteristic function A (s) has no roots
on C° and it holds that

sup  |dn, (9)| < 1. (36)
Res>0,|s| =00
Then a NTDS is asymptotically stable if and only if for
sufficiently large €2 > 0, one has

n_F(Q,O))_O

N = round (— 37
2 T

where N means the number of poles in C.

The spectral abscissa o can then be estimated based
on Theorem 2 as follows. Assume that there is a real
number a; such that for sufficiently large 2 > 0 it
holds that N = round (0.5n — F (2,a;) /mr) > O, i.
o > ajp, and let there exist ap such that one has N
round (0.57n — F (2, ap) /7r) = 0, hence o < ap. If ay —
ay is small enough, the abscissa can be estimated as « ~
0.5 (a1 + a2).

o

E. LAMBERT W FUNCTION

Duan et al. [108] provided the calculation of the decay rate,
ie. Kexp(a(-)t),K € R, via the Lambert W function.
Yi et al. [109] presented LambertW_DDE Matlab toolbox
implementing the Lambert W function approach for the anal-
ysis and control of TDSs in terms of stability, observability,
controllability, and observer and controller design via eigen-
value assignment within this framework.

Cepeda-Gomez and Michiels [110] proved for a particu-
lar second order system that there is no one-to-one corre-
spondence between the branches of the characteristic roots
associated with the system but only two branches suffice to
find the complete spectrum of the system, namely k = -
1, k = 0. Moreover, the principal branch (k = 0) can be
used not only for the dominant root, but also for some non-
dominant roots. An extension of this method to the nth order
system was given by Choudhary et al. [111] who confirmed
that the whole eigenspectrum can be associated with only two
real branches of the Lambert W function. The applicability
of the method was also improved by the introduction of a
new class of TDSs and the corresponding transformation
into the proposed common canonical form. In his technical
note [112], Cepeda-Gomez proved by an example that all the
characteristic roots of system (23) can be found using the non-
principal branch k = —1.

Surya et al. [113] developed a homotopy continuation
method to find the characteristic roots of RTDSs with mul-
tiple delays. A homotopy parameter u was introduced into
the characteristic equation so that this equation contains only
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one exponential term, corresponding to the largest delay, and
all the characteristic roots can be expressed in terms of the
Lambert W function for 4 = 0. The original characteristic
equation was recovered for 4 = 1. Then a pseudo-arclength
continuation was used to trace the roots as a function of .

F. SPECIAL NUMERICAL, SEMI-ANALYTIC AND

ANALYTIC METHODS

This part of the subsection covers various methods which
have contributed to the knowledge of the TDS spectrum
and cannot be directly assigned to any class mentioned
above. Boussaada et al. [114] extended the spectral projec-
tion methodology [115] for delay differential-algebraic sys-
tems (that can be characterized by a RTDS model with
mixed dimensions or a special possibly singular NTDS) by
introducing an appropriate bilinear form associated with the
special RTDS model. Then, a procedure scheme for comput-
ing associated spectral projection is described. The question
whether the solution of the model can be represented by a
series of elementary solutions is simultaneously addressed.
The proposed direct method provides the central manifold
approximation for lossless propagation model without the
use of the central manifold theorem and the structure recon-
struction. Conditions for the convergence of the power series
are characterized by the system poles and associated spectral
projection. Specific features of T (¢) and A were also utilized.
Unfortunately, the method is highly mathematically involved
and hard to understand.

Breda [116] presented the purely analytic study of the
characteristic roots of the scalar RTDS with one delay with
either real or complex coefficients. The focus was on the
robust analysis of the pole loci in the complex plane with
respect to the variation of the coefficients. Relevant stability
charts and boundaries were eventually obtained.

Some very interesting results were derived by
Bonnet et al. [51] where loci of NTDSs (with commensurate
delays) poles asymptotic to C° (not necessarily the rightmost
ones) were calculated analytically by means of an asymptotic
approximation up to the selected order. They proved that
although the asymptotes are given solely by X, the number,
shape and type of pole chains depend on other parameters
of A (s). The paper also addressed the Hy, stability where
necessary and sufficient conditions were derived. These
results were then extended in [117] and especially in [118]
where some classes of systems with multiple chains of poles
asymptotic to a same set of points on C? were addressed, i.e.
poles with high moduli were determined. In the time domain,
neutral systems with poles approaching C° were studied
in [119] as well. The findings derived in [51] were then used
in YALTA Matlab toolbox [120] dedicated to the H, stability
analysis of both RTDSs and NTDSs with commensurate
delays given by their transfer functions, based on pole loci.
Poles with small moduli were approximated by using a finite-
dimensional (Padé-2) approximation.

Another Matlab toolbox, the QuasiPolynomial mapping
Rootfinder (QPmR), was enhanced by its original authors
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in [52] and called advanced QPmR (aQPmR). This algo-
rithm is generally based on the numerical searching of inter-
sections of the curves satisfying Re (A (8 +jw,-)) = 0
and Im(A (B + jw,-)) = 0 inside a region of interest
covered by a rectangular mesh grid: (Bo, B1. - .. Btpa) X
j (w0, @1, ... @4, ). The main improvement was given by the
inclusion of recursive grid density adaptation while the use of
the Symbolic Math Toolbox was avoided in this version — this
step resulted in at least twice as fast the computing rates.

Jarlebring et al. [121] applied the Arnoldi method, which is
well-established to finite-dimensional systems, to TDS eigen-
value problems. The adaption was based on the formulation of
a more general problem as an eigenvalue problem associated
with an operator and only finite-dimensional operations with
matrices could be implemented. The Fourier cosine transform
was used here to deal with distributed delays.

In his brief paper, Bortz [122] studied the pole loci of a
RTDS with two delays by means of a special series expansion.

Traditional methods based on the substitution of expo-
nential terms still do not stand aside; to name just a result,
Niu et al. [123] utilized a Padé-approximation based method
to investigate the spectrum of a RTDS. This approximation
generally yields a satisfactory phase approximation, but intro-
duces a non-minimum phase artifact in the initial transient
response.

Although the Hermite-Biehler theorem is usually used to
test exponential or parameter-dependent stability, the recent
work of Wang er al. [125] extended it to reveal the informa-
tion about the characteristic roots distribution of a RTDS and
even a NTDS with commensurate delays. The main result was
given as follows.

Theorem 3: Let A* (s) be a quasipolynomial (retarded or
neutral one) with n = deg, (A* (s)), the degree of commen-
suracy equal to n¢ and no roots on C°. Then A* (s) possesses
N roots in C* if and only if

4nl 1—2N f
” (A*) _ nl+nc + ’ or nc even (38)
4nl + ne — 2N for n¢ odd
or
4nl + nc — 2N for n¢c even
ve (A7) = a (39)
4nl +nc +1—2N for nc odd

for a sufficiently large integer [ where

y(8%) = (=D sen (87 (0 ))
. (sgn (A% (@1.0)) — 2sgn (A (or.1)) )
o (D@ 2sgn (A (w1.0-1)) )7
ve (8%) = (1) sgn (a5 (wif )
. <2sgn (A7 (1)) = 2sgn (A] (wr.2)) )
+ -+ (=D 2sgn (AF (wr.p)) ’

in which 0 = wro < wr1 < < w01 are real
distinct roots of A} (w) with odd multiplicities in [0, €2;),
Q; = 2nl + 7w/ (2n) for nc even or 2 = 2xl for nc odd,
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sgn (A}‘ (a);fQ_l)) denotes the sign of A} () soon after the

occurrence of the zero sgn (A¥ (wy,0—1)), and 0 = wg, <
wRr,1 < --+ < wg,p are real distinct roots of A;g (w) with
odd multiplicities in [0, Qr), Qr = 2nl for nc even or
Qg = 27l + 7/ (2n) for nc odd, sgn (A;; (w;fp))
the sign of A% (w) soon after the occurrence of the zero
sen (A (01.7))

Model order reduction and finite dimensional approxi-
mation methods which can be used to estimate the system
spectrum or those based on it should be concisely outlined
as well. To introduce just a few, Saadvandi et al. [126] pro-
posed a new technique to approximate a second order TDS
in the general concept of the dominant pole algorithm, which
was based on the residual expansion of the system transfer
function in the form G (s) = dT A7 (s)f, d, f € R", as

denotes

o] Ry
G(s) = ,
O = s
d7xy’f dA (s)
Ri= o A(s)= . @0)
yA (sk) X ds

where Ry is the residue, x, y € R” are right and left eigenvec-
tors, respectively, corresponding to the pole si. In order to
avoid the scenario that the algorithm converges to the same
pole several times, the so-called deflation is usually made
which cannot be applied to linear systems in some cases.
Hence, the main contribution of this work was in the propo-
sition of an alternative technique that essentially removes the
computed poles from the system’s input and output vectors.
Note that these authors computed the pole dominancy as

_ [Ry|
IRe (s¢)|”

The algorithm was further extended to parametric sys-
tems in [127]. Two approaches to find dominant poles were
presented, one is based on a one-by-one procedure and the
other is in an independent manner [128]. Both these methods
are built on the Ritz values to get the so-called Hermite
interpolation.

Ionescu and Iftime [129] presented a moment match-
ing approach for infinite-dimensional systems based on the
unique solution of an operator Sylvester equation. The solu-
tion preserves poles as well as zeros of the original model.

Theory, algorithms and software to approximate the finite-
impulse response (FIR) filters by stable LTI systems were
proposed by Michiels and Unal in [130]. In fact, ann FIR
filter can be described by the following input-output map

Pk (41)

y(t) = /(; Cexp (—A7)Bu (t + ) dr,
A eR™ BeR™" CeR*, (42)

which is equivalent to the transfer function
G()=CGEI—A)' T —exp(—L (sI—A)))B. (43)

The approach is based on the theory of functions of matri-
ces, namely the Padé approximation and the Kronecker prod-
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uct were utilized in [130]. In the approach, pole-zero cancela-
tions are explicitly taken into account, and the approximation
performance is measured inter alia by the spectral abscissa
value.

Last but not least, Pontes Duff et al. [131] utilized the
Lambert W function to solve the following SISO optimization
problem: Given a stable model G (s) € H> and t > 0 find a
model

b
Hy(s)=—— € Hy, aubyecR (44)
s — amexp (—15)
so that
min (|G (s) — Hy, ()l - 45)

Qb

It holds that the optimality conditions can be given by using
equalities expressed by means of Hy, (sx), H,, (sx) G (s) and
G’ (sx) where s, is a pole of H,;, (s) (from the infinite set) and
the apostrophe -’ (s) stands for the derivative with respect to
s.

As the last note to this subsection, let us briefly introduce
some recent basic results on the spectrum of exponential
polynomials that can be used for computing X, (see (4) and
Proposition 2). Some decent general findings on X, can be
deduced from the aforementioned works [51], [117], [118].
Corless [132] proved that pseudospectra of matrix polyno-
mials expressed in other bases are unaffected by drawing the
matrix coefficients from certain structured families; however,
the author also showed that this behavior is not universal.
Sepulcre [133] gave a complete description of the set (defined
as the closure set of the real projections of zeros of an
exponential polynomial p (s) = Y, pi exp (w;s) with real
frequencies w; linearly independent over the rationals) and
proved that it is invariant with respect to the moduli of p;.
The reverse of this result of invariance was analyzed as well.
The proof was given in [134] that the real projection of each
zero of any function p (s) in a large class of exponential
polynomials is an interior point of the closure of the set of
the real parts of the zeros of p (s).

Selected results from this section are summarized
in Table 1 where the specifically studied TDS model, used
methodology (an approximation technique) and the problem
type are introduced.

VI. STABILITY STUDIES RELATED TO THE TDS SPECTRUM
This section contains methods concerning pole-loci-related
stability issues, i.e. the behavior of the rightmost imaginary
poles and those lying close to C°. The latter group is then
divided into several parts, in which exponential, BIBO, H,
DDS and DIS stability are considered separately. In some
cases, fixed yet uncertain delays or parameters are consid-
ered, and in others stability under small delay variations is
studied.

Several abovementioned types of stability are considered
with the following two scenarios — first, all the parameters and
delays are fixed with known values; second, some parameters
and/or delays are unknown but within a particular interval or a
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region (see DDS and DIS in Definition 3) and, hence, the task
is to find the stable interval(s) or region(s).

A. EXPONENTIAL AND ASYMPTOTIC STABILITY

Recall that time-domain methods estimate the (exponen-
tial) decay rate (or, also called the stability degree) only
(see e.g. [135], [136]) or they just prove the existence of
imaginary roots [137]; thus, they are mostly not covered
in this survey. Indeed, Milano [138] stated that finding the
Lyapunov function which implies finding a solution of an
LMI problem does not solve the eigenvalue problem (analysis
and/or synthesis). Moreover, the conditions of the Lyapunov—
Krasovskii stability theorem and the Razumikhin theorem are
only sufficient and cannot be used to find the delay stability
margin. Within this framework, weighted integral inequali-
ties, like the Jensen and the Wirtinger inequality, are very
favorite tools to investigate asymptotic [139] or exponential
stability [140].

Damak et al. [141], in their pioneer work, presented the
idea of a bridge between Lyapunov—Krasovskii approaches
and spectral ones for systems governed by linear difference
equations with commensurate delays, by means of the ana-
lytic solution, yielding necessary and sufficient asymptotic
stability conditions. Zhang and Sun [142] studied the stabil-
ity of two benchmark systems by using SD, PsC and Lya-
punov stability theory. It was found that the Lyapunov method
is usually conservative with the exception of the complete
Lyapunov functional due to Gu [24], [143], which gives
highly accurate predictions with little conservatism.

In order to recall some results introduced in the preceding
section, it is worth referring to the work of Tweten et al. [96]
where asymptotic stability was studied by the compari-
son of SD, SE and SLT methods. The decision about
the local asymptotic stability of the positive equilibrium
of the Lotka-Volterra system by means of the contour
integral method was the primary goal of [104]. Expo-
nential stability analysis of RTDSs subjected to a dig-
ital controller using the SE method was performed by
Lehotzky and Insperger [97]. The same type of stability was
further the aim of papers by Zhang et al. [101] (NI and SD
methods) and Dong et al. [103] (the DQ method).

The PsC method was employed by
Milano and Anghel [144] to compute the eigenvalues of
delayed cyber-physical power systems (DCPPS) with single
time delay, so that their impacts on system small signal
stability were evaluated. In [138], the method was further
compared with linear multi-step and Runge—Kutta discretiza-
tion scheme of T in computing the rightmost poles of large
DCPPS with multiple delays. Numerical studies revealed that
the PsC method is more accurate compared to the others and
with less computational burden.

Domoshnitsky et al. [145] investigated the exponential
stability of the scalar undamped second order RTDS via the
so-called W-method that is based on a transformation of
the given differential equation to an operator equation by the
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TABLE 1. Results on pole loci calculation, computation and approximation (Section v).

Authors

Model

Methodology/technique

Problem type

Lehotzky and Insperger
(48]

Wu and Michiels [60]

Vyasarayani et al. [83]

Ye et al. [84], [86]

Ye et al. [87]

Breda et al. [93]
Insperger and Stépan [94]
Tweten et al. [96]

Tang et al. [98]

Chen and Dai [105]
Xu and Wang [106], [107]

Duan et al. [108]
Yi et al. [109]

Cepeda-Gomez and
Michiels [110]
Choudhary et al. [111]

Surya et al. [113]

Boussaada et al. [114]

Breda [116]

Bonnet et al. [51]

Nguyen et al. [117], [118]

Avanessoff et al. [120]

Vyhlidal and Zitek [52]

Jarlebring et al. [121]

Bortz [122]

Niu et al. [123]
Wang et al. [125]

(d)RTDS, multiple
delays

RTDS, multiple
commensurate and
incommensurate
delays
Scalar RTDS, single
delay
RTDS (DCPPS)

RTDS (DCPPS)

RTDS with
uncertain parameters
Autonomous and
time-periodic TDS
Autonomous and
time-periodic RTDS
RTDS, single delay

RTDS
NTDS

RTDS, single delay
RTDS, single delay

RTDS, second order,
single delay
RTDS, single delay

RTDS, multiple
delays

Delay differential-
algebraic system
(singular NTDS)

Scalar RTDS, single
delay, complex
coefficients
NTDS,
commensurate
delays
NTDS,
commensurate
delays
RTDS, NTDS,
commensurate
delays
RTDS, NTDS,
multiple
commensurate and
incommensurate
delays
(d)RTDS, single
delay

Scalar RTDS, two
delays
RTDS

RTDS, NTDS

PsT, PsC, SLT, SE, TA
(comparison),

PsC

ST, SLS (comparison)

PsC, Kronecker product, shift
operation, IRA

PsC, Kronecker product, shift-
and-amplification operation, IRA

PsC
SD
SD, SE, SLT (comparison)
FD, SD, NI (comparison)
Contour integral method
Mikhailov criterion
(contour integral method)
Lambert W function
Lambert W function

Lambert W function

Lambert W function

Homotopy (pseudo-arclength)
continuation method, Lambert W
function
Spectral projection, bilinear
matrix form

Analytic method

Semi-analytic method

Semi-analytic method

Semi-analytic method, Padé-2

approximation

aQPmR

Arnoldi method, Fourier cosine
transform

Series expansion

Padé¢ approximation

Hermite-Biehler theorem

Approximation of A and T(r), computing rightmost
poles

Approximation of A , computing poles in C*

Computing all poles

Approximation of A, computing rightmost low
frequency (critical) poles
Approximation of T(r), computing rightmost low-
frequency poles
Approximation of T(¢), computing all poles

Finite-dimensional approximation and eigenvalue
computation
Finite-dimensional approximation

Finite-dimensional approximation, milling stability
prediction
Computing the rightmost poles
Computing the rightmost poles (and also some others)
and the spectral abscissa
Computing the rightmost poles (decay rate)
Computing all poles, stability, observability,
controllability, controller design
Computing the rightmost poles and the complete
spectrum
Computing the complete spectrum

Computing the rightmost poles and the complete
spectrum

Finite-dimensional approximation and eigenvalue
computation

Computing the complete spectrum, asymptotic stability

Computing poles asymptotic to C*

Computing multiple chains of poles asymptotic to the

same point on C*

Computing the complete spectrum including high-
modulus poles

Computing spectrum inside the defined region

Computing the complete spectrum

Computing the complete spectrum

Computing the complete spectrum

Computing the number of poles in C*

following substitution
t
x () = f W (t,s)z(s)ds
0
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where W (z, s) is the Cauchy function for some known expo-
nentially stable equation. The paper, in some sense, dealt with

(46) the DDS problem since the authors showed that although the
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delay-free system can be unstable, the delayed-one can be
exponentially stable.

The problem of a stability test of NTDSs via the
Mikhailov criterion was studied in [106]. The criterion
was characterized by an auxiliary function associated with
the characteristic quasipolynomial, not by the characteristic
function itself. The authors used the criterion to compute
the rightmost spectrum and to derive a graphical exponen-
tial stability criterion based on the knowledge whether the
Nyquist plot encircles the origin of the complex plane or
not.

A very delicate critical case when there is a sequence of
the rightmost poles with real parts converging to zero for
mixed RTDSs and NTDSs (modeled by operator differen-
tial equations in a Hilbert space) was studied in [119]. The
mixed structure was given by H # 0 but with detH = 0.
In this case, the system cannot be exponentially stable; hence
asymptotic and strong stability were analyzed by means of a
Riesz basis of invariant finite-dimensional subspaces and the
boundedness of the resolvent in some subspaces of a special
decomposition of the state space.

A lot of results on the behavior of imaginary poles have
been obtained via several methodologies, especially for poles
with the multiplicity higher than one. It is clear that these
findings are decisive for exponential and asymptotic stability
(see Propositions 4 and 5) and also for the DDS problem.
A criterion for the rightmost poles lying exactly on C°
(including the origin) obtained by means of the extended
Hermite-Biehler theorem for both RTDSs and NTDSs was
presented by Wang et al. [146].

Boussaada and Niculescu [147] studied the multiple zero
singularity, namely the case when the algebraic multiplic-
ity is two and the geometric one equals one (i.e., the so-
called Bogdanov-Takens singularity) by means the functional
confluent Vandermonde matrix as well as some classes of
the functional Birkhoff matrix. An explicit recursive formula
for the so-called LU-factorization was proposed as well.
It was shown that the admissible multiplicity of the zero
spectral value is constrained by the Pélya and Szeg6 bound
(npsp) [148] that arises from the principle argument and the
bound equals the degree of the corresponding quasipolyno-
mial. These results were then improved in [149] where it
was shown that a given imaginary multiple pole with a non-
vanishing frequency never reaches npsg, and a bound more
precise than the npsg generic bound was established. How-
ever, an example of a scalar RTDS with two delays demon-
strated that the multiplicity of real spectral values might
reach the npsg. The corresponding system is asymptotically
stable and its spectral abscissa corresponds to this maximal
allowable multiple root located on CP.

Louisell [150] presented an approach to determining the
imaginary axis eigenvalues of a matrix delay equation. With
a full rank delay coefficient matrix, the approach requires
the computation of the generalized eigenvalues of a pair of
matrices which are a quarter of the size used in currently
known matrix-based or operator approaches. The frequency
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sweeping methodology has been intensively used to study the
(multiple) imaginary pole loci.

To name just a few important results, it is worth referring
to works of Lietal [151], [152] in the first place, where
the authors tackled the simple and multiple imaginary roots,
respectively. However, the former paper did not produce con-
siderably new results, the latter one used the Puiseux series
expansion given by

As; = Z; ¢ (AT)i (47)

to investigate the poles behavior, where sy is any m-multiple
imaginary pole and ¢; are complex coefficients. The authors
inter alia proved the result known for a simple root that
whenever an imaginary multiple root appears as T increases,
the number change of the unstable roots is the same (i.e.
the root invariance property). Since stability regions can be
computed using this methodology, the DDS problem can also
be solved. These results were then more deeply formalized
and extended in [153] and [154], where inter alia the so-
called dual Puiseux series At (Asy) was defined and further
utilized.

The Puiseux series played a crucial role to generate other
important results as well. Cai et al. [155] solved the same
problem as introduced above: First, the Weierstrass prepa-
ration theorem was used to get an explicit expression of the
coefficients of the algebraic equation equivalent to the char-
acteristic quasipolynomial in infinite power series of delay
parameter; the determinations of such power series coeffi-
cients are related to the computation of residues of meromor-
phic functions. Second, the classic Puiseux-Newton diagram
algorithm was used to calculate the algebraic expansions of
the reduced equation directly. As a result, the asymptotic
behavior of root loci near singular points of the quasipoly-
nomial equation was obtained.

Meéndez-Barrios et al. [156] investigated the behavior of
a multiple characteristic root and the corresponding stability
issue under small variations of the delay parameter as well.
The authors first utilized the Weierstrass preparation theorem
to construct the Weierstrass polynomial that captures all the
stability information corresponding to the case of the mul-
tiple critical pole. Then, the so-called pseudopolynomial to
construct the Newton diagram was introduced, and conse-
quently, the diagram was applied to compute the correspond-
ing Puiseux series and the crossing directions of the critical
pole to get the asymptotic behavior of the critical poles when
the delay varies. The reader are referred to the cited paper for
more detail.

Bouzidi ef al. [157] presented a twofold result: First, a new
approach for the computation of the critical pairs was pre-
sented. Second, the variations of Asy withrespectto At inthe
neighborhood of the critical pair (s, 7.) were computed. The
former one was achieved by using the Rekasius or Mobius
transformation that reduces the computation of the critical
pairs of a quasipolynomial to that of real solutions of a zero-
dimensional polynomial system in two variables, i.e., a sys-
tem admitting a finite number of complex solutions. This was
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FIGURE 2. G-sector and S-sector [159]-[161].

done via advanced computer algebra technique, the so-called
rational univariate representation [ 158], which is a one-to-one
mapping between the solutions of the polynomial system and
the roots of a univariate polynomial. It is worth noting that
the following form of the Mobius transformation (mapping
w € RU {oo} to the unit circle T := {x € C: |x| = 1}) was
used
(—rj) — =
exp (—Tjw o
The critical pairs can be computed by solving the following
identities Re {p (w, x)} = Im {p (w, x)} = 0 where p (w, x) is
the bivariate polynomial corresponding to A (s). The critical
delays are then obtained as follows

-1 2
T =w tan 5 +kr), keZ. (49)
xc—1

Note also that the well-known Rekasius substitution (29)
is obtained by the setting x = —Tw, T € R. An alternative
Mobius mapping reads exp (—tjw) — z = u +jv € T. The
latter sub-result of [157] included an efficient algorithm to
compute the different terms in the Puiseux series.

The movement of double, triple and quadruple imagi-
nary poles when two delays are subjected to small devi-
ations was analytically studied without using the Puiseux
series in [159]-[161], respectively. Two sectors, great (G) and
small (S), were introduced in the neighborhood of the point in
the delay parameter space that causes the multiple imaginary
root, see Fig. 2. This critical point constitutes a cusp in the
stability crossing curve. When the delay parameters move
into the G-sector, one root (two roots) move(s) to C*, and
the other one (two others) move(s) to C~ for the double
(quadruple) imaginary pole. If the parameters move into the
S-sector, then one (three) of the roots move(s) to one half-
plane, and the remaining root moves to the other half-plane.
For the triple pole, it was proved in the cited paper that the
stability crossing curves are smooth - two roots move to one
half-plane and one root goes to the other half-plane.

(48)

B. H., AND BIBO STABILITY
As mentioned above, Bonnet et al. [51] provided a thorough
H, analysis by means of estimating the pole loci asymptotic
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to C” which was then implemented by using YALTA software
package by Avanessoff ef al. [120]. Hy stability of some
classes of TDSs with multiple chains of poles asymptotic to
the same set of points on C° was studied in [117] and [118].
Similar approximation tools were also utilized to analyze
poles of a ““small” modulus and the corresponding BIBO and
H, stability for a NTDS with a single delay in [161].

C. STRONG AND ROBUST STABILITY

Strong stability has been introduced in Definition 2. By the
notion of robust stability we mean the ability of a system
to remain stable (in some sense) with respect to parame-
ters fluctuations, or under model or parameter uncertain-
ties. A strong stability criterion for NTDSs was presented
in [103], the derivation of which was made by means of the
DQ method. Rabah et al. [119], inter alia studied conditions
under which a mixed RTDS/NTDS is strongly stable.

Du et al. [163] presented necessary and sufficient con-
ditions for exponential stability of TDS governed by
differential-algebraic equations. In particular, the robustness
of this type of stability was studied when the equation is
subject to structured perturbations. A computable formula for
the structured stability radius was also derived.

Otten and Monnigmann [164] proposed an optimization
method for parametrically uncertain delay differential equa-
tions with state-dependent delays. The central idea of the
optimization is to stay off the stability boundaries in the
parameter space. As a result, dynamical properties such as
stability can be guaranteed in spite of parametric uncertain-
ties in the model under the optimization. The so-called fold
bifurcation expressing the situation when a real pole crosses
the imaginary axis played a crucial role in this research.

D. DDS
Stability issues depended on the value of T can be investigated
using several methods and techniques. Two basic families
of DDS methods for computing the delay stability margins
prevail in the literature; namely, time-domain indirect and
frequency-domain direct methods. In this survey (dealing
inherently with the latter group), research results utilize the
following methods for the delay-margin computation:

(1) CTCR;

(i1) Direct method;

(ii1) Argument principle (Cauchy theorem) method;

(iv) Schur-Cohn criterion;

(v) Kronecker sum and matrix pencil methods;

(vi) Lyapunov matrix (Kronecker multiplication)
approaches;

(vii) Other numerical, semi-analytic and analytic methods.

The key idea lies in the determination of all stability
switching system poles (i.e. the characteristic quasipolyno-
mial zeros) located exactly on CY, which can be used to
determine the stability margin. In fact, only the rightmost
subset of the spectrum makes the system switch from stability
to instability or vice versa. Techniques included in all the
above items (except for (iii)) are based on the elimination of
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exponential terms from A (s); however, only bivariate poly-
nomials include the information of the critical delay values
explicitly. This can be done by the direct replacement of
the exponential terms by using, e.g., the Mobius or Reka-
sius transformation (substitution) according to (48) and (49).
A common alternative way is to apply the half-angle tangent
substitution as follows:

exp (—tjw) — cos (v) —jsin (v), v = jow,
2
-z . 2z v
m, sin (U) = m,z = tan (5),
%= ! (2'[an_1 (2) +kn),
k € Z, tan' () € [0, 7). (50)

cos (v) =

1) CTCR

Some research results have extended or improved the original
CTCR concept. Sipahi and Delice [165] focused on the so-
called core hypersurfaces and showed some their features
for the case when n; > 0. The core hypersurfaces mean
the image of ¢ (7) computed from the corresponding multi-
variate algebraic polynomial p (w, T) in the parameter space
of pseudo-delays. The authors were concerned with the iden-
tification of the asymptotic directions of the delays on the
potential stability switching hypersurfaces approaching infin-
ity. These results can also be used in connection with [166] to
study strong DIS by covering both finite and infinite delays.

Jesintha Mary and Rangarajan [167] applied the resultant
theory introduced in [165] in order to investigate a new
flexible methodology for stability analysis of in load fre-
quency control scheme with delays in the transmission of
control signals from the control center to generating unit. The
proposed method offered larger delay margin and takes less
computation time compared to some existing methods.

A recent work of Sipahi’s [168] utilized the knowledge
(based on the above-introduced research) that it is possible
to compute the exact range of the imaginary spectrum of
such systems to design imaginary poles with the objective to
manipulate stability regions in the delay space. In addition,
Kammer and Olgac [169] studied stability of dRTDSs via the
CTCR paradigm by means of the equivalence of a general
class of distributed delay system to a discrete-delay system
with multiple independent delays.

A comparison between delay space (represented by o (T),
$ofr (7)) and the spectral delay space was presented in [170].
The latter domain contains pointwise frequency information
as well as the delay and it was preferred here for its advanta-
geous boundedness properties and the simple construction of
stability transition boundaries.

Gao and Olgac [171]-[173] investigated the bounds of the
imaginary spectra via the substitution (49) and by deploy-
ing the Dixon resultant theory [174] for a RTDS with an
arbitrary number of delays. Consequently, the proof of the
differentiability of the crossing-frequency variations dw/dz;
was provided to investigate the bounds. As a result, 2D cross-
sections of the hypersurfaces were extracted. The concept
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of the so-called 3D building blocks in the spectral delay
space [175] was utilized to meet this objective.

The exact delay bound for a consensus of linear multi-agent
systems with a fixed and uniform communication time delay
was determined by Cepeda-Gomez in [176] in an efficient
manner by using the CTCR methodology. A state transfor-
mation was performed to decouple the system and simplify
the problem prior to the stability analysis.

2) DIRECT METHOD

The “direct” refers to the method introduced by (19)-(22).
Sonmez et al. [177] studied the DDS problem for load fre-
quency control systems with constant communication delays
of the commensurate degree of one and two. However,
the complete stability windows were not considered because
only the minimum positive value of (22) with RT = 41 was
taken as the unique delay margin.

3) ARGUMENT PRINCIPLE METHOD

This definite integral stability method, originated from the
argument principle (or the Cauchy theorem), is effective
because it only requires a rough estimation of the testing
integral over a finite interval to judge DDS. Consider the so-
called testing integral F' (€2, a) defined in Theorem 2. Xu and
Wang [106] proved that if A (s) of a NTDS has no imaginary
roots and the condition (36) is satisfied, then there exists a
sufficiently large 29 > 0 so that for all 2 > € it holds
that

F(,0 -1 F(2.,0 1
Ne(— ( )+n o ( )+n+ > 51)
T 2 T 2

where N is the number of poles in CT. Two DDS algo-
rithms, for finding the parameter (delay)-dependent criti-
cal upper limit and a parameter (delay)-independent upper
limit without any restriction on the number of time delays,
were presented by Xu et al. [178] who proved the following
theorem.

Theorem 4: Assume that A (s) has no roots on C? and (36)
holds. Let 20 () = max (wg, 0) where wg stands for the
maximal positive root of R () := Re (j*”AA (jw)). Then
(37) and (51) are true for all 2 > Q.

4) SCHUR-COHN METHOD

Mulero-Martinez [179] presented a modified Schur-Cohn
criterion for RTDSs with commensurate delays that requires
seeking real roots only, which is comparable to the Rekasius
substitution criterion. In contrast to the classical Schur-Cohn
criterion, the approach is based on the application of trian-
gular matrices over a polynomial ring in a similar way as in
the Jury test of stability for discrete systems, and it halves the
dimension of the subjected polynomial. It starts with the con-
struction of a bivariate polynomial r € Clw, z], r (®,z) =
Y b(w)Z from A(s) = Y7 d (s)exp (—shi) where
b(w) = d(w),z = exp(—sh), nc is the commensuracy
degree, and h stands for the base delay. Then, two asso-
ciated triangular matrices are assembled, from which the
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determinant polynomial ¢ (w) is calculated. As a core of the
approach, the following theorem holds

Theorem 5: Let w. > 0 be a real root of ¢ (ﬁ), then
+j/w. is a pair of poles of the RTDS.

5) KRONECKER SUM AND MATRIX PENCIL METHODS
Ma et al. [180] studied DDS of a NTDS with a single delay

Hox (1) + HiXx(t —7) = Aox (1) + A1x(t — 1) (52)

by applying the matrix pencil and the linear operator methods.
The main result of the method regarding the DDS problem
was enshrined in the following theorem.

Theorem 6: If sy, is a purely complex root of A (s), it is also
a zero of

B (sHp — Ag) ® (sHy + Ag)
Aass,Z (s) 1= det ( —(H —A)DQGH +A)) )’ &9

see also Louisell [77].

6) LYAPUNOV MATRIX APPROACHES

Consider the system (23) again, one approach is based on the
fact that any purely imaginary root of A (s) is also a root of
the polynomial

Auss.3 (5) 1= det ((sl + Ag) ® (sI — Ag) — (AIT ® A1>)

(54)
that is also the characteristic polynomial of the system
X0 (0) = X0 (0) Ao +X_1 () A
X1 (6) = —A{ X0 (0) — AGX-1 (0) (55)

see (53) for the comparison. System (55) can be then
subjected to the computation of Lyapunov matrices. Once
the spectrum of (55) is computed, critical values of the
delay can be obtained by substituting these roots into A (s).
Ochoa et al. [181] adopted the above idea to derive explicit
relations between the spectrum of an original dRTDS and
NTDS, and that the delay-free system (55), which consti-
tuted a bridge between time-domain and spectral approaches.
Delay-dependent stability regions were determined as well.
Since A3 (s) has only even powers of s, the searching of
imaginary poles was reduced to the computation of real roots
of Auss3 (k)| g2 To solve this task, the authors utilized
Sturm‘s theorem that is based on the computation of sign
changes of the Sturm sequence.

Another technique based on the Lyapunov-—Krasovskii
methodology to investigate delay-dependent (robust) expo-
nential stability of a RTDS was derived by Cao [182]. The
author used LMIs and slack matrices to get the upper bound
of the exponential decay rate. The given criterion provides
the computation method of the value of Ly, so that the
system is (robustly) exponential stable for L € (0, Lpax],
i.e. no other stability windows were considered. A compar-
ison with some other methods was also given to the reader.
Sun et al. [183] derived the sufficient condition for the delay-
dependent asymptotic stability of the closed-loop power sys-
tem with prescribed degree of stability « (i.e., the decay
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rate or a spectral abscissa) based on the Lyapunov stability
theory and transformation operation in complex plane, and
presented a method based on LMIs to calculate the delay
margin of the closed-loop system considering the prescribed
value of .

7) OTHER METHODS

Regarding the research results already introduced in this
survey, Wang et al. [146] calculated mutual delay values sat-
isfying exponential stability of a RTDS with example case
studies supporting their method. Complete stability intervals
for the base delay of a system with commensurate delays were
determined by means of the frequency sweeping method and
the Puiseux series in the works of Li et al. [151]-[154].

The singular value decomposition technique was used by
Ramachandran and Ram [184] to determine critical delays of
a single-input multi-output (SIMO) system. The leading idea
was as follows: Let A (s) = det(A — sB + exp (—st) H)
where A, B € R?*?" and H is a rank-one matrix subject
to the singular value decomposition H = UXV, ¥ =
diag (0 0... O). After some algebraic operations, the con-
dition A (s)[s—j, = 0 can be expressed as

N (sk) N (sx) — D (s) D (s¢) = 0 (56)

where N (sy) = detQ, D(sx) = odetQq, Q =
U” (A — ¢B) V, Q; stands for the 2n — 1) x (2n — 1) trail-
ing submatrix of Q1, s¢ is a purely imaginary root, and the bar
expresses the complex conjugate, i.e. the problem is reduced
to the task of finding the roots of a polynomial. Nevertheless,
the technique cannot be used for a multi-input multi-output
(MIMO) system. In this case, the authors separated the matrix
eigenvalue problem into its real and imaginary components,
so that the problem of determining the critical delay was
transformed to

P(t,51)z=0 (57

where s; is a purely imaginary repeated eigenvalue with a
multiplicity larger than one. Since the Jacobian matrix asso-
ciated with (57) is singular in the neighborhood of the solu-
tion, the convergence of Newton’s method is linear; hence,
a bisection algorithm for solving the problem was developed.

Pontes Duff er al. [185] solved the model reduction prob-
lem (45) for RTDSs with multiple delays via the so-called TF-
IRKA algorithm [186] giving rise to the finite-dimensional
model

Ex (1) = Ax(¢t) + Bu(2),y (t) = Cx (1). (58)

The obtained model was then used to estimate stability
regions.

An interesting comparative study on the stability anal-
ysis of DCPPS was presented by Gao ef al. [187] where
three methods were adopted; namely, a Padé approxima-
tion based method [123], the explicit infinitesimal generator
discretization-based method [84] and a DDS technique [188]
that allows for the determination of the maximal delay such
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that a DCPPS remain stable by using an LMI technique
(see [182] for the comparison). The conservativeness of the
DDS method was analyzed via an example and it was inter
alia observed that the Padé approximation based method is
sufficiently accurate even for a low approximation order.

A simply implementable gridding delay-discretization
DDS technique was published in [189] and [190]. This
numerical concept is based on the recursive approximation
of A (s) by the associate polynomial in the vicinity of the
current estimation of the rightmost pole so in every node
of the grid in the delay space. While in [189], the asso-
ciated polynomial A 4 (s|so) was obtained from the Tay-
lor series expansion, the bilinear transformation together
with the pre-warping technique were utilized in [190] to get
Agss.5 (2]s0, Ts) where T, expresses the sampling time. The
leading zero of A4 (S|50) Or Aggs,s (2]50, Ts) then yielded
the eventual rightmost pole estimation for the next grid node.
The estimation of the switching poles was further enhanced
by using the average of RT values (a combined Newton’s
technique) and by the linear interpolation, respectively. The
concept clearly utilizes the root continuity property (see item
(v) of Proposition 1); however, one has to be careful in the
neutral delay case (Proposition 2 (iv), Proposition 3).

A combination of three techniques to determine the
delay stability margin for wide-area measurement systems
(WAMS) — modeled by RTDSs with multiple delays — was
proposed in [191]. Namely, matrices A; in (1) are standard-
ized into the Jordan form first, yielding a new state vector
z (t). Second, the Taylor expansion is applied to separate the
connection between z (¢) and z (¢t — ;). Finally, the Schur
simplification [192] is implemented to reduce the number of
state variables.

Roales and Rédriguez [193] studied the existence of sta-
bility switches and Hopf bifurcations (i.e. the periodic stabil-
ity boundary) for the second-order scalar delay differential
equation X () + ax (t — t) + bx (t) = 0, ¢, T > 0, in which
a,b € C. The presented analytic derivations were based on
the theorem established in [194] that characterizes, for the
critical values 7; such that A (jw, 7;) = 0, the variation of
the number of zeros with nonnegative real parts of A (s, 7)
in terms of the order and sign of the first nonzero derivate of
F (@) := [Re (A (j))|* — Im (A (jw))|*.

E. DIS

Frequency-based DIS methods are generally built on the
verification of the non-existence of purely imaginary system
poles for arbitrary delay values. This task is usually achieved
by transforming A (s) into associated (auxiliary) polynomial
Agss (8) or Aggs (z), which is completely free of delays and
can be uni-, bi- or even multivariate, and then by proving that
there is no zero of A, (s) lying exactly on the imaginary
axis, or no zero z; of Ay (z) such that z; € T.

Delice and Sipahi [166] used the technique of computing
the resultant and consequently that of the iterated discrimi-
nant [68] to eliminate pseudo-delays from p (w, T) (see the
description of the CTCR concept above), which allowed one
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to construct a single-variable function D (w) to be equal to
zero. Then, the non-existence of any positive real root of
D (w) - which is a sufficient DIS condition - was proved by
the Déscartes rules of signs. However, infinite delays were
omitted in this technique. Asymptotic directions of the delays
on the potential stability switching hypersurfaces approach-
ing infinity derived by Sipahi and Delice [165] linked DDS
and the strong DIS problem (here, the authors used the term
“strong” for DIS including infinity delays).

Concerning multiple-delay cases, the comprehensive study
by Nia and Sipahi [195] also utilized the Rekasius transfor-
mation (29) and the resultant theory to investigate DIS in the
delay space and the controller parameters space for active
vibration control systems. In addition, Sturm sequences were
applied to establish the necessary and sufficient conditions in
identifying the number of distinct positive real roots of D ().

A matrix pencil methodology along with an algebraic
method were utilized by Ma et al. [180] to investigate the DIS
problem via A 2 (5) as in (53).

Ergenc [196] presented a method for determining the DIS
zones of a general RTDS with multiple delays against para-
metric uncertainties. This method adopted the Kronecker
summation scheme A 1 (2) as in (24) expressed by means
of the Kronecker multiplication operators. The system is DIS
if

Re(s: A(s,p)=0) <0 59)

and all zeros zx of Ayg1 (2, p) satisfy zx ¢ T where p
represents a vector of unknown parameters. In fact,

Agss,1 (Zla 225 -5 Zngs p)
m 7
= ijlbj (21,220 - i1 Zid s - - -2 s P)

is a self-inversive (symmetric) multivariable polynomial sat-
isfying Aggs,1 (zi) = 2" Aass,1 (1/7) for i = 1,2,...,n,.
The following unique property of self-inversive polynomials
was utilized: 8 = (2u+1) — m where B is the num-
ber of its zeros lying on T, and w is the number of zeros
inside D (including multiplicity). With the combination of
this property and another general polynomial property (Pel-
let’s theorem), the following sufficient condition for DIS was
presented:
Theorem 7: The system is DIS if (59) holds and

|bu (Z1,Z2, oo Zie1s Zits - ..,Z,,r,p)’
> Z;ﬂ:l’j#ﬂ |bj (21,22, -, Zie1s Zig s - -2 Zng s P)| (60)

foru <m/2—1,i=1,2,...,n;.

An experimental study verifying this result was pre-
sented in [197]. The methodology was further improved
by Aliko¢ and Ergenc [198] where the Bistritz tabulation
method [199] was used to determine the location of zeros with
respect to the unit circle for a single delay RTDS. The method
is based on a three-term recursion of symmetric polynomials
and the number of sign variations of these polynomials at
z = 1; namely, the sign variation in a sequence of numbers
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obtained by the solution of recursive equations calculated
from the polynomial D (z) = dAg.1 (2) /dz is evaluated
instead of the condition (60), which enables the use of real
arithmetic operations. Aliko¢ and Ergenc [200] extended this
technique to multiple incommensurate delays. These results
can be utilized, for instance, when determining the controller
parameters’ set robustness with respect to delay values.

Recall that the DIS problem was investigated also by the
semi-discrete approximation of st by means of linear spline
functions presented by Fabiano [89].

The argument principle (or, contour integral) met-
hod [107], [178], was used to deal with the DIS as well.
Consider Theorem 4, in which wg, is the maximal positive root
of Ry, (w) instead of R (w). Polynomial Ry (w) is constructed
from R (w), the coefficients of which are substituted by their
infima that are independent of delay values.

Assuming the reign of spectral methods, marginal yet
interesting results were presented by Li et al. [201] where
the strong DIS condition via LMIs was analyzed using fre-
quency domain discretization into several sub-intervals and
the piecewise constant Lyapunov matrices. A series of pro-
posed stability criteria yield necessary and sufficient strong
DIS conditions for RTDSs with a single delay which is less
conservative than some typical sufficient LMI conditions. It is
worth noting that the notion of strong DIS introduced there is
rather different than that in [165]. Namely, consider a RTDS
with commensurate delays and the base delay #, the system is
strongly DIS if A (s, z) # O forall s € C* and z € D where
z = exp (—sh). This property is robust against perturbations
of parameters in the state matrices in (1), see [202] for details.

F. PARAMETER-DEPENDENT STABILITY

By parameter-dependent stability we mean the stability inves-
tigation with respect to system parameters except for delays,
i.e., in the non-delay parameter space.

Recalling research results already introduced above again,
Dong et al. [103] evaluated the optimal parameters for the
controller design by searching the global minimum of the
spectral radius of the transition matrix that was obtained by
means of the DQ method. In order to solve such optimization
problems using gradient descent algorithms, the gradient of
the spectral radius of transition matrix with respect to the
concerned parameters was analytically formulated.

The Vandermonde/Birkhoff matrix DDS approach for mul-
tiple purely imaginary poles by Boussaada and Niculescu
has also included non-delay parameters while studying
parameter-dependent exponential stability [148], [149].

Otten and Monnigmann [164] proposed an optimization
scheme that was based on the solution of the H, minimization
problem in the parameter space subject to the manifold of the
critical parameter values. In addition, the normal vector has to
be solved to enforce a robust distance between any candidate
optimal steady state and the critical manifold.

Argument principle based DDS methodology by
Xu et al [178] can be applied to stability analysis with
respect to non-delay parameter values as well.
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FIGURE 3. Function ¢ = Lmax®pp,, [204]-

A simple systematic frequency sweeping procedure for
solving the exact stability boundaries in the parameter plane
p = (p1, p2) for RTDSs was proposed by Perng [203]. Note
that the methodology has also been used to solve the DDS
problem for systems with commensurate delays as follows:

Let exp (—sh) = exp (—jwh) = cos (wh) — jsin (wh) =
p1 — jp2. then after some algebraic operations on gonio-
metric functions, the potential stability boundary plots in
p1 — p2 space can be obtained again. Since it must hold that
lexp (—sh)| = 1, the boundary must intersect the unit circle
in the parameter plane for admissible solutions. The exact
maximum delay value for asymptotic stability then reads
h=w 'cos™ (p1) = w 'sin™! (p2). If no intersection is
found, the system is DIS (or unstable).

The design of parameters p = (p1, p2) such that the system
represented by (23) is asymptotically stable for L € (0, Lmax]
with a predetermined (known and fixed) value Lpy,x was
presented by Sipahi [204]. The author used the Rekasius sub-
stitution and introduced the sweeping parameter ¢ = T in
an interval ¢ € [@min, Pmax] - Then, it can be computed from
(48) that exp (—joryLlma) = (1 —jd) /(1 +j¢) to get
a polynomial p (wr,,,. ¢, p) instead of the quasipolynomial
A (ja)Lmax, p) where the corresponding frequency reads

1 T
(tan™ @) = sen @) — D 7).
0 < wr,,, < 27/Lmax, (61)

a)LmaX =
Lmax

¢ #0,

see Fig. 3. Then, for these fixed values, one should simultane-
ously solve the set of equations Re (p (p)) = Im (p (p)) = 0.
However, the feasibility of this solution must be verified by
the computation of the number of imaginary crossing, M,
by means of Theorem 1.

Hence, it is necessary to compute the eigenvalues of Q2 as
in Theorem 1, followed by the verification where these values
are included in the system spectrum 2. Note that M < n? (for
Q > 0) and in the referred research study, the author enforced
M = 1 initially.

Schrodel et al. [205] presented a comparative overview
of four existing frequency-based methods for the sta-
bility boundary calculation problem in the parameter
space, namely, the Rekasius substitution method, the direct
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method [72], the Kronecker multiplication method [77]
(see also Maetal [180]) and the so-called matrix sum
method [74]. The last one of the methods is based on the
elimination of w from the characteristic equation and the solu-
tion of the associated equation for z € T. The characteristic
equation can be rewritten as

Agss.a (8, 2) :=det (I —M(2))) =0 (62)

where z = exp (—sh) and M (z) is apparent from (2) for
commensurate delays. Crossing poles satisfy z. € T and
Se = Hjwe.

Equation (62) can also be reformulated as det ((zU — V)) =
0 where U, V are matrices that include Kronecker sum and
multiplication operations (see [205] for more detail). By
solving this equation for z € T, the crossing frequencies can
be obtained from Agg4 (0) = Agssa (o, z.) = 0 and the
corresponding delays via 7y = w™! (arg (z) + 2k7), k € Z.

In [205], a generalization of the problem of calculating the
stability region for TDSs in the delay and non-delay param-
eter space (which is very close to the CTCR paradigm) was
also given to the reader. In addition, three types of stability
boundaries were introduced.

It is worth noting that most of the results on parameter-
dependent stability were obtained for control systems
and related tasks of controller parameters tuning, see
e.g. [119], [124], [125], [146], [165], [195], which goes,
however, beyond the objective of this survey that is aimed
at system analysis.

Selected results from the general part of this section (and
also from the previous one in some cases) are summarized
in Table 2 to provide the reader with an overview of the
theoretical stability studies.

VII. ENGINEERING APPLICATIONS AND CASE STUDIES
This section is focused on the commented list of aca-
demic or practical applications of the methods for LTI-
TDSs spectrum analysis. Note that this section is summarized
in Table 3.

Method approximating # or T (¢), introduced herein in sec-
tions from IV to VI, can be found in the literature as favorite
tools for the analysis of milling processes — unfortunately,
these models of type (23) usually include a time-dependent
state matrix Aj.

Recall that Tang et al. [98] predicted milling stability via
an improved FD method with Lagrange polynomial interpo-
lation, and the authors presented a comparison with SD and
NI techniques as well. The same problem was solved using
FD and NI methods in [95] and [99], respectively.

The DQ method utilized for the stability analysis of milling
processes was presented by Ding et al. [102].

Quo et al. [207] utilized the third order FD method to
get the exact stability bounds. Ozoegwu [208] presented a
method being very close to the FD one, yet the least squares
(also called the hyper third-order) approximation was applied
instead of the interpolation procedure.

VOLUME 6, 2018

The hyper third-order approximation followed by the
NI method was further used by Ozoegwu et. al. [209] and
extended third and fourth order vector NI schemes for one-
degree-of-freedom and two-degree-of-freedom milling pro-
cesses in [100]. The same authors also presented the use of
the SE method while analyzing the chatter stability of a three-
tooth plastic end-milling CNC machine [210].

These approximation methods, however, have been applied
in other industrial applications as well. Khasawneh [211]
utilized the SE method with the barycentric Lagrange for-
mula to analyze the stability of machining processes which
may lose stability due to chatter vibrations, i.e., self-excited
vibrations due to the surface regeneration effect. A short
(in its form) yet comprehensive (in its content) overview of
numerical techniques that are based on a finite dimensional
approximation of the infinite dimensional system used for
the stability prediction of machining processes was presented
by Insperger ef al. [11]. This type of chatter occurs due to
workpiece rotations or dynamic cutting load changings.

Kishor et al. [8] discussed stability analysis using spec-
tral discretization of time-delayed electric power systems,
namely, the 4-generator and the 14-generator Southeast Aus-
tralian power systems.

The PsC method was used to get the discrete mapping
there, and the authors computed the rightmost poles and the
spectral abscissa over a wide range of time delays, which
characterizes a partial solution of the DDS problem. As intro-
duced above, Ye et al. proposed an iterative PsC method for
spectral analysis of large DCPPS to overcome computational
problems with sparse matrix approximation of the infinitesi-
mal generator [84], [86], and the solution operator [87].

Milano [138], and Milano and Anghel [144] used the PsC
technique to compute poles of a large DCPPS and compared
it with some other discretization schemes to get a finite-
dimensional approximation of the solution operator T (¢). For
these results, see also Table 1.

The pseudospectral method by Breda et al. [58] was uti-
lized by Coelho et al. [212] to analyze the spectrum of a
single delay RTDS expressing the feedback control system
for an islanded microgrid composed of two or more voltage
source inverters with communication delays.

Sensitivity analysis of the poles was conducted by
Zhao [213] in order to reveal the dynamic stability margin
and to identify the proper range of the control parameters, for
an islanded medium-voltage microgrid placed in the Dongao
Island. Unfortunately, the authors did not refer to the used
method.

Dong et al. [214] proposed a stability analysis method of
the hybrid energy storage systems with delays and applied
it to a lab-scale DC microgrid. The stability margin (i.e.,
the maximum stabilizable delay) was computed by the deter-
mination of purely imaginary poles. The leading idea of the
critical poles computation is based on the assumption that all
delays are rational numbers or they can be approximated by
the rational numbers. Then, one can rewrite the characteristic
equation A (jw.) = 0 so that its solution has a period of 2.
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TABLE 2. Stability studies related to pole loci - theory (Section vi).

i Problem type
Authors Model Methodology/technique yp
Bonnet ez al. [51] NTDS, Semi-analytic method H., stability
commensurate
delays
Fabiano [90] Scalar NTDS, Approximation of A via spline DIS

Tweten et al. [96]
Lehotzky and Insperger
[97]

Zhang et al. [101]

Dong et al. [103]

Chen and Liu [104]

Xu and Wang [106]

Xu et al. [107]
Xuetal. [178]

Nguyen et al. [117], [118]

Rabah et al. [119]

Avanessoff et al. [120]

Milano [138]

Damak et al. [141]

Zhang and Sun [142]
Milano and Anghel [144]

Domoshnitsky et al. [145]

Wang et al. [146]

Boussaada and

Niculescu[147], [149]
Louisell [150]
Lietal [151]-[154]

Cai et al. [155]
Meéndez-Barrios et al.
[156]

Bouzidi et al. [157]

Gu et al. [159], Irofti et al.

[160]
Irofti et al. [161]

multiple delays
Autonomous and
time-periodic RTDS
Digitally controlled
RTDS
(d)RTDS (Mathieu
equation with
multiple delays)
NTDS

RTDS (Linearized
system at the
equilibrium)

NTDS

NTDS, RTDS,
multiple delays
NTDS, multiple
delays
NTDS,
commensurate
delays
Mixed (d)RTDS and
NTDS, possibly
singular
RTDS, NTDS,
commensurate
delays
RTDS (DCPPS),
multiple delays
Linear difference
equations with
commensurate
delays
RTDS

RTDS (DCPPS),
single delay
Scalar second order
RTDS, multiple
delays
RTDS, NTDS

RTDS, two delays

RTDS

RTDS,
commensurate
delays

RTDS,
commensurate
delays
RTDS,
commensurate
delays
RTDS,
commensurate
delays
RTDS, two delays

RTDS, two delays

functions
SD, SE, SLT (comparison)

SD

NI, SD

DQ

Contour integral method

Mikhailov criterion (argument
principle, Cauchy theorem),
Nyquist plot
Mikhailov criterion (Cauchy
theorem)
Mikhailov criterion (Cauchy
theorem)
Semi-analytic method

Riesz basis, resolvent
boundedness approach

Semi-analytic method, Padé-2
approximation

PsC, Runge-Kutta and linear
multi-step discretization
Lyapunov—Krasovskii and
spectral methods

PsC, SD, Lyapunov theory
PsC

W-transform

Extended Hermite-Bichler
theorem
Vandermonde and Birkhoff
matrices

Matrix operator approach

Frequency sweeping, Puiseux
series expansion

Weierstrass preparation theorem,
Puiseux-Newton diagram

Weierstrass preparation theorem,
Weierstrass preparation theorem,
Puiseux series
Mobius transformation, rational
univariate representation, Puiseux
series expansion
Analytic calculations

Analytic calculations

Finite-dimensional approximation, asymptotic stability
Finite-dimensional approximation, exponential stability

Finite-dimensional approximation, exponential stability

Finite-dimensional approximation, exponential
stability, strong stability, parameter-dependent stability
Local asymptotic stability of the positive equilibrium
for the Lotka-Volterra system

Exponential stability, asymptotic stability

Exponential stability, asymptotic stability, DDS, DIS,
computing the spectral abscissa
Exponential stability, asymptotic stability, DDS, DIS,
parameter-dependent stability
H,, stability for multiple chains of poles asymptotic to

the same point on C°

Asymptotic non-exponential and strong stability
H,, stability

Small signal asymptotic stability, computing the
rightmost spectrum
Asymptotic stability

Asymptotic stability

Small signal asymptotic stability, computing the
rightmost spectrum
Exponential stability, DDS

Computing the rightmost poles on C°

Exponential stability, bifurcation analysis, multiplicity
of poles on C°, DDS, parameter-dependent stability
Asymptotic stability, computing purely imaginary poles

Asymptotic stability, simple and multiple poles on C°,
DDS

Asymptotic stability, simple and multiple poles on C°
Asymptotic stability, multiple roots on C’
Asymptotic stability, simple and multiple roots on C°

Asymptotic stability, double roots on C°

Asymptotic stability, triple and quadruple roots on c
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TABLE 2. (Continued.) Stability studies related to pole loci - theory (Section vi).

Authors

Model

Methodology/technique

Problem type

Abusaksaka and
Partington [162]

Otten and Monnigmann
[164]

Sipahi and Delice [166]

Jesintha Mary and
Ragarajan [167]
Kammer and Olgac [169]

Gao et al. [170]
Gao and Olgac

[173]
Cepeda-Gomez [176]

[171]-

Sonmez et al. [177]

Mulero-Martinez [179]

Ma et al. [180]

Ochoa et al. [181]

Cao [182]

Sun et al. [183]
Ramachandran and Ram
[184]

Pontes Duff ez al. [185]
Pekat and Prokop [189]
Pekat et al. [190]

Dong et al. [191]

Roales and Rodrigez [193]
Delice and Sipahi [166]
Nia and Sipahi [195]

Ergenc[196], Ergenc and
Alikog [197]
Alikog and Ergenc [198]

Alikog and Ergenc [200]

Perng [203]

Sipahi [204]

Schrédel et al. [205]

NTDS, single delay

RTDS, multiple
delays and uncertain
parameters
RTDS, multiple
delays
RTDS, multiple
delays
dRTDS

RTDS

RTDS, multiple
delays
RTDS

(communication
delays)
RTDS,

commensurate
delays
RTDS,

commensurate
delays

Singular NTDS,

single delay
dRTDS, NTDS,
multiple delays
RTDS, single delay

RTDS
(interconnected
power systems)

RTDS, single delay,
commensurate
delays
RTDS, multiple
delays
RTDS, NTDS,
multiple delays
RTDS, multiple
delays
RTDS (WAMS),
multiple delays
Second order RTDS,
single delay
RTDS, multiple
delays
RTDS, multiple
delays
RTDS, multiple
delays

RTDS, single delay

RTDS, multiple
delays

RTDS,
commensurate
delays
RTDS, single delay,
commensurate
delays
RTDS,
commensurate
delays

Semi-analytic method

Analytic H, optimization

CTCR, analytic calculations

CTCR, Rekasius substitution,
resultant theory
CTCR

CTCR, spectral delay space

CTCR, 3D building blocks,
Dixon resultant theory
CTCR

Direct method

Schur-Cohn criterion, bivariate
polynomial, triangular matrices

Matrix pencil method, linear
operator method
Lyapunov matrix approach

Lyapunov—Krasovskii
methodology, LMIs
Lyapunov stability theory, LMIs,
Schur balanced truncation model
reduction
Singular value decomposition,
Newton’s method

H, approximation, TF-IRKA

Taylor series expansion, linear
interpolation
Bilinear transformation, pre-
warping, RT
Jordan form, Taylor series
expansion, Schur simplification
Analytic calculations

Déscartes rule of signs, iterated
discriminant and resultant theory
Rekasius substitution, resultant
theory, Sturm sequences
Kronecker multiplication, self-
inversive polynomial, Pellet
theorem,

Kronecker multiplication, self-
inversive polynomial, Bistritz
tabulation algorithm
Kronecker multiplication, self-
inversive polynomial, Bistritz

tabulation algorithm

Parameter plane method

Rekasius substitution, Kronecker
multiplication

Rekasius substitution, direct
method, Kronecker multiplication
method, matrix sum method

H,, and BIBO stability, “small” modulus poles

Asymptotic stability, fold bifurcation

DDS, DIS
DDS in load frequency control system

DDS

DDS, comparison of delay space vs. spectral delay
space
DDS, 2D cross-sections of the hypersurfaces

DDS

DDS in load frequency control systems

DDS

DDS, DIS
DDS, DIS
(Robust) DDS

DDS (with guaranteed exponential decay rate)

DDS

DDS
DDS
DDS
DDS
DDS
DIS
DIS

DIS

DIS

DIS

Parameter-dependent stability, DDS, DIS

Parameter-dependent stability

Parameter-dependent stability
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TABLE 3. Stability studies related to pole loci - applications (Section vii).

Authors

Model

Methodology/technique

Problem type

Tang et al. [98]

Ding et al. [95]

Ding et al. [99]

Ding et al. [102]

Quo et al. [207]

Ozoegwu [208]

Ozoegwu [100], Ozoegwu

et al. [209]

Ozoegwu et al. [210]

Khasawneh [211]

Insperger et al. [10]
Coelho et al. [212]
Zhao et al. [213]

Dong et al. [214]

Petit et al. [215]

Yi et al. [216]

Golgeli and Ozbay [218]
Qiao and Sipahi [219]

Sipahi ez al. [223]
Ding et al. [224]

Takacs and Stépan [225]

Boussaada et al. [226]

Alikog et al. [227]
Eris and Ergenc [229]
Olgac et al. [231]
Aietal [232]
Zalluhoglu et al. [233]

Giindiiz et al. [234]

RTDS (possibly
time-variant)
RTDS (possibly
time-variant), single
delay
RTDS (possibly
time-variant), single
delay
RTDS (possibly
time-variant), single
delay
RTDS (possibly
time-variant), single
delay
RTDS (possibly
time-variant), single
delay
RTDS (possibly
time-variant), single
delay
RTDS (possibly
time-variant), single
delay
RTDS (possibly
time-variant), single
delay
RTDS (possibly
time-variant)
RTDS, single delay

RTDS, single delay

RTDS, multiple
delays

RTDS, single delay,
commensurate
delays
RTDS, single delay

RTDS, two delays

RTDS with DDC,
single delay
dRTDS, two delays

RTDS, single delay

RTDS,
commensurate
delays
RTDS, single delay

RTDS, two delays
RTDS, two delays
RTDS, single delay

RTDS, single delay,
two delays
NTDS, multiple
delays
RTDS, single delay

FD, SD, NI (comparison)

FD

NI

DQ

FD

Hyper third-order least squares

approximation (FD)

Hyper third-order and fourth-
order approximation (NI)

SE

SE

Finite dimensional approximation
techniques (listing)
PsC

Delay space re-scaling

Lambert W function

Lambert W function

YALTA
TRACE-DDE

Taylor expansion, asymptotic
behavior analysis
Multiple time scales method
D-subdivision

Vandermonde/Birkhoff matrix
approach

Kronecker multiplication, CTCR
Kronecker multiplication, CTCR
CTCR
CTCR
CTCR

Direct method

Stability prediction of milling processes

Stability prediction of milling processes

Stability prediction of milling processes

Stability analysis of milling processes

Stability analysis of milling processes

Stability analysis of milling processes

Stability analysis of milling processes

Chatter stability analysis of milling CNC machine

Stability analysis of machining processes

Stability prediction of machining processes

Computing the spectrum of a microgrid control system
with delays
Parameter-dependent sensitivity analysis of pole of an
islanded medium-voltage microgrid
Computing the delay margin (or, rightmost poles on

C°) for hybrid energy storage systems in DC
microgrids
Analytic calculation of the possible onset of Turing
instabilities

Computing the rightmost poles of a delayed neural
network
Finding allowable delays for local stability (DDS)

DDS with DDC, stability of multi-agent consensus
system with communication delays
Driver’s decision making, DDS, DIS

Stability analysis of a glue dosing process for
particleboard, double Hopf and pitchfork bifurcations
Parameter-dependent stability of lateral vibration of
four-wheel vehicles, Hopf bifurcation

Multiplicity of poles on C°, DDS, parameter-

dependent stability for a delayed mechanical system

DDS of a train following problem with multiple
communication delays
DDS of a delayed resonator, resonance and stability
maps
Combined DDS and parameter-dependent stability of
blade/casing rub problem in turbomachinery
DDS of a robotic actuator system, dominant poles loci

Parameter-dependent thermoacoustic stability of a
Rijke tube
Delay margin computation of a micro-grid system with
a constant communication delay
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TABLE 3. (Continued.) Stability studies related to pole loci - applications (Section vii).

Authors Model

Methodology/technique

Problem type

Sonmez and Ayasun [236] RTDS, single delay

Breda et al. [92] (d))RTDS

Beretta and Breda [237] (d)RTDS
Diekmann et al. [238] RTDS, single delay

Unal et al. [240], [241] RTDS, two delays

Direct method

Pseudospectral approach
Pseudospectral approach
Analytic calculation

DDE-BIFTOOL

Delay margin computation of single-area load
frequency control system with constant communication
time delay
Local asymptotic stability of populations of the
Daphnia type
Stability switches of the positive equilibrium for
population-growth models
Computing the complete spectrum and parameter-
dependent stability of a cell population model
Sustained oscillations and stability properties of an
Oregonator model (Belousov-Zhabotinskii reaction)

Hence, the interval [0, 27) is discretized, and system poles
are then computed in every single discrete step inside this
interval.

Although the Lambert W function has a limited utilization
due to model restrictions, some engineering applications can
be found. For instance, Petit et al. [215] studied reaction-
diffusion systems with a time delay considered in the complex
networks in the framework of Turing instabilities. Explicit
analytic conditions for the onset of patterns as a function
of the main involved parameters, the time delay, and the
network topology were obtained using the scalar Lambert
W function. The authors then predicted whether or not the
systems would exhibit a wave pattern associated with a Hopf
bifurcation, or a stationary Turing pattern. Yi ef al. [216] used
the function to obtain the rightmost poles of neural networks
with time delays and parametric uncertainties modeled by a
single delay RTDS. However, note also that more particular
applications of the Lambert W function have been made con-
cerning controller design, see e.g. [109], [217], and references
therein.

Niu et al. [123] used the Padé approximation to esti-
mate the spectrum of a power system with a time delay,
see Table 1. Golgeli and Ozbay [218] utilized the YALTA
software to investigate the unique local stability by analyz-
ing the impact of the nicotine exposure on the cholesterol
biosynthesis. The so-called delay-dependent coupling (DDC)
was considered in [219] to prevent instability in a multi-agent
system in which agents communicate with each other under
homogeneous delays, while attempting to reach consensus.
The system model has a simplified form as follows

X(1) =f(L)Ax (1 — L) (63)

where f (L) represented the DDC as a function of the delay
value L. The main idea while designing the stability of (63)
was based on the following formula for the computation of
the delay margin Lpax.

. Nk /2
min -
f (L) &k 20sinng/2
where oy, 1 are related to the particular eigenvalue s; of A
according to Fig. 4.
Trajectories of poles were obtained via TRACE-DDE
tool [220]. Note that a multi-agent consensus dynamics under

(64)

Lmax =
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FIGURE 4. Eigenvalues s; of A with respect to «, n; [219].

a communication delay, the delay margin and the network
topologies to reduce the duration to reach consensus were
also investigated by means of the rightmost poles e.g. in
works [221], [222], which, however, can be considered as
control rather than analytic tasks.

Sipahi et al. [223] studied how the memory of drivers
modeled by distributed delays affects the decision-making
process in a car following scenario, in which each driver aims
at keeping a fixed time-headway with respect to the preced-
ing vehicle. When analyzing stability, the approximation of
delays was done by using the asymptotic (limit) properties
of distributed delay terms and the Taylor series expansion.
The spectrum was computed by means of the QPmR toolbox.
The authors inter alia found that the dynamics can exhibit
the spectrum similar to NTDSs for some interconnection
schemes, although the model does not fit in the standard
NTDSs.

Single and double Hopf and the pitchfork bifurcation anal-
yses were presented by Ding et al. [224] for an active con-
trol system of the ball valve in glue dosing processes for
particleboard. For a double Hopf bifurcation, the multiple
time scales method instead of the habitual Puiseux series was
used, which is based on the following form of the solution
of (1).

x()=Y " AT x(To, T, ) (65)
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FIGURE 5. Delayed resonator (mg, cq, kq) attached to the single
degree-of-freedom system (mp, cp, kp); displacement x4 is induced by
the disturbance force f (t) [229].

where T; = Alr. The time derivatives of x (f) can be then
calculated using the transformation below
d -0
R N N (66)
dr =0 9T;
For a particular delay deviation T = 71, + At in the

neighborhood of the critical point ., the eventual formulas
include arguments 7; — A (1. + A7) instead of T}, j € N.

Takacs and Stépdn [225] studied the delay effect related
to the existence of a traveling-wave-like motion of the tyre
points in contact with the ground and relative to the wheel.
They showed that the dynamics within the small-scale contact
patch can have an essential effect on the global dynamics of a
four-wheeled automobile on a large scale. Parameter-stability
charts were determined by using the so-called D-subdivision
method that identifies the Hopf-bifurcation points. Namely,
A (s, p)ls—j, Was separated into its real and imaginary parts,
the zero points of which characterized the stability boundary
curves parameterized by the angular frequency w.

A Vandermonde/Birkhoff matrix methodology to study
multiple imaginary poles [147]-[149] was applied to the
control of a mechanical (vibration) system in [226].

The CTCR paradigm has been very popular when
investigating particular DIS problems. For instance,
Alikog et al. [227]  utilized the  methodology  of
Ergenc et al. [228] to get the kernel curves when studying
the train following problem with multiple communication
time delays between the trains and the wayside control unit.
The offspring curves and stability boundaries were further
obtained by using the CTCR technique. The same combina-
tion of techniques was utilized by Eris and Ergenc [229] to
get the complete resonance and stability maps for a two-delay
delayed resonator with combination of speed and position
feedback, ie. u(t) = qixg(t — 1) + q2x, (t — 12), see
Fig. 5. Note that a couple of results have been recently
obtained on the tuning and design of the delayed resonators
for vibration suppression using feedback control laws, see
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e.g. Kulera et al. [230] and references therein; however,
the problem goes beyond this survey. Olgac et al [231]
deployed the CTCR to study the ubiquitous blade/casing
rub problem in turbomachinery and proposed the conditions
to achieve stable rub interferences. The CTCR declared the
complete stability outlook in the space of the operational and
design parameters; hence, a combined DDS and parameter-
dependent problem had to be solved. Hence, one can ascer-
tain the exact stability interval for single-delay systems and
the rigorous stability region for double-delay systems. The
influence of the displacement-feedback delay with single
delay and both displacement and velocity feedback delays on
robotic actuator systems by using the CTCR methodology
were discussed in [232]. The dominant pole distribution
was computed as well. Zalluhoglu ez al. [233] studied several
alternative delayed feedback control schemes for stabilizing
thermoacoustic instability in a Rijke tube. Although the paper
was focused on the controller parameters tuning, the delay-
dependent problem for the uncontrolled dynamics was also
investigated. The novelty of this result is that the model was
of a neutral type. The authors also validated their analytical
findings on a laboratory-scale Rijke tube experiment.

A DDS analysis of a micro-grid system with a constant
communication delay was presented by Giindiiz et al. in [234].
Prior to the design of the stabilizing controller parameters
based on the simple graphical parameter-plane method as
e.g. in [203] and [225] (with a guaranteed spectral abscissa),
the authors determined the stability delay margin based on
gain and phase margins using the methodology presented
in [72], [177], and [235]. Once the delay margin Ly,x and the
corresponding crossing frequency wy,,,. are found, the delay
value satisfying the desired phase margin ¢ can be computed
from (67).

4

L(p = Lax — (67)

Lmax

The same techniques were applied to a single-area load
frequency control system with a constant communication
time delay in [236].

A combination of the Schur balanced truncation model
reduction method, Lyapunov stability theory and LMIs was
used to get delay stability margin (or a guaranteed spectral
abscissa) for wide-area closed-loop interconnected power
systems in [183]. Time-delay stability margins are investi-
gated by Dong et al. [191] for wide-area measurement sys-
tems (as a part of interconnected bulk power systems) by
means of the Jordan form, Taylor series expansion and the
Schur simplification.

Biological sciences have not stood aside. Let us name
just a few applications, besides the already introduced
ones [104], [218], [223]. Breda et al. [92] dealt with phys-
iologically structured populations of the Daphnia type.
The authors revisited the pseudospectral approach [93] to
compute the eigenvalues of the infinitesimal generator of
linearized systems modeled by the Volterra functional equa-
tion and the FDEs, to study the local asymptotic stability
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of equilibria and relevant bifurcations. Delays in models
were considered of lumped (i.e., discrete) and distributed
types due to discontinuities in the vital rates at a mat-
uration age and continuous age distribution, respectively.
Beretta and Breda [237] further analyzed the occurrence of
stability switches for population growth models with lumped
and distributed delays. They inter alia found that for any
choice of parameter values for which the lumped delay model
exhibited stability switches, there existed a maximum delay
variance beyond which no switch occurred for the continuous
delay model. Moreover, the unstable delay region was as
larger as lower the ratio between the juveniles and the adults
mortality rates was. Diekmann et al. [238] presented a purely
analytic study on the pole loci of the equilibrium of a cell
population model governed by the characteristic quasipoly-
nomial A (s) = s — dy rsexp (—Ls) — dop — do.r exp (—Ls)
with d1,; € (=1, 1). As a consequence, stability boundaries
in the (do, do,)-plane were determined. Nakata [239] ana-
lyzed asymptotic stability of structured population dynamics
models characterized by a scalar renewal integral (Volterra-
type) equation and proved that if the negative feedback is
characterized by a convex function, all characteristic roots
lie in Cy. In [240] and [241], Unal er al. studied stabil-
ity properties of a delayed Oregonator model governing
the Belousov-Zhabotinskii reaction that represents a proto-
type for biochemical oscillators. More precisely, the authors
found a region in parameter space that ensured the pres-
ence of sustained oscillations. Some necessary and sufficient
conditions for the asymptotic behavior of the model were
presented by using its unique positive equilibrium points.
In their neighborhood, stability solutions were investigated,
and Hopf bifurcation points and their crossing frequencies
were discussed as well. Stability crossing curves in the delay
space were computed via the DDE-BIFTOOL package [242].
Wirtinger-type double integral inequality was established to
estimate the double integral term appearing in the derivative
of the Lyapunov-Krasovskii functional with a triple integral
term when analyzing stability of genetic regulatory network
affected by time-varying delays in [243].

Note, however, that many results (especially from biome-
chanics) dealt with feedback stabilizing or control strate-
gies; for instance, in order to get stable human postural bal-
ance [2], [3], [190], [244].

Selected results covered in this section, especially those not
included in Table 1 or Table 2, are summarized in Table 3.

VIil. DISCUSSION AND OPEN PROBLEMS
The questions developed in the planning phase of this litera-
ture review study are concisely discussed in this section.

A. CURRENT STATE OF RESEARCH ON THE SPECTRUM
ANALYSIS FOR LTI-TDS WITH CONSTANT DELAYS

After reviewing the selected articles, our first observation
is that most of the researchers have focused on RTDSs
with point-wise delays, see Tables 1 to 3. The authors
of this survey believe that this is because of unfriendly
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and messy properties of NTDSs - the reader is referred
to Propositions 2 and 3. Especially, a non-smooth behav-
ior or even discontinuity of X, with respect to varia-
tions in delays constitutes an obstacle that many researchers
found insurmountable. Similarly, systems with distributed
delays have been widely neglected as well; however, such
systems have many interesting and practically usable fea-
tures, mainly in the mechanical engineering field, see
e.g. [229], [230], and references therein. Nevertheless, there
have been some articles dealing with these two families
of systems and models; for instance, Bonnet et al. [S1] and
Nguyen et al. [117], [118] presented some nice semi-analytic
results on the pole loci approaching the imaginary axis for
NTDSs, Xu and Wang [106] used their technique based on
the complex geometry to determine the dominant spectrum
of a neutral type. Avanessoff et al. [120] provided researches
and engineers with a software computing the complete spec-
trum of a NTDS. Zalluhoglu et al. [233] used the CTCR
paradigm to solve the practically-oriented problem on a
model evincing neutral delays. Lehotzky and Insperger [48]
computed the rightmost part of the spectrum for distributed-
delay systems. Breda er al. [92] and Beretta and Breda [237]
utilized the pseudospectral approach to determine stability
of population models. Kammer and Olgac [169] solved the
DDS problem for dRTDSs via the CTCR, or it is worth
highlighting the work of Michiels and Unal [130] on FIR
filters, to name just a few. Thus, both the aforementioned
areas need more attention of researchers, due to a relatively
limited volume of literature.

Another observation in this study is that many researchers
have used some kind of approximation when computing the
pole loci or determining the system stability based on the
spectrum.

Discretization-based techniques (like PsC, SD, SE, SLT,
NI, etc.), the Puiseux series expansion, Padé approxima-
tion, semi-analytic methods (see e.g. [161]) and many oth-
ers simplify or approximate the original model in the first
place. In fact, exact analytic techniques can be used only
in special cases. For example, the use of the Lambert W
function is only applicable for systems with commensurate
delays and simultaneously triangularizable matrices. In addi-
tion, Mobius or Rekasius transformations are exact only for
poles located on C°. And the parameter plane method for the
stability boundaries determination can be practically applied
only to systems with a low number of unknown parameters.
As a matter of fact, it is extremely arduous to cope with the
solution of the nonlinear transcendental eigenvalue problem
(3) in general, and only very simple models were considered —
e. g.[116], [141], [238] The disadvantage of some results can
also be viewed in that only a partial solution was achieved;
for instance, the delay margin instead of complete stability
windows was determined, see e. g. [167], [177], [234].

Last but not least, we have observed that aca-
demic/engineering applications of the presented methods pre-
vail in the field of mechanical engineering, followed by those
in communication systems and biology or biomechanics.
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Naturally, one wants to mostly know how the delay values
influence the system stability using the knowledge of the
purely imaginary poles and the corresponding delays.

B. OPEN PROBLEMS IN THIS FIELD

As it is clear from the issues discussed so far, there are a
considerable number of open problems related to the spectral
analysis of LTI-TDS. Let us name just a few.

First of all, the problem introduced as the primary one in
the preceding subsection has to be attacked first. Although
NTDSs or models with distributed delays have been stud-
ied by some authors, this review study does not include
any research result on the spectrum of a ANTDS. Hence,
it is desirable to consider this family of systems in a
future research, regardless of a particular task. Especially,
it would be useful for practitioners to equip software for
spectrum (poles loci) computation [52], [120], [220], [242],
with explicit tools specifically for distributed delay sys-
tems, or to extend some crucial results on TDS spectrum such
as [105], [111], [116], [126], [165]. For NTDSs, it would be
also attractive and challenging to investigate the sensitivity
of pole loci lying exactly on C° with respect to infinitesimal
delay variations, mainly for cases with multiple roots [154].

Similarly, research results are lacking for higher order
systems, or those with multiple or incommensurate delays.
For instance, works of Nguyen et al. [117], [118], present-
ing useful explicit results for pole loci near the imag-
inary axis were focused on commensurate delays only.
Much can be done with the Lambert W function as well.
Cepeda-Gomez and Michiels [110] studied pole branches for
a second order RTDS model only. Choudhary et al. [112]
stated that there are many roots which correspond to the
principal branch & = 0 and the k = —1 one, and that it is
difficult to identify the rightmost ones among these several
roots. Hence, the authors considered this task as a topic for
further research. A natural question that can be raised is
whether the Lambert W function can be used for higher-order,
NTDSs or even incommensurate delay systems after some
mathematical tricks. The same question applies to the Puiseux
series expansion and other techniques for analyzing multiple
roots on C° (see e.g. [154], [159]), Explicit integral estimates
of the fundamental function and its derivatives obtain only for
ordinary differential equation with constant coefficients by
means of the Cauchy W-method in [145] can be extended to
delay differential equations with constant coefficients, as sug-
gested by the authors of the method. Tweten et al. [91] noted
that they were not aware of the paper extending the Legendre
collocation method to arbitrary delays by implementing the
same techniques used for the spectral method, and that future
comparative studies for long, distributed, and arbitrary delays
would be a nice follow-up to their paper. Breda concluded
his paper [116] with the statement that the extension of anal-
ysis made in the paper towards several, apparently simpler,
directions may have led to a further understanding eventually
useful to tackle the general case; thus, the author planned
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to study equations with multiple delays. Promising findings
from these upcoming studies can be looked forward to.

The fact that plenty of results are valid only for TDSs with
commensurate delays (see Tables 1 and 2) can also be handled
in another way. Namely, analytic or approximation tech-
niques (especially, from the field of complex analysis) can be
used to achieve a sufficiently accurate transition from incom-
mensurate to commensurate delay models. Some attempts to
cope with this task were already made in [189] and [190].

Another gap for researchers in the field is the transition
of results solving the DIS problem to the task of DDS. The
knowledge of 2. can be used to determine the crossing delays
in some cases, as was done e.g. by Alikog et al. [227] or
Eris and Ergenc [229] by means of the Kronecker multipli-
cation technique.

Some techniques suffer from mathematical complexity
([114], [137]) or rather high computational burden (e.g. due
to sparse matrices of a high dimension, see the discussion
in [84]); therefore, it would be desirable to use better hard-
ware or software tools and to employ advanced programming
skills for code optimization. For instance, distributed compu-
tations on graphical cards by means of the Compute Unified
Device Architecture (CUDA) or the Open Computing Lan-
guage (OpenCL) can be utilized. Milano [138] implemented
the Shur method by the use of a GPU-based parallel comput-
ing and QR factorization was employed to speed up the com-
putation. To achieve this, both high-performance computer
and sophisticated programming skills were required.

It is quite surprising that the authors of this review have
not found any result implementing some advanced optimiza-
tion technique (such as genetic algorithm, particle swarm
optimization, ant colony optimization, etc.) used to solve a
spectral analysis task; despite the fact that some optimization
problems can be defined. For example, the spectral abscissa
can be found by the solution of problem (6) subjected to
(3). There are other challenging tasks, see e.g., (31) for the
condition of the SLS method, (45) for the searching of a stable
model minimizing the H> norm, and the work of Otten and
Monnigmann [164] who proposed an optimization method
for parametrically uncertain systems.

As introduced above, applications of the surveyed methods
can be found in mechanical engineering, informatics, trans-
portation and biology; however, no economical application
has been found — despite of the fact that delayed economical
models can be assembled [245]-[247]. From the global and
everyday-life perspective, such a research would be highly
useful.

Eventually, let us introduce some other specific research
topics and specific problems raised by the cited authors.
According to the best knowledge of Lehotzky and
Insperger [48], detailed theoretical convergence analysis
did not exist for the PST and SE methods; however,
precise theoretical convergence analyses were provided
in [93] and [248] for the PsC and the SLT methods, respec-
tively. Vyasarayani et al. [83] stated that it was worth inves-
tigating why the mixed Fourier basis performed worse in
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terms of the convergence compared with shifted Legendre
and shifted Chebyshev basis. Ozoegwu [100] proposed to
extend his line of research by generalizing vector numerical
integration scheme for any order of approximation and apply
the generalized result in solution of the milling problem with
the aim of arriving at a generalized Ty of general order
such that given any value, this matrix could be generated
directly instead of passing through the rigorous derivation of
the polynomial constant vector. When such a simplification is
made available, it would be efficient to study the actual trend
of accuracy beyond fourth order. The author also noted that
there was a possibility to reduce the accuracy at higher order
due to error akin to the Runge phenomenon; however, this
did not rule out the importance of general-order and proba-
bly conclusive investigation of vector numerical integration
schemes. Chen and Dai [105] stated that the estimation of
a suitable number of poles inside the open disk and the
efficient computation of the rightmost poles were remaining
for their future work. Zalluhoglu et al. [233] claimed that
their current research was focused on the transition of the
gained knowledge to more elaborate combustors.

IX. CONCLUSION

The presented survey in the form of a literature overview has
been focused on the analysis of linear time-invariant time-
delay systems with constant delays related to their spectrum
that provides one of the very basic and important information
about the system stability and dynamics. Selected research
results published mostly in the recent five years have been
given to the reader with the objective to show the most
updated information. The paper has been structured such
that results dealing with pole loci have been followed by
stability studies and, eventually, by academic and/or engi-
neering applications. Open tasks, research gaps and some
suggestions for the future research on related topics have
also been concisely discussed. This study can be useful for
researchers and practitioners in order to utilize the surveyed
techniques and methodologies. Due to the complexity and
comprehensiveness of the considered subject, it has been
almost impossible for the authors to cover all the results that
could be found in the literature. In the future, the authors
intend to follow up on this study with a survey on eigenvalue-
oriented control synthesis methods for the topic of interest.

REFERENCES

[1]1 V. Volterra, “Sur la théorie mathématique des phénomenes héreditaires,”
J. Math. Pures Appl., vol. 7, no. 9e, pp. 249-298, 1928.

[2] Y. Suzuki, T. Nomura, M. Casadio, and P. Morasso, “‘Intermittent control
with ankle, hip, and mixed strategies during quietstanding: A theoretical
proposal based on a double inverted pendulum model,” J. Theor. Biol.,
vol. 310, pp. 55-79, Oct. 2012, doi: 10.1016/j.jtbi.2012.06.019.

[3] B. Varszegi, D. Takdcs, G. Stépan, and S. J. Hogan, “Stabilizing skate-
board speed-wobble with reflex delay,” J. Roy. Soc. Interface, vol. 13,
no. 121, Aug. 2016, Art. no. 20160345, doi: 10.1098/rsif.2016.0345.

[4] G. Orosz, R. E. Wilson, and G. Stépan, “Traffic jams: Dynamics and
control,” Philos. Trans. Roy. Soc. London A, Math. Phys. Sci., vol. 368,
pp. 4455-4479, Sep. 2010, doi: 10.1098/rsta.2010.0205.

[5] J.J.Batzel and F. Kappel, “Time delay in physiological systems: Analyz-
ing and modeling its impact,” Math. Biosci., vol. 234, no. 2, pp. 61-74,
Dec. 2011, doi: 10.1016/j.mbs.2011.08.006.

VOLUME 6, 2018

[6]

[71

[8]

[91

[10]

[11]

[12]

[13]

[14]
[15]

[16]

[17]

[18]

[19]

[20]

[21]

[22]

[23]

[24]

[25]

[26]

[27]

[28]

J. Moravka and K. Michdlek, “Anisochronous model of the metalurgical
RH process,” Trans. VSB-Tech. Univ. Ostrava Mech., vol. 14, no. 2,
pp. 91-96, 2008.

P. Navritil, L. Pekaf, and J. Klapka, “Possible way of control of heat
output in hotwater piping system of district heating,” Int. J. Circuits, Syst.
Signal Process., vol. 9, pp. 353-361, Oct. 2015.

N. Kishor, L. Haarla, and S. Purwar, “Stability analysis and stabiliza-
tion of delayed reduced-order model of large electric power system,”
Int. Trans. Elect. Energy Syst., vol. 26, pp. 1882-1897, Sep. 2016,
doi: 10.1002/etep.2182.

W. Findensen, J. Pulaczewski, and A. Manitius, “Multilevel optimization
and dynamic coordination of mass flows in a beet sugar plant,” Automat-
ica, vol. 6, no. 4, pp. 581-589, 1970.

X.-W. Tang, F.-Y. Peng, R. Yan, Y.-H. Gong, and X. Li, “An effective time
domain model for milling stability prediction simultaneously considering
multiple modes and cross-frequency response function effect,” Int. J. Adv.
Manuf. Technol., vol. 86, nos. 1-4, Sep. 2016, doi: 10.1007/s00170-015-
8129-4.

T. Insperger, D. Lehotzky, and G. Stépdn, ‘‘Regenerative delay,
parametric forcing and machine tool chatter: A review,” I[FAC-
PapersOnline, vol. 48, no. 12, pp. 322-327, Jun. 2015, doi:
10.1016/j.ifacol.2015.09.398.

W. Zhang, M. S. Branicky, and S. M. Phillips, ““Stability of networked
control systems,” IEEE Control Syst. Mag., vol. 21, no. 1, pp. 84-99,
Feb. 2001, doi: 10.1109/37.898794.

Q.-L. Han, Y. Liu, and F. Yang, “Optimal communication network-
based H quantized control with packet dropouts for a class of
discrete-time neural networks with distributed time delay,” IEEE Trans.
Neural Netw. Learn. Syst., vol. 27, no. 2, pp. 426434, Feb. 2016,
doi: 10.1109/TNNLS.2015.2411290.

J. K. Hale and S. V. Lunel, Introduction to Functional Differential Equa-
tions. New York, NY, USA: Springer, 1993.

K. Gu, V. L. Kharitonov, and J. Chen, Stability of Time-Delay Systems.
Basel, Switzerland: Birkhiiser, 2003.

W. Michiels and S.-I. Niculescu, Stability, Control, and Computa-
tion for Time-Delay Systems: An Eigenvalue-Based Approach, 2nd ed.
Philadelphia, PA, USA: STAM, 2014.

J. J. Loiseau, W. Michiels, S.-I. Niculescu, and R. Sipahi, Eds., Topics in
Time Delay Systems: Analysis, Algorithm and Control. Berlin, Germany:
Springer, 2009.

R. Sipahi, T. Vyhlidal, S.-I. Niculescu, and P. Pepé, Eds., Time Delay
Systems: Methods, Applications and New Trends (Lecture Notes in Con-
trol and Information Sciences), vol. 423. New York, NY, USA: Springer,
2012.

E. Fridman, Introduction to Time-Delay Systems: Analysis and Control.
Basel, Switzerland: Birkhiiser, 2014.

T. Vyhlidal, J.-F. Lafay, and R. Sipahi, Eds., Delay Systems: From Theory
to Numerics and Applications. New York, NY, USA: Springer, 2014.

E. Witrant, E. Fridman, O. Sename, and L. Dugard, Eds., Recent
Results on Time-Delay Systems: Analysis and Control. Cham, Germany:
Springer, 2016.

A. Seuret, L. Hetel, J. Daafouz, and K. H. Johansson, Eds., Delays and
Networked Control Systems. New York, NY, USA: Springer, 2016.

J.-P. Richard, “Time-delay systems: An overview of some recent
advances and open problems,” Automatica, vol. 39, no. 10,
pp. 1667-1694, 2003, doi: 10.1016/S0005-1098(03)00167-5.

K. Gu and S.-L. Niculescu, “Survey on recent results in the stability and
control of time-delay systems,” J. Dyn. Syst., Meas., Control, vol. 125,
no. 2, pp. 158-165, 2003, doi: 10.1115/1.1569950.

A. Kansal and A. Karandikar, “IP telephony and delay jitter control—
An overview,” [ETE Tech. Rev., vol. 20, no. 4, pp. 289-296,
Jul./Aug. 2003, doi: 10.1080/02564602.2003.11417086.

J. Wang, M. Zhou, and Y. Li, “Survey on the end-to-end Internet delay
measurements,” in High Speed Networks and Multimedia Communi-
cations (Lecture Notes Computer Science), vol. 3079, Z. Mammeri
and P. Lorenz, Eds. Berlin, Germany: Springer, 2004, pp. 155-166,
doi: 10.1007/978-3-540-25969-5_14.

J. Chen, J. Benesty, and Y. Huang, “Time delay estimation in room
acoustic environments: An overview,” EURASIP J. Adv. Signal Process.,
vol. 2006, Dec. 2006, Art. no. 26503, doi: 10.1155/ASP/2006/26503.

A. Fruchard and R. Schifke, “A survey of some results on overstability
and bifurcation delay,” Discrete Continuous Dyn. Syst., vol. 2, no. 4,
pp. 931-965, Dec. 2009.

35485



IEEE Access

L. Pekaf, Q. Gao: Spectrum Analysis of LTI Continuous-Time Systems With Constant Delays

[29]

[30]

[31]

[32]

[33]

[34]

[35]

[36]

[37]

[38]

[39]

[40]

[41]

[42]

[43]

[44]

[45]

[46]

[47]

[48

[49]

35486

Z. Zhang and M. A. Figliozzi, “A survey of China’s logistics
industry and the impacts of transport delays on importers and
exporters,” Transp. Rev., vol. 30, no. 2, pp. 179-194, Mar. 2010,
doi: 10.1080/01441640902843232.

Y. Wang, Y. Xie, and J.-L. Zhou, ““A research survey on teleoperation of
space robot though time delay,” J. Astronaut., vol. 31, no. 2, pp. 301-306,
Feb. 2010, doi: 10.3873/j.issn.1000-1328.2010.02.001.

W. Wang, “An overview of the recent advances in delay-time-based
maintenance modelling,” Rel. Eng. Syst. Safety, vol. 106, pp. 165-178,
Oct. 2012, doi: 10.1016/j.ress.2012.04.004.

M. S. de Bianchi, “Time-delay of classical and quantum scattering pro-
cesses: A conceptual overview and a general definition,” Central Eur.
J. Phys., vol. 10, no. 2, pp. 282-319, Apr. 2012, doi: 10.2478/s11534-
011-0105-5.

Y. Cui, K. N. Lau, R. Wang, H. Huang, and S. Zhang, “A survey
on delay-aware resource control for wireless systems-large deviation
theory stochastic Lyapunov drift, and distributed stochastic learning,”
IEEE Trans. Inf. Theory, vol. 58, no. 3, pp. 1677-1701, Feb. 2012,
doi: 10.1109/TIT.2011.2178150.

L.-J. Wang, Q. Li, C.-N. Tong, and Y.-X. Yin, “Overview of active
disturbance rejection control for systems with time-delay,” Control
Theory Appl., vol. 30, no. 12, pp. 1521-1533, Dec. 2013, doi:
10.7641/CTA.2013.31058.

V. Flunkert, I. Fischer, and E. Schéll, ““Dynamics, control and information
in delay-coupled systems: An overview,” Philos. Trans. Roy. Soc. London
A, Math. Phys. Sci., vol. 371, no. 1999, Sep. 2013, Art. no. 20120465,
doi: 10.1098/rsta.2012.0465.

A. R. Teel, A. Subbaraman, and A. Sferlazza, ‘““Stability analysis for
stochastic hybrid systems: A survey,” Automatica, vol. 50, no. 10,
pp. 2435-2456, Oct. 2014, doi: 0.1016/j.automatica.2014.08.006.

G. Tao, “Multivariable adaptive control: A survey,” Automatica, vol. 50,
no. 11, pp. 2737-2764, 2014, doi: 10.1016/j.automatica.2014.10.015.
M. Doudou, D. Djenouri, N. Badache, and A. Bouabdallah, “Syn-
chronous contention-based MAC protocols for delay-sensitive wireless
sensor networks: A review and taxonomy,” J. Netw. Comput. Appl.,
vol. 38, no. 1, pp. 172-184, Feb. 2014, doi: 10.1016/j.jnca.2013.03.012.
N. Lu and X. S. Shen, “Scaling laws for throughput capac-
ity and delay in wireless networks—A survey,” [EEE Commun.
Surveys Tuts., vol. 16, no. 2, pp. 642-657, 2nd Quart., 2014,
doi: 10.1109/SURV.2013.081313.00039.

S. Liu and Y. Yang, “Advances in grey system research (2004-2014),”
J. Nanjing Univ. Aeronaut. Astronaut., vol. 47, no. 1, pp. 1-18, Feb. 2015,
doi: 10.16356/j.1005-2615.2015.01.001.

J. Cermak, “Stability conditions for linear delay difference equations:
A survey and perspectives,” Tatra Mountains Math. Publications, vol. 63,
no. 1, pp. 1-29, May 2015, doi: 10.1515/tmmp-2015-0017.

J. Zhu, T. Qi, and J. Chen, “Small-gain stability conditions for linear
systems with time-varying delays,” Syst. Control Lett., vol. 81, pp. 4248,
Jul. 2015, doi: 10.1016/j.sysconle.2015.04.009.

F. Liao, Y. Liao, and J. Deng, “The application of predictor feedback
in designing a preview controller for discrete-time systems with input
delay,” Math. Problems Eng., vol. 2016, Jul. 2016, Art. no. 3023915,
doi: 10.1155/2016/3023915.

M. S. Mahmoud, “Networked control systems analysis and design:
An overview,” Arabia J. Sci. Eng., vol. 41, no. 3, pp. 711-758, Mar. 2016,
doi: 10.1007/s13369-015-2024-z.

J. Qiu, H. Gao, and S. X. Ding, “Recent advances on fuzzy-
model-based nonlinear networked control systems: A survey,” [EEE
Trans. Ind. Electron., vol. 63, no. 2, pp. 1207-1217, Feb. 2016,
doi: 10.1109/TIE.2015.2504351.

K. Wechkunanukul, and H. Grantham, and R. A. Clark, “Global review
of delay time in seeking medical care for chest pain: An integrative
literature review,” Austal. Crit. Care, vol. 30, no. 1, pp. 13-20, Jan. 2017,
doi: 10.1016/j.aucc.2016.04.002.

J. E. Normey-Rico and E. F. Camacho, Control of Dead-Time Processes.
London, U.K.: Springer, 2007.

D. Lehotzky and T. Insperger, “A pseudospectral Tau approximation for
time delay systems and its comparison with other weighted-residual-type
methods,” Int. J. Numer. Methods Eng., vol. 108, no. 6, pp. 588-613,
Oct. 2016, doi: 10.1002/nme.5225.

T. Insperger, T. Ersal, and G. Orosz, Eds., Time Delay Systems: The-
ory, Numerics, Applications, and Experiments. New York, NY, USA:
Springer, 2017.

[50]

[51]

[52]

[53]

[54]

[55]

[56]

[57]

[58]

[59]

[60]

[61]

[62]

[63]

[64]
[65]

[66]

[67]

[68]

[69]

[70]

[71]

W. Michiels and T. Vyhlidal, “An eigenvalue based approach for the
stabilization of linear time-delay systems of neutral type,” Automatica,
vol. 41, no. 6, pp. 991-998, 2005, doi: 10.1016/j.automatica.2004.11.032.
C. Bonnet, A. R. Fioravanti, and J. R. Partington, ‘Stability of neutral
systems with commensurate delays and poles asymptotic to the imagi-
nary axis,” SIAM J. Control Optim., vol. 49, no. 2, pp. 498-516, 2011,
doi: 10.1137/090776275.

T. Vyhlidal and P. Zitek, “QPmR—Quasi-polynomial root-finder: Algo-
rithm update and examples,” in Delay Systems: From Theory to Numerics
and Applications, T. Vyhlidal, J.-F. Lafay, and R. Sipahi, Eds. New York,
NY, USA: Springer, 2014, pp. 299-312, doi: 10.1007/978-3-319-01695-
5.22.

T. Vanbiervliet, K. Verheyden, W. Michiels, and S. Vandewalle, ‘A nons-
mooth optimization approach for the stabilization of time-delay systems,”
ESAIM, Control, Optim. Calculus Variations, vol. 14, no. 3, pp. 478-493,
Jul./Sep. 2008, doi: 10.1051/cocv:2007060.

S. Damak, A. Ferhi, V. Adrieu, M. Di Loreto, and W. Lombardi, “‘A bridge
between Lyapunov-Krasovskii and spectral approaches for stability of
difference equations,” IFAC Proc., vol. 46, no. 3, pp. 30-35, Feb. 2013,
doi: 10.3182/20130204-3-FR-4031.00166.

R. Rabah, G. M. Sklyar, and A. V. Rezounenko, ““Stability analysis of
neutral type systems in Hilbert space,” J. Differ. Equ., vol. 214, no. 2,
pp. 391-428, 2005, doi: 10.1016/j.jde.2004.08.001.

J. J. Loiseau, M. Cardelli, and X. Dusser, “Neutral-type time-delay
systems that are not formally stable are not BIBO stabilizable,” IMA
J. Math. Control, vol. 19, nos. 1-2, pp. 217-227, Mar. 2002, doi:
10.1093/imamci/19.1_and_2.217.

J. R. Partington and C. Bonnet, “Hinf and BIBO stabilization of
delay systems of neutral type,” Syst. Control Lett., vol. 52, nos. 3—4,
pp. 283-288, Jul. 2004, doi: 10.1016/j.sysconle.2003.09.014.

D. Breda, S. Maset, and R. Vermiglio, “‘Pseudospectral differencing
methods for characteristic roots of delay differential equations,” SIAM J.
Sci. Comput., vol. 27, no. 2, pp. 482-495, 2006, doi: 10.1137/030601600.
E. A. Butcher and A. O. Bobrenkov, “On the Chebyshev spectral con-
tinuous time approximation for constant and periodic delay differen-
tial equations,” Commun. Nonlinear Sci. Numer. Simul., vol. 16, no. 3,
pp. 1541-1554, Mar. 2011, doi: 10.1016/j.cnsns.2010.05.037.

Z. Wu and W. Michiels, “Reliably computing all characteristic roots
of delay differential equations in a given right half plane using a spec-
tral method,” J. Comput. Appl. Math., vol. 236, no. 9, pp. 2499-2514,
Mar. 2012, doi: 10.1016/j.cam.2011.12.009.

P. M. Makilla and J. R. Partington, “Shift operator induced approx-
imations of delay systems,” SIAM J. Control Optim., vol. 37, no. 6,
pp. 1897-1912, 1999, doi: 10.1137/S0363012998339678.

J. R. Partington, “Some frequency-domain approaches to the model
reduction of delay systems,” Annu. Rev. Control, vol. 28, no. 1, pp. 65-73,
Apr. 2004, doi: 10.1016/j.arcontrol.2004.01.007.

K. Ito and F. Kappel, “The Trotter-Kato theorem and approximation
of PDEs,” Math. Comput., vol. 67, no. 221, pp. 21-44, Jan. 1998,
doi: 10.1090/S0025-5718-98-00915-6.

K. Ito and F. Kappel, “Two families of approximation schemes for delay
systems,”” Results Math., vol. 21, nos. 1-2, pp. 93-137, Mar. 1992.

H. Gérecki, S. Fuksa, P. Grabowski, P., and A. Korytowski, Analysis and
Synthesis of Time Delay Systems. Hoboken, NJ, USA: Wiley, 1989.

T. Vyhlidal and P. Zitek, “Modification of Mikhaylov criterion for neu-
tral time-delay systems,” IEEE Trans. Autom. Control, vol. 54, no. 10,
pp. 2430-2435, Oct. 2009, doi: 10.1109/TAC.2009.2029301.

R. M. Corless, G. H. Gonnet, D. E. G. Hare, D. J. Jeffrey, and
D. E. Knuth, “On the Lambert W function,” Adv. Comput. Math., vol. 5,
no. 1, pp. 329-359, 1996, doi: 10.1007/BF02124750.

L. E. EI’'sgol’ts and S. B. Norkin, Introduction to the Theory and Applica-
tion of Differential Equations with Deviating Arguments. New York, NY,
USA: Academic, 1973.

C. S. Hsu and K. L. Bhatt, “Stability charts for second-order dynamical
systems with time lag,” ASME J. Appl. Mech., vol. 33, no. 1, pp. 119-124,
Mar. 1966, doi: 10.1115/1.3624968.

R. Datko, “A procedure for determination of the exponential stability of
certain differential-difference equations,” Q. Appl. Math., vol. 36, no. 3,
pp. 279-292, 1978, doi: 10.1090/qam/508772.

Z. V. Rekasius, “A stability test for systems with delays,” in Proc. Joint
Autom. Control Conf., vol. 17. San Francisco, CA, USA, 1980, p. 39,
Paper TP9-A, doi: 10.1109/JACC.1980.4232120.

VOLUME 6, 2018



L. Pekaf, Q. Gao: Spectrum Analysis of LTI Continuous-Time Systems With Constant Delays

IEEE Access

[72]

[73]

[74]

[75]

[76]

[77]

[78]
[79]

[80]

[81]

[82]

[83]

[84]

[85]

[86]

[87]

[88]

[89]

[90]

[91]

[92]

[93]

[94]

K. Walton and J. E. Marshall, “Direct method for TDS stability analy-
sis,” IEE Proc. D, Control Theory Appl., vol. 134, no. 2, pp. 101-107,
Mar. 1987, doi: 10.1049/ip-d:19870018.

J. Chen and H. A. Latchman, “Frequency sweeping tests for stability
independent of delay,” IEEE Trans. Autom. Control, vol. 40, no. 9,
pp. 1640-1645, Sep. 1995, doi: 10.1109/9.412637.

J. Chen, G. Gu, and C. N. Nett, “A new method for computing delay
margins for stability of linear delay systems,” Syst. Control Lett., vol. 26,
no. 2, pp. 107-117, 1995, doi: 10.1016/0167-6911(94)00111-8.

P. Fu, S. I. Niculescu, and J. Chen, “Stability of linear neutral time-
delay systems: Exact conditions via matrix pencil solutions,” IEEE
Trans. Autom. Control, vol. 51, no. 6, pp. 1063—-1069, Jun. 2006,
doi: 10.1109/TAC.2006.876804.

J.-H. Su, “The asymptotic stability of linear autonomous systems with
commensurate time delays,” IEEE Trans. Autom. Control, vol. 40, no. 6,
pp. 1114-1117, Jun. 1995, doi: 10.1109/9.388696.

J. Louisell, “A matrix method for determining the imaginary axis eigen-
values of a delay system,” IEEE Trans. Autom. Control, vol. 46, no. 12,
pp. 2008-2012, Dec. 2001, doi: 10.1109/9.975510.

R. Bellman and K. L. Cooke, Differential-Difference Equations. London,
U.K.: Academic, 1963.

L. S. Pontryagin, “On the zeros of some elementary transcendental
functions,” Amer. Math. Soc. Transl., vol. 2, no. 1, pp. 95-110, 1955.

G. J. Silva, A. Datta, and S. P. Bhattacharyya, “PI stabilization of
first-order systems with time delay,” Automatica, vol. 37, no. 12,
pp. 2025-2031, Dec. 2001, doi: 10.1016/S0005-1098(01)00165-0.

R. Sipahi and N. Olgac, “Complete stability robustness of third-order LTI
multiple time-delay systems,” Automatica, vol. 41, no. 8, pp. 1413-1422,
Aug. 2005, doi: 10.1016/j.automatica.2005.03.022.

F. A. Khasawneh and B. P. Mann, “A spectral element approach for the
stability of delay systems,” Int. J. Numer. Meth. Eng., vol. 87, no. 6,
pp. 566-592, Aug. 2011, doi: 10.1002/nme.3122.

C. P. Vyasarayani, S. Subhash, and T. Kalmar-Nagy, ‘““Spectral approx-
imations for characteristic roots of delay differential equations,” Int. J.
Dyn. Control, vol. 2, no. 2, pp. 126-132, Jun. 2014, doi: 10.1007/s40435-
014-0060-2.

H. Ye, W. Gao, Q. Mou, and Y. Liu, “Iterative infinitesimal generator
discretization-based method for Eigen-analysis of large delayed cyber-
physical power system,” Electr. Power Syst. Res., vol. 143, pp. 389-399,
Feb. 2017, doi: 10.1016/j.epsr.2016.10.016.

G. Angelidis and A. Semlyen, “Improved methodologies for the cal-
culation of critical eigenvalues in small signal stability analysis,”
IEEE Trans. Power Syst., vol. 11, no. 3, pp. 1209-1217, Aug. 1996,
doi: 10.1109/59.535592.

H. Ye, Q. Mou, and Y. Liu, “Enabling highly efficient spectral
discretization-based eigen-analysis methods by Kronecker product,”
IEEE Trans. Power Syst., vol. 32, no. 5, pp. 4148-4150, Sep. 2017,
doi: 10.1109/TPWRS.2017.2650781.

H. Ye, Q. Mou, and Y. Liu, “Calculation of critical oscillation modes
for large delayed cyber-physical power system using pseudo-spectral
discretization of solution operator,” IEEE Trans. Power Syst., vol. 32,
no. 6, pp. 4464-4476, Nov. 2017, doi: 10.1109/TPWRS.2017.2686008.

D. Breda, S. Maset, and R. Vermiglio, “‘Approximation of eigenvalues
of evolution operators for linear retarded functional differential equa-
tions,” SIAM J. Numer. Anal., vol. 50, no. 3, pp. 1456-1483, Jun. 2012,
doi: 10.1137/100815505.

R. H. Fabiano, “A semidiscrete approximation scheme for neutral delay-
differential equations,” Int. J. Numer. Anal. Model., vol. 10, no. 3,
pp. 712-726, Jan. 2013.

R. H. Fabiano, ““A stability result for a scalar neutral equation with
multiple delays,” in Proc. 52nd IEEE Conf. Decis. Control, Florence,
Italy, Dec. 2013, pp. 1089-1094, doi: 10.1109/CDC.2013.6760027.

D. Breda, S. Maset, and R. Vermiglio, Stability of Linear Delay Differen-
tial Equations. New York, NY, USA: Springer, 2015.

D. Breda, P. Getto, J. S. Sanz, and R. Vermiglio, “Computing the
eigenvalues of realistic Daphnia models by pseudospectral methods,”
SIAM J. Sci. Comput., vol. 37, no. 6, pp. A2607-A2629, 2015,
doi: 10.1137/15M1016710.

D. Breda, S. Maset, and R. Vermiglio, ‘‘Pseudospectral methods for
stability analysis of delayed dynamical systems,” Int. J. Dyn. Control,
vol. 2, no. 2, pp. 143-153, Nov. 2014, doi: 10.1007/s40435-013-0041-x.
T. Insperger and G. Stépan, Semi-Discretization for Time-Delay Systems.
New York, NY, USA: Springer, 2014.

VOLUME 6, 2018

[95]

[96]

[97]

[98]

[99]

[100]

[101]

[102]

[103]

[104]

[105]

[106]

[107]

[108]

[109]

[110]

[111]

[112]

[113]

Y. Ding, L. M. Zhu, X. J. Zhang, and H. Ding, “A full-
discretization method for prediction of milling stability,” Int.
J. Mach. Tool Manuf., vol. 50, no. 5, pp. 502-509, May 2012,
doi: 10.1016/j.ijmachtools.2010.01.003.

D. J. Tweten, G. M. Lipp, F. A. Khasawneh, and B. P. Mann, “On
the comparison of semi-analytical methods for the stability analysis of
delay differential equations,” J. Sound Vib., vol. 331, pp. 40574071,
Aug. 2012, doi: 10.1016/j.jsv.2012.04.009.

D. Lehotzky and T. Insperger, “Stability of systems with state delay
subjected to digital control,” in Delay Systems: From Theory to Numerics
and Applications, T. Vyhlidal, J.-F. Lafay, and R. Sipahi, Eds. New York,
NY, USA: Springer, 2014, pp. 71-84, doi: 10.1007/978-3-319-01695-
5_6.

X. Tang, F. Peng, R. Yan, Y. Gong, Y. Li, and L. Jiang, “Accurate and
efficient prediction of milling stability with updated full-discretization
method,” Int. J. Adv. Manuf. Technol., vol. 88, nos. 9-12, pp. 2357-2368,
Feb. 2017, doi: 10.1007/s00170-016-8923-7.

Y. Ding, L. M. Zhu, X. J. Zhang, and H. Ding, “Numerical integration
method for prediction of milling stability,” J. Manuf. Sci. Eng., vol. 133,
no. 3, Jun. 2011, Art. no. 031005, doi: 10.1115/1.4004136.

C. G. Ozoegwu, “High order vector numerical integration schemes
applied in state space milling stability analysis,” Appl. Math. Comput.,
vol. 273, pp. 1025-1040, Jan. 2016, doi: 10.1016/j.amc.2015.10.069.

X. J. Zhang, C. H. Xiong, Y. Ding, and H. Ding, “Updated numerical
integration method for stability calculation of Mathieu equation with
various time delays,” Nonlinear Dyn., vol. 87, no. 4, pp. 2077-2095,
Mar. 2017, doi: 10.1007/s11071-016-3096-3.

Y. Ding, L. M. Zhu, X. J. Zhang, and H. Ding, “Stability analysis of
milling via the differential quadrature method,” J. Manuf. Sci. Eng.,
vol. 135, no. 4, Jul. 2013, Art. no. 044502, doi: 10.1115/1.4024539.

W. Dong, Y. Ding, X. Zhu, and H. Ding, “Differential quadrature method
for stability and sensitivity analysis of neutral delay differential systems,”
J. Dyn. Syst. Meas. Control, vol. 139, no. 4, Feb. 2017, Art. no. 044504,
doi: 10.1115/1.4035167.

X.-P. Chen and H. Liu, “A novel method to determine the local sta-
bility of the n-species Lotka-Volterra system with multiple delays,”
Math. Problems Eng., vol. 2016, Nov. 2016, Art. no. 7920482,
doi: 10.1155/2016/7920482.

X.-P. Chen and H. Dai, ““Stability analysis of time-delay systems using a
contour integral method,” Appl. Math. Comput., vol. 273, pp. 390-397,
Jan. 2016, doi: 10.1016/j.amc.2015.09.094.

Q. Xu and Z. Wang, “Exact stability test of neutral delay differential
equations via a rough estimation of the testing integral,” Int. J. Dyn.
Control, vol. 2, no. 2, Jun. 2014, pp. 154-163, doi: 10.1007/s40435-013-
0044-7.

Q. Xu, G. Stépén, and Z. Wang, “Numerical stability test of linear time-
delay systems of neutral type,” in Time Delay Systems Theory, Numerics,
Applications, and Experiments, T. Insperger, T. Ersal, and G. Orosz, Eds.
New York, NY, USA: Springer, 2017, pp. 77-91, doi: 10.1007/978-3-319-
53426-8_6.

S. Duan, S. J. Ni, and A. G. Ulsoy, “Decay function estimation for linear
time delay systems via the Lambert W function,” J. Vib. Control, vol. 18,
no. 10, pp. 1462-1473, Sep. 2012, doi: 10.1177/1077546311408168.

S. Yi, S. Duan, P. W. Nelson, and A. G. Ulsoy, “Analysis and control of
time delay systems using the LambertWDDE toolbox,” in Delay Systems:
From Theory to Numerics and Applications, T. Vyhlidal, J.-F. Lafay,
and R. Sipahi, Eds. New York, NY, USA: Springer, 2014, pp. 271-284,
0.1007/978-3-319-01695-5_20.

R. Cepeda-Gomez and W. Michiels, “Special cases in using the matrix
Lambert W function for the stability analysis of high-order linear sys-
tems with time delay,” IFAC-PapersOnline, vol. 48, no. 12, pp. 7-12,
Sep. 2015, doi: 10.1016/j.ifacol.2015.09.344.

N. Choudhary, J. Sivaramakrishnan, and I. N. Kar, “Analysis of higher
order time delay systems using Lambert W function,” J. Dyn. Syst.
Meas. Control, vol. 139, no. 11, pp. 114506-114506, Aug. 2017, doi:
10.1115/1.4036874.

R. Cepeda-Gomez. (Aug. 2017). “Finding the dominant roots of a time
delay system without using the principal branch of the Lambert W func-
tion.” [Online]. Available: https://arxiv.org/abs/1708.03606

S. Surya, C. P. Vyasarayani, and T. Kalmar-Nagy, ‘“Homotopy
continuation for characteristic roots of delay differential equations
using the Lambert W function,” J. Vib. Control, Jun. 2017,
doi: 10.1177/1077546317717629.

35487



IEEE Access

L. Pekaf, Q. Gao: Spectrum Analysis of LTI Continuous-Time Systems With Constant Delays

[114]

[115]

[116]

[117]

[118]

[119]

[120]

[121]

[122]

[123]

[124]

[125]

[126]

[127]

[128]

[129]

[130]

[131]

[132]

35488

I. Boussaada, W. Michiels, and S.-I. Niculescu, “Spectral analysis
for delay differential-algebraic systems,” IFAC Proc., vol. 45, no. 14,
pp. 126131, Jun. 2012, doi: 10.3182/20120622-3-US-4021.00056.

M. V. S. Frasson, “‘Large time behavior of neutral delay systems,” Ph.D.
dissertation, Fac. Math., Natural Sci., Thomas Stieltjes Inst. Math., Lei-
den Univ., Leiden, The Netherlands, 2005.

D. Breda, “On characteristic roots and stability charts of delay differential
equations,” Int. J. Robust. Nonlin., vol. 22, no. 8, pp. 892-917, Apr. 2012,
doi: 10.1002/rnc.1734.

L. H. V. Nguyen, A. R. Fioravanti, and C. Bonnet, “Analysis of neutral
systems with commensurate delays and many chains of poles asymptotic
to same points on the imaginary axis,” IFAC Proc., vol. 10, no. 1,
pp. 120-125, Jun. 2012, doi: 10.3182/20120622-3-US-4021.00036.

L. H. V. Nguyen and C. Bonnet, “Hoo-stability analysis of vari-
ous classes of neutral systems with commensurate delays and with
chains of poles approaching the imaginary axis,” in Proc. 54th
IEEE Conf. Decis. Control, Osaka, Japan, Dec. 2015, pp. 6416-6421,
doi: 10.1109/CDC.2015.7403230.

R. Rabah, G. M. Sklyar, and P. Y. Barkhayev, “Stability and stabi-
lizability of mixed retarded-neutral type systems,” ESAIM, Control,
Optim. Calculus Variations, vol. 18, no. 3, pp. 656-692, Jul./Sep. 2012,
doi: 10.1051/cocv/2011166.

D. Avanessoff, A. R. Fioravanti, and C. Bonnet, “YALTA: A MATLAB
toolbox for the Hinf-stability analysis of classical and fractional systems
with commensurate delays,” IFAC Proc., vol. 46, no. 2, pp. 839-844,
Feb. 2013, doi: 10.3182/20130204-3-FR-2033.00222.

E. Jarlebring, W. Michiels, and K. Meerbergen, “The infinite Arnoldi
method and an application to time-delay systems with distributed delays,”
in Time Delay Systems: Methods, Applications and New Trends (Lec-
ture Notes Control Inf. Sciences), vol. 423, R. Sipahi, T. Vyhlidal,
S.-I. Niculescu, and P. Pepé, Eds. New York, NY, USA: Springer, 2012,
doi: 10.1007/978-3-642-25221-1_17.

D. M. Bortz, “Eigenvalues for a two-lag linear delay differential equa-
tion,” IFAC-PapersOnline, vol. 48, no. 12, pp. 13-16, Sep. 2015,
doi: 10.1016/j.ifacol.2015.09.345.

X. Niu, H. Ye, Y. Liu, and X. Liu, “Padé approximation based method
for computation of eigenvalues for time delay power system,” in Proc.
48th Int. Univ. Power Eng. Conf. (UPEC), Dublin, Ireland, 2013,
pp. 14, doi: 10.1109/UPEC.2013.6714971.

R. Farkh, K. Laabidi, and M. Ksouri, “Stabilizing sets of PI/PID con-
trollers for unstable second order delay system,” Int. J. Autom. Com-
put., vol. 11, no. 2, pp. 210-222, Apr. 2014, doi: 10.1007/s11633-014-
0783-8.

H. Wang, J. Liu, and Y. Zhang, “New results on eigenvalue
distribution and controller design for time delay systems,” [EEE
Trans. Autom. Control, vol. 62, no. 6, pp. 2886-2901, Jun. 2017,
doi: 10.1109/TAC.2016.2637002.

M. Saadvandi, K. Meerberger, and E. Jarlebring, “On dominant
poles and model reduction of second order time-delay systems,”
Appl. Numer. Math., vol. 62, no. 1, pp. 21-34, Jan. 2012,
doi: 10.1016/j.apnum.2011.09.005.

M. Saadvandi, K. Meerberger, and W. Desmet, ‘“Parametric
dominant pole algorithm for parametric model order reduction,”
J. Comput. Appl. Math., vol. 259, pp. 259-280, Mar. 2014,
doi: 10.1016/j.cam.2013.09.012.

J. Rommes and N. Martins, “‘Computing large-scale system eigenvalues
most sensitive to parameter changes, with applications to power sys-
tem small signal stability,” IEEE Trans. Power Syst., vol. 23, no. 2,
pp. 434-442, May 2008, doi: 10.1109/TPWRS.2008.920050.

T. C. Tonescu and O. V. Iftime, “Moment matching with prescribed
poles and zeros for infinite-dimensional systems,” in Proc. Amer. Control
Conf. (ACC), Fairmont Queen Elizabeth, Montréal, QC, Canada, 2012,
pp. 1412-1417, doi: 10.1109/ACC.2012.6314704.

W. Michiels and H. U. Unal, “Evaluating and approximating
FIR filters: An approach based on functions of matrices,” IEEE
Trans. Autom. Control, vol. 60, no. 2, pp. 463-468, Feb. 2015,
doi: 10.1109/TAC.2014.2326295.

I. P. Duff, S. Gugercin, C. Beattie, C. Poussot-Vassal, and C. Seren,
“H,-optimality conditions for reduced time-delay systems of dimen-
sion one,” IFAC-PapersOnline, vol. 49, no. 10, pp. 7-12, Jul. 2016,
doi: 10.1016/j.ifacol.2016.07.464.

R. M. Corless, ‘“Pseudospectra of exponential matrix polyno-
mials,” Theor. Comput. Sci., vol. 479, pp. 70-80, Apr. 2013,
doi: 10.1016/j.tcs.2012.10.021.

[133]

[134]

[135]

[136]

[137]

[138]

[139]

[140]

[141]

[142]

[143]

[144]

[145]

[146]

[147]

[148]

[149]

[150]

[151]

J. M. Sepulcre, “On the result of invariance of the closure set of the
real projections of the zeros of an important class of exponential poly-
nomials,” Math. Problems Eng., vol. 2016, May 2016, Art. no. 3605690,
doi: 10.1155/2016/3605690.

J. M. Sepulcre and T. Vidal, “On the non-isolation of the real projec-
tions of the zeros of exponential polynomials,” J. Math. Anal. Appl.,
vol. 437, no. 1, pp. 513-526, May 2016, doi: 10.1016/j.jmaa.2016.
01.014.

A. V. Egorov and S. Modié, “Estimate of the exponential decay of linear
delay systems via the Lyapunov matrix,” in Recent Results on Time-
Delay Systems, E. Witrant, E. Fridman, O. Sename, and L. Dugard, Eds.
New York, NY, USA: Springer, 2016, pp. 89-105, doi: 10.1007/978-3-
319-26369-4_5.

S. Damak, M. Di Loreto, S. Mondié¢, and X. Brun, ‘“Exponential
stability with decay rate estimation for linear difference equations,”
IEEE Trans. Autom. Control, vol. 61, no. 1, pp. 252-257, Jan. 2016,
doi: 10.1109/TAC.2015.2437519.

A. V. Egorov, C. Cuvas, and S. Modi¢, ‘“Necessary and suffi-
cient stability conditions for linear systems with pointwise and dis-
tributed delays,” Automatica, vol. 80, no. 1, pp. 218-224, Jun. 2017,
doi: 10.1016/j.automatica.2017.02.034.

F. Milano, ““Small-signal stability analysis of large power systems with
inclusion of multiple delays,” IEEE Trans. Power Syst., vol. 31, no. 4,
pp. 3257-3266, Jul. 2016, doi: 10.1109/TPWRS.2015.2472977.

A. Seuret and F. Gouaisbaut, “Wirtinger-based integral inequality: Appli-
cation to time-delay systems,”” Automatica, vol. 49, no. 9, pp. 2860-2866,
Sep. 2013, doi: 10.1016/j.automatica.2013.05.030.

L. V. Hien and H. Trinh, “Exponential stability of time-delay systems
via new weighted integral inequalities,” Appl. Math. Comput., vol. 275,
pp. 335-344, Feb. 2013, doi: 10.1016/j.amc.2015.11.076.

S. Damak, A. Ferhi, V. Andrieu, M. Di Loreto, and W. Lombardi,
“A bridge between Lyapunov-Krasovskii and spectral approaches for
stability of difference equations,” in Recent Results on Time-Delay Sys-
tems Analysis and Control, E. Witrant, E. Fridman, O. Sename, and
L. Dugard, Eds. New York, NY, USA: Springer, 2016, pp. 107-124,
doi: 10.3182/20130204-3-FR-4031.00166.

X.-Y. Zhang and J.-Q. Sun, “A note on the stability of linear dynamical
systems with time delay,” J. Vib. Control, vol. 20, no. 10, pp. 1520-1527,
Jul. 2014, doi: 10.1177/1077546312473319.

K. Gu, “A further refinement of discretized Lyapunov
functional method for the time-delay systems,” in Proc.
Amer.  Control Conf. (ACC), Arlington, VA, USA, 2001,

pp. 3998-4003, doi: 10.1109/ACC.2001.946305.

F. Milano and M. Anghel, “Impact of time delays on power system
stability,” IEEE Trans. Circuits Syst. I, Reg. Papers, vol. 59, no. 4,
pp- 889-900, Apr. 2012, doi: 10.1109/TCS1.2011.2169744.

A. Domoshnitsky, A. Maghakyan, and L. Berezansky, “W-transform for
exponential stability of second order delay differential equations with-
out damping terms,” J. Inequalities Appl., vol. 2017, no. 1, Jan. 2017,
Art. no. 20, doi: 10.1186/s13660-017-1296-0.

H. Wang, J.-C. Liu, F. Yang, and Y. Zhang, “Controller design for delay
systems via eigenvalue assignment—On a new result in the distribution of
Quasi-polynomial roots,” Int. J. Control, vol. 88, no. 12, pp. 2457-2476,
Jun. 2015, doi: 10.1080/00207179.2015.1048290.

I. Boussaada and S.-I. Niculescu, “Characterizing the codimension of
zero singularities for time-delay systems,” Acta Appl. Math., vol. 145,
no. 1, pp. 47-88, Oct. 2016, doi: 10.1007/s10440-016-0050-9.

I. Boussaada and S.-I. Niculescu, “Computing the codimension
of the singularity at the origin for delay systems in the reg-
ular case: A Vandermonde-based approach,” in Proc. 2Ist Int.
Symp. Math. Theory Netw. Syst., Groningen, The Netherlands, 2014,
pp. 1699-1706.

I. Boussaada and S.-I. Niculescu, “Tracking the algebraic multiplicity of
crossing imaginary roots for generic quasipolynomials: A Vandermonde-
based approach,” IEEE Trans. Autom. Control, vol. 61, no. 6,
pp. 1601-1606, Jun. 2016, doi: 10.1109/TAC.2015.2480175.

J. Louisell, “Matrix polynomials, similar operators, and the imaginary
axis eigenvalues of a matrix delay equation,” SIAM J. Control Optim.,
vol. 53, no. 1, pp. 399-413, 2015, doi: 10.1137/120886236.

X.-G. Li, S.-I. Niculescu, A. Cela, H.-H. Wang, and T.-Y. Cai,
“On t-decomposition frequency-sweeping test for a class of time-delay
systems. Part I: Simple imaginary roots case,” IFAC Proc., vol. 45, no. 14,
pp. 132-137, Jun. 2012, doi: 10.3182/20120622-3-US-4021.00062.

VOLUME 6, 2018



L. Pekaf, Q. Gao: Spectrum Analysis of LTI Continuous-Time Systems With Constant Delays

IEEE Access

[152]

[153]

[154]

[155]

[156]

[157]

[158

[159]

[160

[161

[162]

[163]

[164]

[165]

[166]

[167]

[168

[169]

X.-G. Li, S.-I. Niculescu, A. Cela, H--H. Wang, and T.-Y. Cai,
“On t-decomposition frequency-sweeping test for a class of time-delay
systems. Part II: Multiple roots case” IFAC Proc., vol. 45, no. 14,
pp. 138-143, Jun. 2012, doi: 10.3182/20120622-3-US-4021.00063.
X.-G. Li, S.-I. Niculescu, and A. Cela, “Complete stability of linear
time-delay systems: A new frequency-sweeping frequency approach,” in
Proc. 10th IEEE Int. Conf. Control Automat. (ICCA), Hangzhou, China,
Jun. 2013, pp. 1121-1126, doi: 10.1109/ICCA.2013.6565189.

X.-G. Li, S.-I. Niculescu, A. Cela, H.-H. Wang, and T.-Y. Cai,
“On computing Puiseux series for multiple imaginary characteristic
roots of LTI systems with commensurate delays,” IEEE Trans.
Autom. Control, vol. 58, no. 5, pp. 1338-1343, May 2013,
doi: 10.1109/TAC.2012.2226102.

T.-Y. Cai, H. Zhang, B. Wang, and F. Yang, “The asymptotic analy-
sis of multiple imaginary characteristic roots for LTI delayed systems
based on Puiseux—Newton diagram,” Int. J. Syst. Sci., vol. 45, no. 5,
pp. 1145-1155, 2014, doi: 10.1080/00207721.2012.745027.

F. Méndez-Barrios, S.-L. Niculescu, J. Chen, and
V. M. Cirdenas-Galindo, “On the Weierstrass preparation theorem
with applications to the asymptotic analysis of characteristics roots of
time-delay systems,” IFAC-PapersOnline, vol. 48, no. 12, pp. 251-256,
Sep. 2015, doi: 10.1016/j.ifacol.2015.09.386.

Y. Bouzidi, A. Poteaux, and A. Quadrat, “Computer algebra methods for
the stability analysis of differential systems with commensurate time-
delays,” IFAC-PapersOnline, vol. 49, no. 10, pp. 194-199, Jul. 2016,
doi: 10.1016/j.ifacol.2016.07.528.

F. Rouillier, “Solving zero-dimensional systems through the rational
univariate representation,” Appl. Algebra Eng. Commun. Comput., vol. 9,
no. 5, pp. 433-461, May 1999, doi: 10.1007/s0020000501 14.

K. Gu, D. Irofti, I. Boussaada, and S.-I. Niculescu, ‘“Migration of double
imaginary characteristic roots under small deviation of two delay param-
eters,” in Proc. 54th IEEE Conf. Decis. Control (CDC), Osaka, Japan,
Dec. 2015, pp. 6410-6415, doi: 10.1109/CDC.2015.7403229.

D. Irofti, I. Boussaada, and S.-I. Niculescu, “Geometric vs. algebraic
approach: A study of double imaginary characteristic roots in time-delay
systems,” IFAC-PapersOnLine, vol. 50, no. 1, pp. 1310-1315, Jul. 2017,
doi: 10.1016/j.ifacol.2017.08.123.

D. Irofti, K. Gu, I. Boussaada, and S.-I. Niculescu, “Migration of imag-
inary roots of multiplicity three and four under small deviation of two
delays in time-delay systems,” in Proc. Europ. Control Conf. (ECC),
Aalborg, Denmark, 2016, pp. 1697-1702, doi: 10.1109/ECC.2016.
7810535.

A.B. Abusaksaka and J. R. Partington, “BIBO stability of some classes of
delay systems and fractional systems,”” Syst. Control Lett., vol. 64, no. 1,
pp. 43-46, Feb. 2014, doi: 10.1016/j.sysconle.2013.11.009.

N. H. Du, V. H. Linh, V. Mehrmann, and D. D. Thuan, “Stability
and robust stability of linear time-invariant delay differential-algebraic
equations,” J. Matrix Anal. Appl., vol. 34, no. 4, pp. 1631-1654, 2013,
doi: 10.1137/130926110.

J. Otten and M. Moénnigmann, “Robust steady state optimization with
state dependent delays,” IFAC-PapersOnline, vol. 49, no. 10, pp. 47-52,
Jul. 2016, doi: 10.1016/j.ifacol.2016.07.471.

R. Sipahi and I. I. Delice, “On some features of core hypersurfaces
related to stability switching of LTI systems with multiple delays,”
IMA J. Math. Control, vol. 31, no. 2, pp. 257-272, Jun. 2014,
doi: 10.1093/imamci/dnt010.

I. I. Delice and R. Sipahi, “Delay-independent stability test for
systems with multiple time-delays,” IEEE Trans. Autom. Control,
vol. 57, no. 4, pp. 963-972, Apr. 2012, doi: 10.1109/TAC.2011.
2168992.

T. J. Mary and P. Rangarajan, “Delay-dependent stability analysis of
load frequency control system using Rekasius’s substitution and resul-
tant theory,” Int. J. Appl. Eng. Res., vol. 10, no. 10, pp. 25107-25116,
Jan. 2015.

R. Sipahi, “Design of imaginary spectrum of LTI systems with delays to
manipulate stability regions,” in Time Delay Systems Theory, Numerics,
Applications, and Experiments, T. Insperger, T. Ersal, and G. Orosz, Eds.
New York, NY, USA: Springer, 2017, pp. 127-140, doi: 10.1007/978-3-
319-53426-8_9.

A. S. Kammer and N. Olgac, “Non-conservative stability assessment of
LTI dynamics with distributed delay using CTCR paradigm,” in Proc.
Amer. Control Conf. (ACC), Chicago, IL, USA, 2015, pp. 4597-4602,
doi: 10.1109/ACC.2015.7172053.

VOLUME 6, 2018

[170]

[171]

[172]

[173]

[174]

[175]

[176]

[177]

[178]

[179]

[180]

[181]

[182]

[183]

[184]

[185]

[186]

[187]

[188]

[189]

Q. Gao, U. Zalluhoglu, and N. Olgac, “Investigation of local stabil-
ity transitions in the spectral delay space and delay space,” J. Dyn.
Syst. Meas. Control, vol. 136, no. 5, Jun. 2014, Art. no. 051011,
doi: 10.1115/1.4027171.

Q. Gao and N. Olgac, ‘“Differentiability of imaginary spectra and
determination of its bounds for multiple-delay LTI systems,” in Proc.
Int. Symp. Flexible Automat. (ISFA), Cleveland, OH, USA, 2016,
pp. 296-302, doi: 10.1109/ISFA.2016.7790178.

Q. Gao and N. Olgac, “Bounds of imaginary spectra of LTI systems in
the domain of two of the multiple time delays,” Automatica, vol. 72,
pp. 235-241, Oct. 2016, doi: 10.1016/j.automatica.2016.05.011.

Q. Gao and N. Olgac, ““Stability analysis for LTI systems with multiple
time delays using the bounds of its imaginary spectra,” Syst. Control
Lett., vol. 102, pp. 112-118, Apr. 2017, doi: 10.1016/j.sysconle.2017.02.
003.

A. L. Dixon, “The eliminant of three quantics in two independent vari-
ables,” Proc. London Math. Soc., vols. 2-7, no. 1, pp. 468-478, 1909,
doi: 10.1112/plms/s2-7.1.49.

H. Fazelinia, R. Sipahi, and N. Olgac, “Stability robustness analy-
sis of multiple time-delayed systems using ‘Building Block’ concept,”
IEEE Trans. Autom. Control, vol. 52, no. 5, pp. 799-810, May 2007,
doi: 10.1109/TAC.2007.898076.

R. Cepeda-Gomez, “Finding the exact delay bound for consensus
of linear multi-agent systems,” Int. J. Syst. Sci., vol. 47, no. 11,
pp. 2598-2606, 2016, doi: 10.1080/00207721.2015.1005194.

S. Sénmez, S. Ayasun, and C. O. Nwankpa, “An exact method for
computing delay margin for stability of load frequency control systems
with constant communication delays,” IEEE Trans. Power Syst., vol. 31,
no. 1, pp. 370-377, Jan. 2016, doi: 10.1109/TPWRS.2015.2403865.

Q. Xu, G. Stépdn, and Z. Wang, “Delay-dependent stability analysis by
using delay-independent integral evaluation,” Automatica, vol. 70, no. 3,
pp. 153-157, Aug. 2016, doi: 10.1016/j.automatica.2016.03.028.

J. I. Mulero-Martinez, “Modified Schur-Cohn criterion for stability of
delayed systems,” Math. Problems Eng., vol. 2015, Art. no. 846124,
Sep. 2015, doi: 10.1155/2015/846124.

J. Ma, B. Zheng, and C. Zhang, “A matrix method for determin-
ing eigenvalues and stability of singular neutral delay-differential
systems,” J. Appl. Math., vol. 2012, Apr. 2012, Art. no. 749847,
doi: 10.1155/2012/749847.

G. Ochoa, V. L. Kharitonov, and S. Modié, “Critical frequen-
cies and parameters for linear delay systems: A Lyapunov matrix
approach,” Syst. Control Lett., vol. 63, no. 9, pp. 781-790, Sep. 2013,
doi: 10.1016/j.sysconle.2013.05.010.

J. Cao, “Improved delay-dependent exponential stability criteria for time-
delay system,” J. Franklin Inst., vol. 350, no. 4, pp. 790-801, May 2013,
doi: 10.1016/j.jfranklin.2012.12.026.

M. Sun, X. Nian, L. Dai, and H. Guo, “The design of delay-dependent
wide-area reduced-order DOFC with prescribed stability degree for
damping inter-area low-frequency oscillations in power system,” ISA
Trans., vol. 68, pp. 82-89, May 2017, doi: 10.1016/j.isatra.2017.
03.003.

P. Ramachandran and Y. M. Ram, “Stability boundaries of mechanical
controlled system with time delay,” Mech. Syst. Signal Process., vol. 27,
pp. 523-533, Feb. 2012, doi: 10.1016/j.ymssp.2011.09.017.

1. Pontes Duff, P. Vuillemin, C. Poussot-Vassal, C. Seren, and C. Briat,
“Approximation of stability regions for large-scale time-delay systems
using model reduction techniques,” in Proc. Eur. Control Conf. (ECC),
Linz, Austria, 2015, pp. 356-361, doi: 10.1109/ECC.2015.7330570.

C. Beattie and S.  Gugercin, “Realization-independent
‘H-approximation,” in Proc. 51st IEEE Conf. Decis. Control (CDC),
Maui, HI, USA, Dec. 2012, pp. 4953-4958, doi: 10.1109/CDC.2012.
6426344.

W. Gao, H. Ye, Y. Liu, L. Wang, and W. Ci, “Comparison of three stability
analysis methods for delayed cyber-physical power system,” in Proc.
China Int. Conf. Electr. Distrib. (CICED), Xi’an, China, 2016, pp. 1-5,
Paper CP1252, doi: 10.1109/CICED.2016.7576361.

W. Yao, L. Jiang, Q. H. Wu, J. Y. Wen, and S. J. Cheng, “Delay-
dependent stability analysis of the power system with a wide-area damp-
ing controller embedded,” IEEE Trans. Power Syst., vol. 26, no. 1,
pp. 233-240, Feb. 2011, doi: 10.1109/TPWRS.2010.2093031.

L. Pekaf and R. Prokop, “Direct stability-switching delays
determination procedure with differential averaging,” Trans. Inst.
Meas. Control, vol. 40, no. 7, pp. 2217-2226, Apr. 2017, doi:
10.1177/0142331217700244.

35489



IEEE Access

L. Pekaf, Q. Gao: Spectrum Analysis of LTI Continuous-Time Systems With Constant Delays

[190]

[191]

[192]

[193]

[194]

[195]

[196]

[197]

[198]

[199]

[200]

[201]

[202]

[203]

[204]

[205]

[206]

[207]

[208]

[209]

35490

L. Pekaf, R. Matuf, and R. Prokop, “Gridding discretization-based mul-
tiple stability switching delay search algorithm: The movement of a
human being on a controlled swaying bow,” PLoS ONE, vol. 12, no. 6,
p- €0178950, Jun. 2017, doi: 10.1371/journal.pone.0178950.

C. Dong et al., “Effective method to determine time-delay stability mar-
gin and its application to power systems,” IET Gener. Transmiss. Distrib.,
vol. 11, no. 7, pp. 1661-1670, Feb. 2017, doi: 10.1049/iet-gtd.2016.
0953.

M. G. Safonov and R. Y. Chiang, “A Schur method for balanced-
truncation model reduction,” IEEE Trans. Autom. Control, vol. 34, no. 7,
pp. 729-733, Jul. 1989, doi: 10.1109/9.29399.

M. Roales and F. Rodriguez, “Stability switches and Hopf bifurcations in
asecond-order complex delay equation,” Math. Problems Eng., vol. 2017,
Oct. 2017, Art. no. 6798729, doi: 10.1155/2017/6798729.

J. Li, L. Zhang, and Z. Wang, “Two effective stability criteria for linear
time-delay systems with complex coefficients,” J. Syst. Sci. Complexity,
vol. 24, no. 5, pp. 835-849, Oct. 2011, doi: 10.1007/s11424-011-9252-4.
P. M. Nia and R. Sipahi, “Controller design for delay-independent
stability of linear time-invariant vibration systems with multiple
delays,” J. Sound Vib., vol. 332, no. 14, pp. 3589-3604, Jul. 2013,
doi: 10.1016/j.jsv.2013.01.016.

A. F. Ergeng, “A new method for delay-independent stability of
time-delayed systems,” in Time Delay Systems: Methods, Applica-
tions and New Trends (Lecture Notes in Control and Information
Sciences), vol. 423, R. Sipahi, T. Vyhlidal, S.-I. Niculescu, and
P. Pepé, Eds. New York, NY, USA: Springer, 2012, pp. 241-252,
doi: 10.3182/20100607-3-CZ-4010.00011.

A. F. Ergen¢ and B. Alikog, “An Experimental study for delay-
independent  state-feedback  delay-independent  state-feedback
controller design,” IFAC Proc., vol. 47, no. 3, pp. 6074-6079, 2014,
doi: 10.3182/20140824-6-ZA-1003.02638.

B. Alikog and A. F. Ergeng, “A new delay-independent stability test of
LTI systems with single delay,” IFAC-PapersOnLine, vol. 48, no. 12,
pp. 386391, Jun. 2015, doi: 10.1016/j.ifacol.2015.09.409.

Y. Bistritz, “Zero location of polynomials with respect to the unit-
circle unhampered by nonessential singularities,” IEEE Trans. Circuits
Syst. I, Fundam. Theory Appl., vol. 49, no. 3, pp. 305-314, Mar. 2002,
doi: 10.1109/81.989164.

B. Alikog and A. F. Ergeng, ““A polynomial method for stability analysis
of LTI systems independent of delays,” SIAM J. Control Optim., vol. 55,
no. 4, pp. 2661-2683, Aug. 2017, doi: 10.1137/16M1077726.

X. Li, H. Gao, and K. Gu, “Delay-independent stability
analysis of linear time-delay systems based on frequency
discretization,” Automatica, vol. 70, no. 3, pp. 288-294, Aug. 2016,
doi: 10.1016/j.automatica.2015.12.031.

P. A. Bliman, “Lyapunov equation for the stability of linear delay systems
of retarded and neutral type,” IEEE Trans. Autom. Control, vol. 47, no. 2,
pp. 2327-2335, Feb. 2002, doi: 10.1109/9.983374.

J.-W. Perng, ““Stability analysis of parametric time-delay systems based
on parameter plane method,” Int. J. Innov. Comput. Inf. Control, vol. 8,
no. 7, pp. 4535-4546, Jul. 2012.

R. Sipahi, “Delay-margin design for the general class of single-
delay retarded-type LTI systems,” Int. J. Dyn. Control, vol. 2, no. 2,
pp. 198-209, Jun. 2014, doi: 10.1007/s40435-014-0085-6.

F. Schrédel, M. Abdelmalek, and D. Abel, “A comparative overview and
expansion of frequency based stability boundary mapping methods for
time delay systems,” IFAC-PapersOnline, vol. 49, no. 10, pp. 229-234,
Jul. 2016, doi: 10.1016/j.ifacol.2016.07.534.

S. Sonmez and S. Ayasun, “Stability region in the parameter space of
PI controller for a single-area load frequency control system with time
delay,” IEEE Trans. Power Syst., vol. 31, no. 1, pp. 829-830, Jan. 2016,
doi: 10.1109/TPWRS.2015.2412678.

Q. Quo, Y. Sun, and Y. Jiang, “On the accurate calculation
of milling stability limits using third-order full-discretization
method,” Int. J. Mach. Tool Manuf., vol. 62, pp. 61-66, Nov. 2012,
doi: 10.1016/j.ijmachtools.2012.05.001.

C. G. Ozoegwu, “Least squares approximated stability boundaries of
milling process,” Int. J. Mach. Tool Manuf., vol. 79, pp. 24-30, Apr. 2014,
doi: 10.1016/j.ijmachtools.2014.02.001.

C. G. Ozoegwu, S. N. Omenyi, and S. M. Ofochebe, “Hyper-
third order full-discretization methods in milling stability predic-
tion,” Int. J. Mach. Tool Manuf., vol. 92, pp. 1-9, May 2015,
doi: 10.1016/j.ijmachtools.2015.02.007.

[210]

[211]

[212]

[213]

[214]

[215]

[216]

[217]

[218]

[219]

[220]

[221]

[222]

[223]

[224]

[225]

[226]

[227]

[228]

C. G. Ozoegwu, S. Omenyi, and S. M. Ofochebe, ‘“Time finite element
chatter stability characterization of a three tooth plastic end-milling CNC
machine,” Amer. J. Appl. Math., vol. 3, no. 1, pp. 1-7, Jan. 2013,
doi: 10.5923/j.ajcam.20130301.0.

F. A. Khasawneh, ““Stability analysis of machining processes using spec-
tral element approach,” IFAC-PapersOnline, vol. 48, no. 12, pp. 340-345,
Sep. 2015, doi: 10.1016/j.ifacol.2015.09.401.

E. A. A. Coelho et al., “Small-signal analysis of the microgrid
secondary control considering a communication time delay,” [EEE
Trans. Ind. Electron., vol. 63, no. 10, pp. 6257-6269, Oct. 2016,
doi: 10.1109/TIE.2016.2581155.

Z. Zhao, P. Yang, J. M. Guerrero, Z. Xu, and T. C. Green, ‘“Multiple-
time-scales hierarchical frequency stability control strategy of medium-
voltage isolated microgrid,” IEEE Trans. Power Electron., vol. 31, no. 8,
pp. 5974-5991, Aug. 2016, doi: 10.1109/TPEL.2015.2496869.

C. Dong et al., “Time-delay stability analysis for hybrid energy storage
system with hierarchical control in DC microgrids,” IEEE Trans. Smart
Grid, Jun. 2017, doi: 10.1109/TSG.2017.2717504.

J. Petit, M. Asllani, D. Fanelli, B. Lauwens, and T. Carletti, ‘“Pattern
formation in a two-component reaction-diffusion system with delayed
processes on a network,” Physica A, vol. 462, pp. 230-249, Nov. 2016,
doi: 10.1016/j.physa.2016.06.003.

S.Yi, S. Yu,J. H. Kim, and T. M. Abu-Lebdeh, ““Analysis of time-delayed
neural networks via rightmost eigenvalue positions,” Amer. J. Eng. Appl.
Sci., vol. 8, no. 1, pp. 1-10, Jan. 2015, doi: 10.3844/ajeassp.2015.1.10.
S. Yiand A. G. Ulsoy, “Time-delayed vision-based DC motor control via
rightmost eigenvalue assignment,” in Proc. Amer. Control Conf.,
Portland, OR, USA, 2014, pp. 5564-5569, doi: 10.1109/
ACC.2014.6858677.

M. Gélgeli and H. Ozbay, “A mathematical model for cholesterol biosyn-
thesis under nicotine exposure,” IFAC-PapersOnline, vol. 49, no. 10,
pp. 258262, Jul. 2016, doi: 10.1016/j.ifacol.2016.07.539.

W. Qiao and R. Sipahi, “Delay-dependent coupling for a multi-agent
LTI consensus system with inter-agent delays,” Physica D, vol. 267,
x pp. 112-122, Jan. 2014, doi: 10.1016/j.physd.2013.10.001.

D. Breda, S. Maset, and R. Vermiglio, “TRACE-DDE: A tool for robust
analysis and characteristic equations for delay differential equations,”
in Topics in Time Delay Systems Anal, J. J. Loiseau, W. Michiels,
S.-I. Niculescu, and R. Sipahi, Eds. Berlin, Germany: Springer, 2009,
pp. 145-155, doi: 10.1007/978-3-642-02897-7_13.

W. Qiao and R. Sipahi, “Consensus control under communication
delay in a three-robot system: Design and experiments,” IEEE Trans.
Control Syst. Technol., vol. 24, no. 2, pp. 687-694, Mar. 2016,
doi: 10.1109/TCST.2015.2458776.

M. H. Koh and R. Sipahi, “A consensus dynamics with delay-induced
instability can self-regulate for stability via agent regrouping,” Chaos,
vol. 26, no. 11, Nov. 2016, Art. no. 116313, doi: 10.1063/1.4967722.

R. Sipahi, F. M. Atay, and S.-I. Niculescu, *“Stability analysis of a constant
time-headway driving strategy with driver memory effects modeled by
distributed delays,” IFAC-PapersOnline, vol. 48, no. 12, pp. 276-281,
Sep. 2015, doi: 10.1016/j.ifacol.2015.09.407.

Y. Ding, J. Cao, and W. Jiang, ‘‘Double Hopf bifurcation in active control
system with delayed feedback: Application to glue dosing processes for
particleboard,” Nonlinear Dyn., vol. 83, no. 3, pp. 1567-1576, Feb. 2016,
doi: 10.1007/s11071-015-2431-4.

D. Takdcs and G. Stépdn, “Contact patch memory of tyres leading to
lateral vibrations of four-wheeled vehicles,” Philos. Trans. Roy. Soc.
London A, Math. Phys. Sci., vol. 371, no. 1993, 2013, Art. no. 20120427,
doi: 10.1098/rsta.2012.0427.

I. Boussaada, S. Tliba, S.-I. Niculescu, H. U. Unal, and
T. Vyhlidal, “Further remarks on the effect of multiple spectral
values on the dynamics of time-delay systems. Application to the control
of a mechanical system,” Linear Algebra Appl., vol. 542, pp. 589-604,
Apr. 2018, doi: 10.1016/j.1aa.2017.11.022.

B. Alikog, I. Mutlu, and A. F. Ergeng, “Stability analysis of train fol-
lowing model with multiple communication delays,” in Proc. 1st IFAC
Workshop Adv. Control Automat. Theory Transp. Appl., Istanbul, Turkey,
2013, pp. 13-18.

A. F. Ergeng, N. Olgac, and H. Fazelinia, “Extended Kronecker
summation for cluster treatment of LTI systems with multiple
delays,” SIAM J. Control Optim., vol. 46, no. 1, pp. 143-155, 2007,
doi: 10.1137/06065180X.

VOLUME 6, 2018



L. Pekaf, Q. Gao: Spectrum Analysis of LTI Continuous-Time Systems With Constant Delays

IEEE Access

[229]

[230]

[231]

[232]

[233]

[234]

[235]

[236]

[237

[238]

[239]

[240]

[241]

[242]

[243]

[244]

[245]

[246

O. Eris and A. F. Ergeng, “Delay scheduling for delayed resonator
applications,” IFAC-PapersOnline, vol. 49, no. 10, pp. 77-81, Jul. 2016,
doi: 10.1016/j.ifacol.2016.07.476.

V. Kucera, D. Pilbauer, T. Vyhlidal, and N. Olgac, “Extended delayed
resonators—Design and experimental verification,” Mechatronics,
vol. 41, no. 1, pp. 29-44, 2017, doi: 10.1016/j.mechatronics.2016.10.019.
N. Olgac, U. Zulluhoglu, and A. S. Kammer, “On blade/casing rub
problems in turbomachinery: An efficient delayed differential equation
approach,” J. Sound Vib., vol. 333, no. 24, pp. 6662-6675, Dec. 2014,
doi: 10.1016/.jsv.2014.06.038.

B. Ai, L. Sentis, N. Paine, S. Han, A. Mok, and C.-L. Fok, “Stability
and performance analysis of time-delayed actuator control systems,”
J. Dyn. Syst. Meas. Control, vol. 138, no. 5, Mar. 2016, Art. no. 051005,
doi: 10.1115/1.4032461.

U. Zalluhoglu, A. S. Kammer, and N. Olgac, “Delayed feedback control
laws for Rijke tube thermoacoustic instability, synthesis, and experi-
mental validation,” IEEE Trans. Control Syst. Technol., vol. 24, no. 5,
pp. 1861-1868, Oct. 2016, doi: 10.1109/TCST.2015.2512938.

H. Giindiiz, S. Sénmez, and S. Ayasun, “Comprehensive gain and phase
margins based stability analysis of micro-grid frequency control system
with constant communication time delays,” IET Gener. Transmiss. Dis-
trib., vol. 11, no. 3, pp. 719-729, 2017, doi: 10.1049/iet-gtd.2016.0644.

C. H. Chang and K. W. Han, “Gain margins and phase margins for
control systems with adjustable parameters,” IEE Proc. D, vol. 138, no. 3,
pp- 285-291, May 1991, doi: 10.1049/ip-d.1991.0039.

S. Sonmez and S. Ayasun, “Gain and phase margins based delay-
dependent stability analysis of single-area load frequency control
system with constant communication time delay,” Trans. Inst.
Meas. Control, vol. 40, no. 5, pp. 1701-1710, Feb. 2017, doi:
10.1177/0142331217690221.

E. Beretta and D. Breda, “Discrete or distributed delay? Effects on
stability of population growth,” Math. Biosci. Eng., vol. 13, no. 1,
pp. 19-41, Feb. 2016, doi: 10.3934/mbe.2016.13.19.

O. Diekmann, P. Getto, and Y. Nakata, “On the characteristic equation
A = o1 + (2 + a3r)e — A and its use in the context of a cell
population model,” J. Math. Biol., vol. 72, no. 4, pp. 877-908, Mar. 2016,
doi: 10.1007/s00285-015-0918-8.

Y. Nakata, “Note on stability conditions for structured population dynam-
ics models,” Electron. J. Qual. Theory Differ. Equ., vol. 2016, no. 78,
pp. 1-14, Sep. 2016, 0.14232/ejqtde.2016.1.78.

H. U. Unal, I. Boussaada, and S.-L Niculescu, “Tracking sustained oscil-
lations in delay model oregonators,” in Proc. IEEE Conf. Control Appl.
(CCA), Buenos Aires, Argentina, Sep. 2016, pp. 1344—1349.

H. U. Unal, L. Boussaada, and S.-I. Niculescu, “Further remarks on
delay dynamics in Oregonator models,” in Proc. 12th IEEE Int. Conf.
Control Automat. (ICCA), Kathmandu, Nepal, Jun. 2016, pp. 110-115,
doi: 10.1109/CCA.2016.7587993.

K. Engelborghs, T. Luzyanina, and D. Roose, ‘“Numerical bifurca-
tion analysis of delay differential equations using DDE-BIFTOOL,”
ACM Trans. Math. Softw., vol. 28, no. 1, pp. 1-21, Mar. 2002,
doi: 10.1145/513001.513002.

E-D. Li, Q. Zhu, H.-T. Xu, and L. Jiang, *“Stability analysis of delayed
genetic regulatory networks via a relaxed double integral inequal-
ity,” Math. Problems Eng., vol. 2017, Nov. 2017, Art. no. 4157256,
doi: 10.1155/2017/4157256.

T. Insperger, J. Milton, and G. Stépan, “Acceleration feedback improves
balancing against reflex delay,” J. Roy. Soc. Interface, vol. 10, Nov. 2012,
Art. no. 20120763, doi: 10.1098/rsif.2012.0763.

A. Enge and F. @verli, “Intraday liquidity and the settlement of large-
value payments: A simulation-based analysis,” Econ. Bull., vol. 77, no. 1,
pp. 41-47, Apr. 2006.

M. Ellis and P. D. Christofides, “Economic model predictive control
of nonlinear time-delay systems: Closed-loop stability and delay com-
pensation,” AIChE J., vol. 61, no. 12, pp. 4152-4165, Dec. 2015,
doi: 10.1002/aic.14964.

VOLUME 6, 2018

[247] Y. Zhang, H. Zhao, and Q. Zhang, “The modeling and control of a sin-
gular biological economic system with time delay in a polluted environ-
ment,” Discrete Dyn. Nat. Soc., vol. 2016, Sep. 2016, Art. no. 5036305,
doi: 10.1155/2016/5036305.

[248] K. Ito and R. Teglas, “‘Legendre—Tau approximations for functional dif-
ferential equations,” SIAM J. Control Optim., vol. 24, no. 4, pp. 737-759,
1986, doi: 10.1137/0324046.

LIBOR PEKAR was born in Zlin, Czech Republic,
in 1979. He received the B.S. degree in automation
and informatics, the M.S. degree in automation
and control engineering in consumption industry,
and the Ph.D. degree in technical cybernetics from
Tomas Bata University in Zlin, in 2002, 2005, and
2013, respectively.
From 2006 to 2013, he was a Junior Lecturer
with the Faculty of Applied Informatics, Tomas
Bata University in Zlin. From 2013 to 2018, he
was a Senior Lecturer with Tomas Bata University in Zlin, where he has
been an Associate Professor since 2018. He has authored two book chapters,
over 40 journal articles, and over 70 conference papers. His research interests
include analysis, modeling, identification, and control of time-delay systems,
algebraic control methods, and autotuning and optimization techniques. He
has been the Lead Guest Editor of journals Mathematical Problems in
Engineering and Advances in Mechanical Engineering, and an Editor of the
Mathematical Problems in Engineering since 2018.

Dr. Pekai was a recipient of the Rectors’ Award for the best Ph.D.
thesis in the Faculty of Applied Informatics, Tomas Bata University in Zlin,
in 2013, and the Laureate of the ASR Seminary Instrumentation and Control
in 2007 and 2009.

QINGBIN GAO received the B.S. degree in
mechanical engineering from the Harbin Institute
of Technology, China, in 2011, and the Ph.D.
degree in mechanical engineering from the Univer-
sity of Connecticut in 2015. He was an Assistant
Professor with the Department of Mechanical and
Aerospace Engineering, California State Univer-
sity, Long Beach, from 2015 to 2018. Since 2018,
he has been an Assistant Professor with the Depart-
ment of Mechanical Engineering, The University
of Alabama. His main research focuses on the stability analysis and control
synthesis of time-delay systems with applications to multi-agent systems,
manufacturing, connected vehicles, human learning, and power systems and
vibrations.

He was a recipient of the Best Conference Paper Award of the 19th
International Conference on Networking, Sensing, and Control (ICNSC)
in 2017 and the 6th American Society of Mechanical Engineers (ASME)
Dynamic Systems and Control Conference (DSCC) in 2013. He has served
as a Session Chair for 2017 ASME DSCC, 2017 ICNSC, and 2016 IEEE
American Control Conference (ACC). He has served as an Associate Editor
for 2017 ACC, 2018 ACC, and 2017 ASME DSCC. He has also served
as a Reviewer for over 100 papers from over 30 journals, including but
not limited to Automatica, the IEEE TRANSACTIONS ON AUTOMATIC CONTROL,
and Mechatronics. He is currently a Guest Editor of the IEEE Access and
Advances in Mechanical Engineering.

35491



	INTRODUCTION
	PRELIMINARIES
	LTI-TDS MODEL
	BASIC SPECTRAL PROPERTIES
	LTI-TDS STABILITY

	LITERATURE REVIEW METHODOLOGY
	SOME WELL-ESTABLISHED METHODS OF LTI-TDS SPECTRUM ANALYSIS
	SPECTRUM APPROXIMATION BY SPECTRAL AND PSEUDOSPECTRAL METHODS
	FREQUENCY-DOMAIN APPROACHES TO GET FINITE-DIMENSIONAL MODEL REDUCTION
	LAMBERT W FUNCTION
	ARGUMENT PRINCIPLE TECHNIQUE
	REKASIUS SUBSTITUTION
	ELIMINATION OF TRANSCENDENTAL TERMS IN THE CHARACTERISTIC EQUATION (DIRECT METHOD)
	FREQUENCY SWEEPING
	SCHUR-COHN PROCEDURE
	KRONECKER SUM AND MATRIX PENCIL METHOD
	KRONECKER MULTIPLICATION METHOD
	EXTENDED HERMITE-BIEHLER THEOREM
	CLUSTER TREATMENT OF CHARACTERISTIC ROOTS

	OVERVIEW OF RECENT THEORETICAL RESEARCH ON POLE LOCI CALCULATION, COMPUTATION AND APPROXIMATION
	SPECTRAL AND PSEUDOSPECTRAL METHODS
	SEMIDISCETIZATION AND FULL-DISCRETIZATION METHODS
	NUMERICAL INTEGRATION AND DIFFERENTIAL QUADRATURE METHODS
	CONTOUR INTEGRAL METHOD
	LAMBERT W FUNCTION
	SPECIAL NUMERICAL, SEMI-ANALYTIC AND ANALYTIC METHODS

	STABILITY STUDIES RELATED TO THE TDS SPECTRUM
	EXPONENTIAL AND ASYMPTOTIC STABILITY
	H AND BIBO STABILITY
	STRONG AND ROBUST STABILITY
	DDS
	CTCR
	DIRECT METHOD
	ARGUMENT PRINCIPLE METHOD
	SCHUR-COHN METHOD
	KRONECKER SUM AND MATRIX PENCIL METHODS
	LYAPUNOV MATRIX APPROACHES
	OTHER METHODS

	DIS
	PARAMETER-DEPENDENT STABILITY

	ENGINEERING APPLICATIONS AND CASE STUDIES
	DISCUSSION AND OPEN PROBLEMS
	CURRENT STATE OF RESEARCH ON THE SPECTRUM ANALYSIS FOR LTI-TDS WITH CONSTANT DELAYS
	OPEN PROBLEMS IN THIS FIELD

	CONCLUSION
	REFERENCES
	Biographies
	LIBOR PEKAR
	QINGBIN GAO


