Chapter 2
Luenberger Observer Design for Uncertainty
Nonlinear Systems

Wen Yu

Abstract Most of the nonlinear observers require the nonlinear systems to be known.
If the systems are partly unknown, model-free observers such as high-gain observers,
sliding mode observers, and neural observers, can be applied. However, the perfor-
mances of these observers are not satisfactory, for example, they are sensitive to
measurement noise and they can only estimate the derivative of the output. In this
chapter, we use the structure of Luenberger observers for partially unknown nonlin-
ear systems. Using a Riccati differential equation, we design a time-varying observer
gain such that the observer error is robust with respect to bounded uncertainties. Com-
pared with the other robust nonlinear observers, this observer is simple and effective
with respect to the uncertainties in the nonlinear systems.

2.1 Introduction

The state observation problem is one of the essential points in modern control the-
ory. If the systems are linear, the well-known observers can be the Kalman filters
(stochastic noise cases) and Luenberger observers (deterministic cases) [11]. Since
the early 80s, many implementations in theory and practice focus on the observers
for nonlinear systems. Many nonlinear observers have been developed, such as Lie-
algebra-based observers [24], Luenberger-like observers [12], high-gain observers
[10], optimization-based observers [6], linearization approaches [25], stochastic sys-
tems [26], and reduced-order nonlinear observers [7], adaptive high-gain observers
[2], etc. A basic requirement of the above observers is the nonlinear systems that are
completely known [14]. The observers duplicate the nonlinear dynamics. There are
no internal and external uncertainties.

If the uncertainties in the nonlinear systems can be parameterized, the nonlinear
adaptive observers [20] can obtain the states. H,, and L, techniques are applied to
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construct the robust observers for linear systems in [3]. The results are extended to the
Lipschitz nonlinear systems in [15]. These robust observers are very complex, and
require the uncertainties to satisfy desired properties. If the uncertainties are struc-
tural, i.e., the uncertainties and disturbances are assumed to be bounded, nonlinear
model-free observers are needed [13]. High-gain observers are the most popular
model-free nonlinear observers, they are robust against model uncertainty and dis-
turbances [17]. However, they can only estimate the derivative of the output and are
sensitive to measurement noises. Sliding mode observers do not require estimate the
derivative of the output [27]. However, the measurement noise and disturbances case
chattering in the nonlinear observers [18]. Another model-free nonlinear observer
uses neural networks to approximate the unknown part and then to design an observer
[4]. However, the observation error is large, because the output has to be used for
neural approximation and observer estimation [16].

In this chapter, the nonlinear observer is also for unknown or partially unknown
nonlinear system. We use a Luenberger-like structure. Compared with the other
robust nonlinear observers, high-gain observer, sliding mode observer, and neural
observer, our Luenberger-like nonlinear observer is more simple. It can estimate not
only the derivative of the output. It is not sensitive to measurement noises. It does not
necessarily model the nonlinear system. Compared with the other Luenberger-like
nonlinear observers [1, 19], our observer do not need to copy the complete nonlinear
system for the observer design. They assume the nonlinear systems do not have any
uncertainties.

We assume both external disturbances (noises) and internal uncertainties (unmod-
eled dynamics) are bounded. The assumptions on the partly known nonlinear systems
are standard, such as Lipschitz and uniformly observability The gain of Luenberger
observer is specially selected to guarantee the property of robustness using a Riccati
differential equation. The stability of this robust nonlinear observer is proven. An
example demonstrates the effectiveness of this observer for the system containing
complex uncertain nonlinearities.

2.2 Robust Nonlinear Observer

We discuss a class of single input and single output nonlinear systems given by

X = fx)+g®)u + &,

2.1
i =Cx+6, @1
X2 g1(x1) + Agi(x1)
: 82(x1, x2) + Aga(xy, x2)
where f(x) = . ,8(x, 1) = . ,
Xn :
@, (x) + Ap(x) &n(X1 -+ Xp) + Agulxy -+ xp)

x € N" is the state vector of the system at time t € Rt :={t:t >0}, u; e Nisa
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given control action, it is assumed to be bounded as |u, 1> <u, y; € N is the output
vector that is suggested to be measurable at each time #, f(-) and g(-) : W' —
9", are nonlinear functions describing the dynamic operator of the given system,
C=11,0---0], &, and &, are the vector functions presenting the external state
and output perturbations.

We assume that the nominal parts of nonlinear system F (x) and G (x) are known,

fx) =Fx)+ Af(x)

gx)=Gx)+ Ag(x) 2.2)

where F(x) = [x2,... X0, @o(X)], G(x) = [g1(x1), ... gu(x1---xn)], Af(x) =
[0,...0, Ap(x)], and Ag(x) = [Agi(x1), ... Agn(x1---x,)].

In this chapter, we use the following four assumptions to design a robust nonlinear
observer for the system (2.1).

A1l. The perturbations & ; and &, ; satisfy the following “bounded power” condition
T
lim sup ! / I€.,
T—o0 T '
0
2 T
|’§1,t “Aéi = é:,-,, Ag, g:,x'

A2. The normal parts of the nonlinear system F(x, t) and G (x, t) are observable and
Lipschitz in a compact set U

2 .
Asfdt:T,-<oo i=1,2 (2.3)

where Ag, = Ag >0,

HFT(xl)—FT(xZ)HAI < Lyllxi —x2lla,, (2.4)
|67 = 6T, = LeIx1 = x2lla,, '

where Ay € W, Ap, € W, Ag € R™™, Ag, € N are strictly positive-
definite matrices, or Lipschitz constant matrices. L y and L are Lipschitz constants.

A3. The unmodeled dynamics A f and Ag in (2.2) satisfy the “strip bounded” con-
ditions

AfT)AppAf(x) < Cag+x" Dayx 2.5
AT (X)ApgAg(x) < Cpg +x" Dpgx '
where 0 < Aif = App € R 0 < Dgf = Dpr € R, 0 < Dgg = Dy, €
R are known constant matrices, Cx ¢ and Cp, are known positive constants char-
acterizing the behavior of the corresponding unmodeled dynamic mappings at the
point x = 0.

A4. There exist a stable matrix Ay, strictly positive-defined matrices Q¢ and R;,
such that the following matrix differential Riccati equation
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P+ P,Ay+ AP, + PR P, + Qo =0 (2.6)

has strictly positive solution P;.

The assumption A1 requires the noises or unknown disturbances are bounded.
This is a basic assumption for the analysis of nonlinear systems [9]. Otherwise, the
nonlinear systems are flooded with the noises.

The assumption A2 comes from the fact that a nonlinear system is uniformly
observable for any input if and only if it can be presented as the observer form (2.1),
see Theorem 2 of [10]. The nominal parts are also Lipschitz, as

F(x + Ax) = F(x) + VI F(x)Ax + vy

G(x + Ax) = G(x) + VI G(x)Ax + v, 2.7

where the vector v, can be estimated as ” vy H < 2Ly ||Ax]l, |[ve ” < 2L, || Ax]l.
The “strip bounded” condition A3 is more general than the bounded unmod-
eled dynamic [10] and the sector condition [5]. If the unmodeled dynamics are
bounded, Day = Dag = 0. If the unmodeled dynamics satisfy sector conditions,
Crr=Cpg =0.
A special case of A4 is the following differential Riccati equation with constant
A(), R(), and Q()

./
P,+P/Ag+ AL P/ + P/RyP/ + Qo =0 (2.8)

Equation (2.8) has a positive solution P/, if the pair (Ao, Ré/ 2) is controllable and
the pair (Q(l)/ 2, Ap) is observable. The detailed proof of it can be found in [22]. This
is an extend of the matrix Riccati equation

ATP4+PA+PRP+Q=0 (2.9)

Equation (2.9) has a positive solution P, if the pair (A, R'/?) is controllable, the pair
(Q'7?, A) is observable. The controllability and observability conditions for A, R,
and Q are equivalent to the following local frequency condition [22]

ATR'A-0=>0 (2.10)

Lemma?2.1 in the next section shows that if the uncertainties are not very large, i.e.,
the condition (2.16) is satisfied, we can use condition (2.10) for (2.6). This means that
it is not difficult to select a Hurwitz matrix A and Q such that (2.10) is established.
So (2.10) and (2.16) are the conditions for A4.

The robust observer is selected as Luenberger’s form [11],

d __ . ~
Ex =FQX)+ GX®u; + K, [y — Cx] (2.11)
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where K, € 9i"*"™ is the gain matrix. The observer uses only the available informa-
tion: the nominal nonlinear mappings F(-), G(.), and C, and the online measure-
ment y;.

The observer error is defined as

o~

A =X —x

The object of robust observer is to find a K; such that following performance index

T—o0

T
1
J(K;) = lim supF/A,TQA,dt (2.12)
0

is minimized. J(K,) is the average of the observer error, IIAtIIZQ = A,T QA,. Here
the strictly positive constant matrix Q is a given to present different physical nature.

If K, in the observer (2.11) is a constant matrix, (2.11) becomes the well-known
high-gain observer [10]. It has the following property

0 ~
Al < k(0)exp (—gt) llxo — Xoll , (2.13)

where xo and X are initial states, 6 is big enough positive constants, k(0) is a positive
function related to observer gain. It means that the observation error is asymptotically
stable uniformly on initial conditions. This property requires the perturbations in A1
be zero, and the unmodeled dynamics A f and Ag in A3 also be zero. In order to
deal with these uncertainties, in this chapter, we use a time-variant gain K,, which
is designed in the next section.

2.3 Stability of the Robust Nonlinear Observer

The following lemma guarantees that the assumption A4 is correct.

Lemma 2.1 Consider the following two matrix differential Riccati equations: Ric-
cati differential equation with time-varying parameter and algebraic Riccati equation

Pi(t) + AT () P1(1) + PL () A1(1) — PRI (1) Pr(8) + Q1(1) = 0

2.14
APy + PoAs — PyRoPy+ 0r = 0 @19

with initial condition

Pi(0) > P, (2.15)
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the corresponding Hamiltonians are given by

o A0 [0, AT
B = [Alm —Rl(z>] = [Az —12?2i|

If
Hy>H;; >0 (2.16)
and the pair (A,, Ry) are stable, then
Pi(t)>P,>0,Vt >0 2.17)
Proof Letus define e, = P;(t) — P>. Using condition (2.16) and the definition H =

|:H11 Hi,

, the Riccati equation (2.14) in the Hamiltonian form is
H> Hpy

~B@ =[1 P Hi, [ Pl’(t)]

0=[1 PQ]HZ[IQ'J

we derive:
. 1
—é=[1e+ P | Hy, [e +P2]
1

1 I
+

e | PaD)

= (AQT + PZRZ) e te (Ay—RyPy) —eRoes +Qr — Q=L — O

<[le+0Pt)]|H

where
L, = (A] 4+ PRy) e, + ¢, (Ay — Ry Py) — e, Ry, + O,

Based on Theorem 3 of [23], the term (A2 — P, R;) is stable when (A,, R,) is stable.
From (2.15), ¢;—0 > 0. By Lemma 1 of [23]), there exists Q;—o > Osuchthat L;_y =
0. This leads to

e >0, > 0.
The solution of the Riccati differential equation is a continuous function, if its time-

varying parameters are continuous. So we conclude that for time ¢ > 0, there exists
a & > 0 such that
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O, >0Vt eltt+e]l.

As a result,

t+e t+e
erre = e + / ordt = e + / Qudt = €, +inf [ (Q)] £ > 0
t

t
that leads to

Pi(t) > P, VT €[0,0+ ¢]

Iterating this procedure for the next time interval [¢, 2¢], we obtain the final result
2.17).

This lemma shows that if we let Ag = A(t), Qo = Q1 (t), R(t) = Ry (t), then
(2.6)is (2.14). By Lemma 2.1, the solution of (2.6) P () is not less than the solution
of

ATP+PA+ PR,P+0,=0 (2.18)

providing than the initial condition of (2.6) is larger than that of (2.18). This means
the existence condition for A4 is always satisfied.
Now, we define R, and Q in (2.6) as

Ri = Ro+ B, (CHACHT)? x (1 +117) (C*ACHT)? BT (2.19)
Q0 = (2A1x + Kidmax (Agp)]) + (20 Agy + UKo Amax (Agg) ) + Q

where Ry = A7' + A + A + AL + AL + A7 ++45, . A= A7 Ky and
K, are positive constants, # is the upper bound of control u,, the matrix g, € H"*"
is defined as

a

a
B = aFT(f) + aGT(f)uz — Ao (2.20)

C™ is the pseudoinverse matrix of C in Moor-Penrose sense. Ag is a Hurwitz matrix.
The following theorem formulates the main result of the chapter. It also provides
the upper bound of the performance index (2.12).

Theorem 2.1 Given a class of nonlinear system 'H satisfies the assumptions AI1-A4,
for any gain matrix K,, the following upper bound of the performance index (2.12)
holds,

JK)<JT(K)=C+D+711+1>+¢(K) (2.21)
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where the constants 1, 1, are defined by Al, C = Cas+ Chg,

= lim sup + fx (Day +uDng) xdt

T—o0

L 2.22)
¢ (K,) = lim sup fAT (thz N )(X,Qﬁ e ) A dt

T—o0

X, =P (B —KC),K, =KCCH, 2, =CtA> (I + ) A2 (CH)T + 81,8 > 0.

Proof To start the proof, we need to derive the error dynamic. Taking into account
(2.1) and (2.11),

A =%—i
—Fx) = G®™u, = Af(x) — Ag(x)uy — &1,y

Let us denote

F,=F(x, A, u | K)
= F(x 4 A) — F(x) + G(x + ADu, — G(x)u, — K,CA,, (2.24)
AH, = AH(él,tv 52,1: Af | K;) = Kz“;"z,t - Af() - Ag(~)uz - él,r

The vector function F; describes the dynamic of a nominal model and the function
A H, corresponds to unmodeled dynamics and external disturbances. So

A, = F, + AH,
Define a Lyapunov like function as
V,=ATP A, PT=P >0 (2.25)

Along with the trajectories of the differential equation (2.23), we derive

% - 3_1‘2 (aa_Xz Af) = Al PA +2A] P [F, + OH,) (2.26)
Using (2.4),
Fx+4)—Fx)=2F'(x)A +v
Gx+ A4,)—Gkx) = z;iiGT(X)A, i VZ (2.27)
According to (2.7),
[vsla, <2040, <2 All4, (2.28)
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Substitute (2.27) into (2.24),

. o T
F, = %A, +vp+ "Gax(x)u,A, +uv, — K,CA,

(2.29)
= [% + %ut — K,C] A+ vy +uvg
Because AT P,v is scalar, applying (2.28) and matrix inequality [16]
X'y +Y'X <x"Ax +v" A7y, (2.30)

where X € Wk Yy e Wk A = AT > 0, A € WX" are any matrices. We obtain
the inequalities:

2AT Py < AT (P,A;lpt + 2Afx) A,

(2.31)
2A] Pvgu, < AT (PAA P+ 2uAy,) A,
Using the assumptions A1l ,we have
—2AT P&, < ATPAL P A +E],, Ag ki, o)
20T PiK &y, < ATPK A KT PA + £, Aoy, '
Using the assumptions A3
—2ATPAf < ATP AL PIA 4 Cop+x"Dagx
(2.33)
—2AT PiAgu, < ATPLALL P A, +UC g +Tix” Dpgx
Let us denote
AFT(x) 3dGT(x)
A = + u;, — K, C. (2.34)

0x 0x

Using the identity 2A7 A, A, = AT A, A, + AT AT A, and adding and subtracting the
term AT QA, (Q = Q7 > 0) in the right hand side of (2.26), we obtain

th

s AL A + (Cap +TCug) + 1o+ x" (Day +UDsg) x — Al QA,
(2.35)
where 1; = &/, Ag &1, + &), Ag624,
_ —1 —1 -1 -1

+P + PA, + AT P, + P,K,A;ZIKZTP, +2(Ap+udg) + 0,
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Choosing any Hurwitz matrix A, we can rewrite (2.34) as follows:

A=A+ (EFT@® + ZGT®u, 037
—KC—A))+ (EFT(x) = ZFT®) + (£GT(x) — 2GT®) u,

Denote

A =LFT@®+ 26T ®u, — K,C — A

ofy = 3 FT(0) = . FT (@)

9gi = 2GT(u; — LG ®u,.
From (2.27), we know

3f, = (F(x + A) — F(x)) — (F(x +24,) — F(x + A)))

Similar to (2.32), we deduce

247 Piofy < AT (P A} P+ 0 AapfT) A < AT (PA} Pyt Kidmas(A3)T) 4,

247 g = AT (PG, P+ TKohma(Aag)) A,

where K| and K, are positive constants. Substituting these inequalities into (2.36)
and using (2.37), we obtain

L, < (P, + P,Ag+ AL P, + PRy P, + Qo) + (P K, AK] P, + PA, + K,TP,)
(2.38)

where the matrices RO,A Qop, and A are defined in (2.19). If we select K, have a
special structure K; = K,CC™, using the pseudoinverse property CCtC = C, we
can present

P,K,AKT P, + P.A, + AT P,

L ~ _ ~ 2.39
=P, (B — K.C)+ (B — K,C)T P, + P,K,CGCTK, P, (2.39)

where

G=ctachHrT. (2.40)
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Using the definition of (2.22), the last term in (2.39) can be estimated as follows:

—~ —~ 1 2
ATP,R,CGCTKT P, A, = HGf (K,.C)" P,

1 1 2
= HGIZXAI -G} B P A;

1
<ATxG (I+H)GZxTA,+ATP,ﬂt (1+17 GBI P A,

where [T is any positive matrix. Define

1 1
&, =BG (1+117")G?B!,
The first term of (2.39) can be rewritten in the following equivalent form:
PK,AK P < x2x" + P®,P,

Since 2, € W and rank (§2;) = min {n, m}, when m < n the inverse matrix of
£2; does not exist. We introduce the matrix

Q. =92, +681,8>0

Equation (2.39) can be written as

T

P.K,AKI'P, + P.A, + foP, <X:+ X'+ X;2. X" + P&, P,
~1 ~_1 ~1 ~_ 1 _~
( o+ 0 2) (xszg o 2) — 271 —8X,XT + P&, P,

1 1 IN\T
< (x.Q o 2) ( Q4+ 0 2) + P&, P,
If we define R, asin (2.19), using the definition (2.22), we transform (2.35) as follows:

dv,
d—t’<A LA +C+Y,+D,—ATQA, + AT7,4, (2.41)

where .
L; = P,—I—P,A0+Agpr+PtRsz+Q0

L Pt 1 ~INT
7= (ng e 2) (xszg o) 2)

According to the assumption A4, we conclude that Zt = 0. Integrating (2.41) within
the interval ¢ € [0, T'] and dividing both sides on T, we obtain:
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T T T T
F+ AT QAdt <C+ ¢ [Vidt + ¢ [ Didt + 5 [ AT, A — 5 (Vi — Vo)
0 0 0 0

T T T
<C+ 4+ [Mdi++% [Ddt++ [ ATy, A — 1V,
0 0 0

Taking the limit of 7 — oo, we finally obtain (2.21), and

T
1 -
¢ (K;) = lim sup T / ATD A dt
0

T—o0

The following theorem provides the design process of the robust observer.

Theorem 2.2 If K, satisfies
1 —1
K, = [P;‘ [C+Aa (I + IT) AS(CHT +31] +,3,] c* (2.42)

the upper bound (2.12) is minimum

n[gnJ=E+D+T1+T2
Proof Since C, D, Ty, T», and [0) (I?,) are positive, to minimize (2.21), we must
choose
¢ (K)=0, X, =-02 " (2.43)
that leads to
P(B — K.C)=— (2, +81)"
In equivalent form,

K.C=8+P (2, 48D (2.44)

Using K, = K,CC™, (2.42) is established.

If there are no any unmodeled dynamics (f =D = O) and no any external dis-
turbances (7] = 1, = 0), the robust observer (2.11) with the optimal matrix gain
given by (2.42) guarantees “the stability in average”,

T—o0

T
1
limsup?/AtTQA,dt =0.
0
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It is equivalent to the fact that

lim A, =0
—>00
The robust nonlinear observer (2.11) has Luenberger form. It is very simple.
The time-varying gain K, is calculated by (2.42). Here C, I1, and A are constant
matrices, B, is calculated by the normal parts (2.20), P, is obtained from the Riccati
differential equation (RDE) (2.6). This RDE has a time-varying matrix R;. It is not
easy to discuss the existence conditions for P () . Lemma2.1 shows how to use
a time-invariant algebraic Riccati equation to decide the solution of a RDE with
time-varying parameters.
Now, we compare our observer (2.11) with the others. If the nonlinear system (2.1)
is known completely, and the perturbations & ; and &, , are zero, the model-based
nonlinear observer in Luenberger form is

d
d_tf: S +gu + Ki (v — Cx)

If f(x) and g(x) are unknown or partly known as F(x) and G(X), the model-based
methods [2, 6, 7, 10, 12, 24-26] cannot be used.
The high-gain observer require the nonlinear system (2.1) can be transformed to

).C,‘ = Xi—1, i=1---n—1
Xp=F(x)+ G(x)u (2.45)
y=x

by alocal diffeomorphism, here F'(x) and G (x) are unknown. The high-gain observer
is [13, 17]
=% +% (- i=1--n—1

45 =@ (y—73) (2.46)
=%
where «; > 0 are constant design parameters, ¢ is a small positive constant. Obvi-
ously, the observed states X; are derivative of the output in different degrees. From
(2.1), we can see that the high gain 22 enlarges the measurement noise & ; directly.
However, our Luenberger observer (2.11) uses time-varying gain K, which only use
the upper bound A = Agzl of the measurement noise in (2.19). The measurement
noise &, is filtered in the Luenberger observer (2.11).
If the nonlinear system (2.1) cannot be transformed into (2.45), or we do not want
to estimate the derivative of the output, the sliding mode observer can be applied
[8, 18]

d __ . .
= F(®) + G®@)u, — KCTsign (y, — Cx) (2.47)
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where K > 0, is a big gain matrix. The measurement noises are included inside the
sign function, it causes chattering.
A smooth version model-free nonlinear observer is the neural observer [16]

d_ ~ ~ ~ ~
= F(X) + GXur + Wi 0 (Vi X) + Wa ¢ (Vo u; + K (v, — CX)  (2.48)

where Wi ,o(V,,x) and W,,¢p(V,,x) are neural networks to approximate the
unknown functions f(x) and g(x). The output error (y, — CX) has to be used for
the observer (2.48) and the weights training as

Wi, =K, Ct(y,—Cx) o’

So the observer accuracy is low, compared with the other model-free observers.

2.4 Simulations

We consider a single-link robot rotating in a horizon plane. It is described as
).C] | * . X1 COS(X]) w1
[xz} = [— sin(x1) + u] 0.05 |:x2 sin(x2) } * [w2:| (2.49)
Y =x1+ w3

where w;, w; are external state perturbations modeling square wave and saw-tooth
functions; ws is an output perturbation with the “white noise” nature. We use a PD
control to force the system following the reference signal x; ; = sint¢, x; 4 = cost,
u=—5(x; — x1,4) — 10 (x2 — x2.4). The unmodeled dynamics are given by

Af ()T = —0.05[x; cos(x;); X, sin(xy)]
This example is similar to [21], but we consider a general case, i.e., there are bounded
unmodeled dynamics and external disturbances. Obviously the assumptions A1-A3

are satisfied. (2.49) is already the observer form (2.1). We construct the following
robust observer

d ~ ~

—-—X1 X2 ~
a =" + K, (x1 — %))
) —sin(xy) +u

1 1 -1
K, = [Ptl [C*AE (I+ M) A2 (CHT +81] + ﬂt} ct

(2.50)

where the gain matrix K, is computed according to (2.42), C =[1,0], B; =

0 1 00 . -20
|:—cos(3?1) Oi| + |:0 1i| u; — Ayp.Inorderto satisfy A4, we select Ag = |:O _2i| ,
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Fig. 2.1 Time evolution of 2
Py
1}
ol
Al
Time (second)
2 . . . .
0 10 20 30 40

020 1.20 250 .
Q=|:0 0'2:|,A=H:I.SOQQ=|:O 1.2:|,Ro=|:0 2.5:|.Toobta1n

the solution of the differential Riccati Equation (2.6), we start from the initial con-

03 -0.01

ditions Py = |:_0 01 0.3

:| which is the solution of the corresponding algebraic

Riccati equation (P, = 0). The time evolution for the elements P; is shown in Fig. 2.1.

To illustrate the effectiveness of our observer, we compare the observer (RO)
(2.50) with the other four nonlinear observers: (1) mode-based nonlinear observer
in Luenberger form (LO) [12]; (2) model-free high-gain observer (HO) [17]; (3)
model-free sliding mode observer (SO) [8]; (4) model-free neural observer (NO)
[16]. They are

jtfl B3} —~
Lo: | ¢ | = o +20 (x; — 1)
i) —sin(xy) +u
X
- Foor (X1 — %)

x 0
= o + . ~
—sin(xy) +u —100sign (x; — x7)

3 X R
NO: = + Wi,0(X) + Wa o (u, + 15 (x) — X))

—sin(x}) +u

W1 = 1OC+ (x1 — xl)a
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Fig. 2.2 The comparison results for x

Fig. 2.3 Average of
observation errors

Time (second)

The initial conditions are x; (0) = 2, x, (0) = 1, X1 (0) = 1, X, (0) = 1. The com-
T

parison results are shown in Fig.2.2. Defining performance indexes Jr = % J(x2—
0

X,)dt, the average observation errors are shown in Fig.2.3.
From the simulations of these five nonlinear observers, we obtain the following

conclusions:
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(1) In Fig.2.2, our robust observers based on the Riccati differential equation
(RO) has similar instant observation error as the high-gain observer (HO) [17] and
the sliding mode observer (SO) [8]. These three observers are better than the mode-
based nonlinear Luenberger observer (LO) [12] and the neural observer (NO) [16],
although LO and NO are more smooth. The reason is LO and NO do not consider
uncertainties.

(2) In Fig. 2.3, for the average of observation error after a long time, RO is better
than HO and SO, because HO and SO are sensitive to the measurement noises w;
and w,.

(3) The structure of our observer RO is more simple than NO, and more complex
than HO and SO. However, our observer is much better than NO, HO, and SO.

2.5 Conclusion

In this chapter, we propose a novel robust observer for nonlinear uncertainty systems
with unmodeled dynamics and external perturbations. This observer has a simple
structure, being a Luenberger-like observer. Using a Riccati differential equation and
a time-varying observer gain, the stability of the observer is proven. The observer
proposed in this chapter can be considered as an alternative approach to the nonlinear
robust feedback control. Future work is to extend the results to multi-input and multi-
output unknown nonlinear systems.
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