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Abstract: This paper investigates the scheduling problem over a delayed channel. Different
from most existing documents, a novel hybrid model is proposed which combines both delay
and packet-loss to minimize the error covariance update at the estimator side. With the help
of this setup, a co-design problem between power consumption and estimation performance is
considered. We first derive out a globally optimal off-line schedule. Moreover, an on-line schedule
based on a designed threshold is proposed to further enhance the performance, which is aided
by feedback information. Comparisons between on-line and off-line strategies are illustrated by
numerical simulations, which has shown the superiority of on-line one to the off-line one.
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1. INTRODUCTION

The past few decades have witnessed the significant im-
provement in communication technologies, which leads to
a wide utilization for wireless sensor networks in control
systems. However, due to the limited wireless resources of
sensors, i.e., power or bandwidth Lyu et al. (2018), Chen
et al. (2015), Zhu et al. (2018), and etc, the quality of com-
munication can be seriously affected. This may result in
time-delay or even packet-loss, which indirectly degrades
the performance of the entire system. Consequently, it is
a key and urgent task to design a suitable transmission s-
trategy to ensure the performance of the system, especially
for resource-limited cases.

Numbers of works have been accomplished on the trade-
off between estimation performance and communication
resources in time or state domains. For example, in Shi
and Zhang (2012), an optimal time-triggered transmission
schedule of two Markovian systems is proposed under
bandwidth constraint. Scheduling problem of an energy
harvesting sensor is illustrated in Li et al. (2017), where
an approximately analytical form of optimal solution is
presented using dynamic programming algorithm. Qi et al.
(2016) have focused on the case over a time-varying
channel, where an optimal scheme is presented in a closed-
form. Li et al. (2018b) have discussed the scheduling
problem over relay-assisted wireless control systems, where
two different on-line strategies are designed with satisfying
performance. He also investigates the scheduling problem
over multiple power levels in Li et al. (2018a), where a
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hierarchical event-triggered on-line scheduling scheme is
proposed. The above literatures mainly emphasize the
issues of possible packet-loss over data transmissions.
Other kinds of trade-off problems over lossy channels are
formulated via co-design manners in Gatsis et al. (2014),
Dey et al. (2017) and etc.

In the practical scenes, transmission delays often occur
in wireless communications, which is a non-negligible fac-
tor existing especially in resource-limited scenarios. Some
literatures have explored the scheduling problem under
delayed channel setup. For example, in Li et al. (2019),
a latency-aware virtual network embedding method is
proposed for IWNs, which guarantees the deadlines for
various industrial networks. In Shi et al. (2011), scheduling
problem over a delayed channel with one time-step delay
is investigated. In Ren et al. (2018), multi-hop scheduling
based on delayed network is investigated with the upper
and lower bounds of cost provided. However, how to ob-
tain and analyze the cost with a higher accuracy is an
intractable task under both delayed and power limitations.
Therefore, in this paper, we accomplish a wide research
on delayed networks for the power-constrained cases Our
contributions can be summarized as the following two
folds:

e A power-constrained delayed transmission mod-
el: We build up a more general model that combines
both time delay and packet drop-out, which mini-
mizes the update of covariance at the same time.

e Off-line and on-line strategies design: Under our
proposed delayed model, we design two different kinds
of scheduling schemes in infinite-time horizon, i.e., off-
line scheduling and on-line scheduling. Especially, for
the on-line scheduling scheme, we give the determina-



Preprints of the 21st IFAC World Congress (Virtual)
Berlin, Germany, July 12-17, 2020

tion process of proposed selection probabilities. Based
on these conclusions, we figure out the the optimal
solution of our co-designed problem in a closed-form,
where how the weighed parameter influences the final
results is analyzed.

The rest of this paper is organized as follows. In section
2, the proposed delayed models and main interests of
this paper are presented. Design of both off-line and on-
line scheduling schemes are shown in section 3, based on
which, the optimal solutions are derived out for the off-line
and on-line cases, respectively. Numerical simulations and
comparisons are accomplished in Section 4.

2. PROBLEM FORMULATION

In this paper, we consider a standard linear time-invariant
system with the dynamics described as:

Tpy1 = Axg + wy, (1)

where A represents the state transfer matrix of system, xy,
is the state of the system at time k, wy, is a standard white
Gaussian noise with a known distribution wy ~ N (0, Q).

The observation equation of system is formulate by:
yr = Cxg + vy, (2)

where C'is the measurement matrix, yy, is the measurement
at time k, v is another standard white Gaussian process
with a known distribution vy ~ N (0, R).

Two pairs (A,/Q) and (A,C) are assumed to be con-
trollable and observable, respectively. The conventional
Kalman algorithm is run to obtain the optimal estimate
%, ie.,

Tpyr = AT,

Py, = APAT +Q,

Ky = CPy, (CPT,CT +R)
Pl = - KenC) Py,

~S ~8— ~S—
Tpy1 = Tpyq + Ky (yk+1 - kaﬂ) .

The following two operators are defined on S} — St to
simply denote the whole Kalman iterations:

h(X)2 AXAT +Q,

g(X) & h(X) = h(X)CT [Ch(X)CT + R] ™ Ch(X).
h(X) can be viewed as the prediction phase of Kalman
filter, and ¢g(X) can be viewed as whole phase of Kalman
filter. In other words, when yj is unavailable, g (X) is
iterated; when the yj, is unavailable, h (X) is iterated. The
steady-state error covariance of Kalman filter, denoted as
P, can be obtained by the equation g (X) = X.

After the sensor obtains Z7, it will send the estimate
over a delayed network through multiple power levels.
For the convenience of presentation, we denote dj as
the sensor transmission delay at time k. It is assumed
that there are two optional power levels: the higher level
A, and the lower level 6. When A is used, the perfect
channel is used to transmit thus with no time delay, i.e.,
% = 0; however, when 0 is used, in order to enhance the
arrival probability, the time varying packet-delay channel
is used with stochastic delays, where numbers of relays

A
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Fig. 1. The basic block diagram of state estimation over a
time-delaying network.

or gateways are deployed as described in Shi and Zhang
(2012), i.e.,

0, w.p. Ao,
1, w.p. A,

di =1 . : (3)
00, W.P.  Aoo,

where w.p. means “with the probability of”, dj, denotes the
transmission delay. However, at the estimator side, in order
to define the delay di, we propose the following principle.

The Minimum Principle: In order to minimize the update,
at the estimator side, when there are more than one pack-
ets arrived simultaneously at time k, d; can be determined
by

dkéargnfllin{i—kdf:k\k—dk_lSigk}. (4)

We always regard the remarkably large delays as packet-
loss in the practical scenes. Thus we introduce a parameter
d to represent the upper-bound of time delay. We conse-
quently denote the packet-loss at the estimator side as
dk = Q.

At each time of transmission, the sensor will decide on
which power level is used to transmit packet. Denote

T-1 ..
0 = {wir}p_, as the transmission power sequence used
at each time. We have the state iteration as

L AR dy = i,

e {Ai‘k—lv dj, = 0. (5)

with the covariance update

_[n(P),
b= {h(Pk—l)a

The main goal of our paper is to design a proper transmis-
sion policy to optimize the following co-design problem in
a infinite-time scale, i.e.,

T—1
lim Tr {E [Pr]} + pwi, wi € {5, A}, (7)
T—o0 =0
where p > 0 is the introduced factor which balances
the performance of estimation and the cost of power
consumption.

dy, =1,
dk = Q. (6>

J(6) =

3. STRATEGIES DESIGN

In this section, we will design our proposed optimal strate-
gies from two different perspectives, i.e., the off-line and
on-line schedules, where arriving feedback information is
available for sensor to make decisions or not, respectively.

It is noticed that original problem (7) can be converted
into (8) as follows:
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T—1
| _
J(9) = mmelgr;o T Z Tr {E [Pr]} + poo,
" (8)
T-1
s.t Tlgrloosz_()wk =w, welsA]

where the parameter @ is defined as an average power
budget over an infinite-time horizon. Besides, the following
definitions are given.

e State: We define i as the state P, = h’ (?) o=
0,1,2,-.

e Steady-state probability: Denote m; as the steady-
state probability of state h? (P); denote 7 (-) as the
steady-state probability of a specific state ()

e Transition probability: Denote 7 (m,n) as the transi-
tion probability from the state n to m.

e Equivalent drop-out length: Define 74 as the equiva-
lent drop-out length, i.e.,

T A dku
b Tk—1 1 17

3.1 Model of Delay in Time Domain

di < 00,
deOO.

In order to derive out the delayed model. We first provide
the following lemma.

Lemma 1. For the proposed minimum principle, we have
the transition relationship with respect to different values
of delay are
e For i < d and j < d, we have
W(dk+1 = j,dk = Z) = )\j,

: 9)

(e =it ldp=i)=1=3% A
e For di = oo and j < d, we have
T (dpy1 = J,di, = 00) = A,
d 10
W(dk_‘_l:oo,dk:oo):l—zjzo)\j. (10)

where Ao, A1, -+, Ag is defined in (3).

Proof. According to the minimum principle, we have

7 (dpy1 = J,dp = 1)

_Pr (&40 =)  Pr (di_;10 >14) P (d >1)
Pr (d;fj+1 >j) Pr (d;ﬂ“ >j—1) Pr (d; > 0)

=Pr (di—j+1 = j) =2,
where the second equality is due to the independence of
distribution dj, for different instants, thus the first case is
proved. Similarly, the second case follows as long as we
take the upper-bound into account, which completes the
proof.

Lemma 2. For the sequence {H’ (f)}zl, for Vi < j, it
always holds that

Tr [H' (P)] < Tr [H? (P)] . (11)
where H'L (?) éE[Pi|WQ = A,wl =Wy =" =W; = (5]

Proof. Rewrite H' (P) as

Hi (P) = Ci,OP =+ Ci71h (ﬁ) + -+ Ci,ihi (F) 5
where ¢; ; denotes the relative coefficient. According to
Lemma 1, it holds that ¢1,0 < cg,0, ¢1,1 > co1 =0, and

Cij = Ci—1j, Cii—1 < Ci—1i-1, Cij > Ci—14 =10 7=
0,1,---,i — 2. Therefore, it follows that

Te [H! (P) — H' (P)] = ¢, Tx [+ (P) — hi (P)] >0,

which completes the proof.

3.2 Optimal Off-line Strategy

Lemma 3. An optimal off-line schedule 6%z under power
constraint w over infinite-time horizon can be periodically
presented as follows:

w.p. p*,

- _ [0

off = Ggf’i}, w.p. 1—p* (12)
where 1% and 6% are defined as 0%;: 61% £ (A, §;), and
025 £ (A, 8141). 6 = (5, ,0) (x times), | = %J,

pf=Il+1- %.
Proof. Rewrite 8% = &2, (A, d;,). For Vi;,[; > 0 (i # j)
and l; > [; 4 2, it follows that
J(A8,) + T (A,68;,) — T (A, 8,41) — J (A, 81,-1)
=H’ (P) - H' (P) >0,
which implies the property max;;|l; — ;| < 1, and the
form of 8 must satisfy (13). The proof is now completed.

Theorem 4. (Optimal off-line schedule). For different val-
ues of i, the optimal 0”4 over infinite-time horizon can be
explicitly given as

« For p < BAPI-T()

ASS ,

ZH: (A5A7A7A7"');

with w* = A.
e For pi € (pi, prita,

gff = (AaéivAaéiv' ")a
with ©* = =5 (A +ix%0), where [ is the same as
that denoted in Lemma 3 and the sequence {u;},-
is defined as

(i+1)Tr [H*! (P)] — Tr

A

i =

A—94

Proof. The proof is omitted because of the limited space.

3.8 On-line Strategy Design

In this subsection, we will discuss a different scheduling
framework, i.e., the on-line policy. For the on-line case,
at each instant, the feedback information can be used to
make decisions, which is shown in Fig. 2.

Aided by this feedback framework, how to design a proper
schedule to switch between different power levels is a
challenging task because of the intractability brought by
the stochastic delay characteristics. Inspired by the idea
of event-triggered scheme illustrated in Demirel et al.
(2019) and Demirel et al. (2018), considering the power
consumption for feedback is regarded to be relative small
Ren et al. (2018), we propose an on-line scheduling scheme
based on a designed threshold, which additionally cut the
communication cost.
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Fig. 2. The framework of on-line scheduling.

Algorithm 1 On-line Scheduling Scheme

Parameters: A\, Ao, -+, A\g, Tk, d, o, B.
Initiation: wg =46, kK = 0.

1. # b= Tth Pr (fth - Tth) = Q,
t Tth+1; Pr(Tth:Tth+1):ﬂ~
2: while 7, # 7y, do
3 if d;, = oo then
4 Thet — T + 1, Wy = 0;
5 else
6: Try1 & di, Wy1 = 0;
7 end if
8 k=k+1, jump to Line 2;
9: end while

10: wr+1 = A, k =k + 1, jump to Line 1;

Algorithm 1 has clearly shown the main concept of our
proposed scheme, where the parameters 7y, and 7, + 1
represent the thresholds. Moreover, o and 3 are introduced
triggering probabilities for 7y, and 7, +1, respectively. The
sensor will use ¢ level to transmit until the value of equiv-
alent length is equal to 7¢, or 7y + 1. At the same time,
and feedback signal is transmitted from the estimator to
sensor for the change to A. Based on Algorithm 1, the
expect cost can be accurately calculated by the following
analysis.

The whole process can be formulated as a Markovian chain
model. Two different sets of states are defined as follows

¢ = {Py =h' (P),#n = Tn}, i € [0, 7n],

Vi 2{Py =h' (P) 7t = Tinp1}, @ € [0, Tenpa] -
Based on this definition, we first derive out an important
proposition that is fundamental in our following analysis.
Proposition 5. For any feasible scheduling scheme that
shares the same power constraint w, it always holds that

1
S Do + (1= 20) 4.

To =

Proof. Consider a feasible schedule 8}, = (wg, w1, wa,- )
with the constraint Y .o m = 1, due to the transition
relations, my can be determined by

—l PP P)
T&Zr

) lim7 o Zz:ol Pr(w; = A)
T

. T—1

limr 00 ;o Pr(w; =9)
T

:Pr(P,»:ﬁ|w,»:A

1
TA-

[)\OA + (1 - )\o)w (5]

which completes the proof.

Proposition 5 reveals the fact that my is an constant
independent of the specific schedules under an given power
budget, which provides an accessible way to compare
performance between different proposed schedules.

Based on the above proposition, we accomplish our deriva-
tions of J (fon) by the following two different cases. For the
explicit presentation, we introduce the notation A ; £1-
E;‘:o Aj, and 7 as the probability of triggering.

Case 1(my, < d): Because of the transition relations, we
have the equations

am, k=0,
Teh—1
m(er) =9 M Do m(€) F Aoopo1m(eno1), k=12, 1 — 1,
i=k
AT (67—“,71) , k = Ten,
and
B0, k=0,
Tth
™ (d’k) = Ak Z ™ (w’b) + )‘oo,kflﬂ— (1/’k—1)7 k= 1727 ©t 3 Tthy
i=k
)‘kﬂ- (’d}ﬂ,h)v k:Tth+1-

with the solutions provided in the following cases.

e For i, =0, 11 =1 — mg.

e For 73, > 1, we can obtain the solutions of 7 to
Tra+1 Tecursively, i.e.,
M1 = Aoo,0mo + (1 — T — 77) A1,
T = oo, 11 + (1 — Mg — 1 — 77) A2,

Tth—2

Trn—1 = AOO,Tth*Qﬂ-Tth*Q + <1 - § T — 7TT> )\Tth—l’
=0
Tth—1

Tr = Aoo,rn—1Trg—1 + <1 - E i — 7rT) At s

=0
Tth

Trgn+1 = 1-— E ;.
=0

Case 2(7,, > d): Similarly,

amg, k=0,
Tth—1
7T(€k) = Ak Z W(E’L’)J’_)‘oo,kflﬂ—(ekfl)a k:1727 7d7
i=k
Aoo,dT (€x—1) k=d+1,--- ,7n
and
Bmo, k=0,
Teh—1
T(Wr) =< A D, (i) +F Ao k-1 (Yp—1), k=1,2,--- ,d,
i=k
Aoo,d™ (Yr—1), k=d+1,--- ,7n + 1.

The solution is similar to that of case 1 and thus omit-
ted. Combining the above two cases, the overall cost is
calculated as
Ten+1 o
J (Oon) = Z mTr [h* (P)] 4 piw.

i=0
3.4 Parameters Determination

In this subsection, we make discussions of the parameters
determination of 7y, defined in the last subsection. We
have
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-9
A

T =

Based on the definitions, we first calculate the value of 1),
by the following statement
1-— 7TT} +1

i
2
Tth = argmlax {Z Tk
k=0
i _
A—w
= < .
argmlax{kz_oﬂk SN } +1
Then we can determine the values of « and (8 by the
following cases.

IN

Case 1(7, = 0): It is obvious that 7 is only related with
Ty, we have

ﬁzi, a:]-_ﬁ

o
Case 2(1y, = 1):
e For 7y, < d, solve the equation of 7 (e1)+7 (¢2) = 7,
i.e.,
A so,0m0 + (1 — o — 1) Moo 1 = 71,

and obtain the solutions
_ (1 + /\1)7TT — (1 — 71'0) )\00,1
Aoo,0T0

1—a.

, b=

e For 1y, > d, as the value of d is either 0 or 1, thus it
follows that

T2 1-— To — 71
B = = La=1-4
7T2|/3:1 )\oo,17T1
Case 3(7n > 2):
e For 7y, < d,
_ Tren+1
Trot+1]p=1
1-— Z:tho T

)‘0077'th7r7'th + (1 -
e For 1, > d,

szo Ti = T7) A1

Tth
Trn+1 _ 1-— Zz l0 T
= .
Trattls=1 A2 ¢,

Based on these analysis, we present the optimal on-line
schedule in a closed form as follows.

Theorem 6. (Optimal on-line schedule). The optimal on-
line schedule 67, over infinite-time horizon with respect
to w is explicitly given as follows:

e For p € (0, p0], @* = A.

o For p € (pi, pita] (4 > 0),

w* £ argmax {7y, =i+ 1},
w

where {p;};-, is determined by
2y

i = —
ko‘r

o T [ (P)]

Proof. The proof is omitted because of the limited space.

Based on the above conclusions, we will present the con-
vergence condition shown as the following corollary.

16
YO d
1 Mo~
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3
\
S
ﬁ
—_— Ao = 0.7
= A2 = 0.85/]
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0 1000 2000 3000 4000 5000 6000 7000 8000 9000 10000

T

Fig. 3. Stability analysis with Ao 2 = 0.7 and 0.85.

Corollary 7. (Convergence analysis). For @ = ¢, the esti-
mator converges if Ao g < ﬁ7 where p (A) represents

the spectral radius of matrix A.

Proof. According to Lemma 2, H* (ﬁ) can be rewritten
as

[M]¢

H' (P) =

(1 (7) 11 (7))
cus (1 (P) 11 (7)),

1

.
Il

e

s
Il
—

where ¢; ; equals to

1
Ciq = szO/\‘X’J’
" dH 00,7

Thus we consider the convergence of {H i (ﬁ)}z
noticed that for p (A) > 1, we have to ensure

LT [H(P) - HE(P)]
oo Tr [H' (P) — HI! (P)]
T [h! (P) — b (

[n (P) = =t (

“Nooap® (A) <1 = Aood < ——

i <d,
i>d.

" it is

= lim A *
i—00 o0,d Tr

which derives out the property.
4. NUMERICAL SIMULATTIONS

1 04
Parameter setup: A = (0'2 0.5>, C =(0508),Q =

0.15 0
0 0.1

the lower level § = 1.

, R =0.1, d = 2. The higher level A = 4 and

We first verify the convergence condition presented in
Remark 7. It is obvious that the convergence can be
satisfied if Moo 2 < % ~ 0.78. We choose Ay 2 = 0.7
and 0.85 as examples for simulations shown in Fig. 3. From
the result, when A 2 = 0.7, the estimator converges; when
Aoo,2 = 0.85, the estimator diverges.

Next, we compare the performance of different proposed
schedules under the same power budget. Let the param-
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Fig. 4. Stability analysis with Ao 2 = 0.7 and 0.85.

eters A\g = 0.2, Ay = 0.3 and Ay = 0.3. We plot J (6%4)
and J(0%) versus different 7y with the step size 0.05
from range 0-1. The simulation results are shown in Fig. 3.
When 7 = 0, as As 2 = 0.2, the convergence condition in
Corollary 7 is satisfied, thus two schedules are equivalent
and it holds that J(8)s) = J(0%,) < +oo. The gap
between [ and 7y is relatively high when mp is small,
and they tend to the same when mr approaches 1, i.e.,
J(0g) — pw = J(0%,) — pw — Tr(P). It should be
pointed out that when w7 > 0.5, we have the state domain
including only 0 and 1, which leads to J (6}g) = J (6},).

At the same time, the relative parameters, i.e., 7, [, Ty
and [ are listed in Tab. 1. From the table it can be seen
that, both [ and 7, decrease as the power budget 7
increases. Moreover, 7y, is smaller than [ for all range of
7, which is consistent with our former analysis.

Based on the above results, we finally validate the global
optimality with respect to different values of u. Let u =
0.05,0.1, 0.15 and 0.2. We plot the global optimal J (8%4)
and J (67,) with @* as shown in Tab. 2. It is conspicuously
seen that J (6%,) is superior to that of J (0%;) with the
smaller cost.

Table 1. Parameters with respect to different

T
ar 0 0.05 01 015 02 025 0.3
l +o00 19 9 5 4 3 2
Tth 400 3 2 2 2 1 1
153 - 0.187 0.784 0.475 0.093 0.824 0.605
r 035 04 045 05 055 0.6 0.65
l 1 1 1 1 0 0 0
n 1 1 0 0 0 0 0
S 0.391 0.182 0.982 0.833 0.703 0.588 0.486
ar 07 075 0.8 085 0.9 0095 1

l 0 0 0 0 0 0 0
w0 0 0 0 0 0 0
60395 0.313 0.238 0.170 0.109 0.052 0
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