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ON THE ADAPTIVE CONTROL OF JUMP PARAMETER SYSTEMS
VIA NONLINEAR FILTERING*

PETER E. CAINEST AND JI.FENG ZHANG?

Abstract. In this paper we first present an error analysis for the process of estimates generated
by the Wonham filter when it is used for the estimation of the (finite set-valued) jump-Markov
parameters of a random parameter linear stochastic system and further give bounds on certain
functions of these estimates. We then consider a certainty equivalence adaptive linear-quadratic
Gaussian feedback control law using the estimates generated by the nonlinear filter and demonstrate
the global existence of solutions to the resulting closed-loop system. A stochastic Lyapunov analysis
establishes that the certainty equivalence law stabilizes the Markov jump parameter linear system
in the mean square average sense. The conditions for this result are that certain products of (i)
the parameter process jump rate and (ii) the solution of the control Riccati equation and its second
derivatives should be less than certain given bounds. An example is given where the controlled linear
system has state dimension 2. Finally, the stabilizing properties of certainty equivalence laws which
depend on (i) the maximum likelihood estimate of the parameter value and (ii) a modified version
of this estimate are established under certain conditions.
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1. Introduction. The hybrid system considered in this work is taken to have
the following form:

(11) d.’l‘t = [A(Ot)xt + B(Ot)ut]dt + dwt,

where z; € R™ and u; € IR™ are the state and input of the system, {w;, F;} is a
standard Wiener process in IR™ with respect to a probability space (9, P, F), and
0: € {1, 2,...,N} is the N-state jump-Markov parameter process subject to

t
(12) q)t = QO + H/ <I>3ds + my.
0

Here, ®; = [1{9,—1}, L{9,=2},---,l{9,=n}]7 is the indicator process for 6;, II is the
transition probability rate matrix, m; is a zero-mean L? martingale, measurable with
respect to an increasing o-field F;. ®( is Fp-measurable and Edy = pyg.

For 6 =i, A(f) = A;, and B(6) = B;, where the A;’s and B;’s are, respectively,
IR™*™ and IR™*™ matrices such that ||A; — A;|| + ||B; — Bj|| # 0 for ¢ # j. Here and

hereafter, || X|| = PAmax(X™X )]1/ 2. where Amax(A) denotes the largest eigenvalue of a
matrix A.

The model (1.1), (1.2) is particularly appropriate for the analysis of the control
of time varying systems, since (1.1) has a variable structure. As indicated by the
dependence of all matrix parameters on the indicator process ®;, it can be used as
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a model for systems subject to random failures and structural changes. Moreover,

(1.2) is a general model for jump-Markov parameter processes (see, e.g., Liptser and
Shiryaev (1977)).

Control problems for such systems in a nonadaptive setting have been the subject
of considerable theoretical research for the past two decades and Sworder and Chou
(1985) and Ezzine and Haddad (1989) have given surveys of previous work on this
topic.

Generally speaking, the previous works can be classified into three groups: one
group (see, e.g., Sworder and Chou (1985); Ezzine and Haddad (1989); Mariton and
Bertrand (1985); Mariton (1986); Ji and Chizeck (1990); Feng, Loparo, Ji, and Chizeck
(1992)) deals with the case where the system state process z and the jump param-
eter process ¢ can be observed completely at any time instant. The second group
(see, e.g., Wonham (1965), Rishel (1981), Caines and Chen (1985), Chen and Caines
(1989), Helmes and Rishel (1990), Caines and Nassiri-Toussi (1991)) is concerned with
the adaptive case where the system state process x can be observed, but the jump
parameter process ® cannot be directly observed and is consequently estimated. This
may, for instance, be carried out by an application of the Wonham filter (see, e.g.,
Caines and Chen (1985), Chen and Caines (1989), Caines and Nassiri-Toussi (1991)).
The third group (see, e.g., Sworder (1991)) discusses the adaptive case where neither
the system state process z nor the jump parameter process ® can be observed.

Among the first group, it is worth mentioning that Ji and Chizeck (1990) and
Feng, Loparo, Ji, and Chizeck (1992) examine the relationship between appropriately
defined controllability and stabilizability properties, and establish necessary and suffi-
cient conditions for (i) system stabilization and (ii) infinite time jump linear quadratic
(JLQ) optimal controls to exist. However, in most situations, direct observation of sys-
tem parameters is impossible and this leads to the use of adaptive control. Caines and
Chen (1985) used the Wonham filter and a dynamic programming approach to obtain
a finite-horizon adaptive optimal control law for a general jump-Markov system. In
a continuation of this work, Caines and Nassiri-Toussi (1991) and Nassiri-Toussi and
Caines (1991) carried out a stochastic Lyapunov analysis of a certainty equivalence
stabilizing control law and gave an analysis of the resulting ergodic behavior of the sys-
tem. It is shown that, under rather strong conditions on the magnitude of the jumps
of the parameters and the rate of the jump parameter process, a certainty equivalence
linear feedback regulator (using the parameter estimates generated by the Wonham
filter) gives rise to stable ergodic behavior of the system (1.1), (1.2). In some special
cases, where the system is deterministic or where indirect cbservations of the parame-
ter are available, special solutions to this problem have also been given in Sworder and
Chou (1985), while the general adaptive control problem for stochastic jump-Markov
parameter systems is addressed in Rishel (1981), Caines and Chen (1985), Chen and
Caines (1989), Helmes and Rishel (1990), Sworder (1991), Caines and Nassiri-Toussi
(1991), Nassiri-Toussi and Caines (1991), and Dufour and Bertrand (1993). It should
be remarked that Rishel (1981) was the first to use the Wonham filter to find the
equations of the optimal linear quadratic Gaussian (LQG) controller for a system
depending upon a (constant in time) unobserved finite set-valued random variable.
More recently, Helmes and Rishel (1990) have given an explicit solution to this prob-
lem for the case of minimizing the expectation of the quadratic state deviation at a
final time plus the integrated square of the control action. Sworder (1991) presents
an approximation to the quadratic-optimal regulator problem for a situation in which
there is an unconventional measurement architecture; the solution is in a form quite
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similar to that obtained in the complete observation case, but the gain equation is
made more complicated by the presence of noise. Finally, in a recent paper, Dufour
and Bertrand (1993) responded to an announcement (Caines and Zhang (1992)) of
the results of the present paper by giving a form of averaged control law (with respect
to the conditional densities) that adaptively stabilizes the jump parameter system in
question whenever it satisfies a simple set of algebraic sufficient conditions.

The object of this paper is to establish the existence of stabilizing adaptive feed-
back controllers for jump parameter systems under relatively weak conditions.

In §2 of this paper, the Wonham filter for estimating the indicator process ®
from observations on x and u is presented, and the error behavior of the filter is
analyzed. Theorem 2.1 gives a formula for the mean square estimation error of ® and
Corollaries 2.1 and 2.2 give bounds for the expectation of certain weighted integrals
of the estimates; these are required in the subsequent stability analysis. Section 3
contains the principal adaptive control result of the paper. By use of a stochastic
Lyapunov technique it is shown that an adaptive LQG certainty equivalence feedback
control law, which employs parameter estimates generated by the nonlinear filter,
stabilizes the system in an average mean square sense. This result is subject to the
condition that (i) the rate of the jump process of the system and (ii) the magnitude
of the solution to the control Riccati equation and its second derivative are such
that two products of these quantities fall below specified bounds (see (3.8)). It is to
be noted that there is no condition on the size of the jumps of the parameters. In
84, a nontrivial example of this theory is given concerning the adaptive control of a
two-dimensional linear system with jump-Markov system matrices {4;, 1 <i < N}.
Finally, in §5, the stabilizing properties of certainty equivalence laws which depend
on (i) the maximum likelihood estimate of the parameter value and (ii) a modified
version of this estimate are established under certain conditions.

2. The nonlinear filter and preliminary results. Suppose that (i) A; and
B; are known for i = 1,..., N, (ii) E||zo||? < oo, (iii) the cross quadratic variation of

m and w, i.e., d{m,w);/dt =0, and (iv) u; is an m-dimensional F¥ 2 of{zs, s <t}
measurable control process. Set

~ A ~ N
(21) q:.t = [@t(l),,q)t(N)]T =E(¢t|ftx), Vt 20,
(2.2) H, = [Alillt + Byiug, ..., Anzs + BNut] y
and
3,(1) 0
(2.3) Diag®, = ,
0 &(N)

Then the nonlinear Wonham filter for the values of the parameter indicator process
®, is given by (see, e.g., Chen and Caines (1989))

(2.4) d®, = 11®,dt + (Diag®; — ®,7)H] dwy,

where {w;, F{} is the Wiener process of innovations defined by the innovation rep-
resentation of xz:

(2.5) dw; = dz; — H,®,dt.
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THEOREM 2.1. The conditional mean square estimation error of the filter (2.4)
for the system (1.1) satisfies

¢ t
E|| &% = E||&|% + 2E/ FTIP,ds — 2E/ BT, ds
0 0
¢
(2.6) —E/ Tr ([CI>S<I>: — Diag®,|(H] H,)[®,®] — Diag@s]) ds,
0
where ®, = &, — ®,, and Tr(X) denotes the trace of matriz X.
Proof. By (2.2), (1.1) can be rewritten as
d.’L‘t = Ht(ptdt + d’wt,
which together with (2.5) results in
dﬂh ==I¥J§tdt+'duk.
Therefore, by (1.2) and (2.4), we have
d&;t - Hgtdt + [at&;: - Dlag&\)t]Hngt + dmt
+[<§t${ - Diag@t]H{dwt + dmy,
which combined with Ito’s formula (see, e.g., Schwartz (1984)) leads to
¢
873, = 378, + 2 / F7113,ds
0
¢
+2 / $7(3,37 — Diag®,)HT H,d,ds
0
t
J,

t
+2 [ 27[2,®; — Diag®,]H, dw; + 2 / ®7dm,

0
t
+ / Tr ([q>3<1>; — Diag®,|(HTH,)[3,87 - Diag<1>s]> ds
0
(2.7) + D (B — Ben)(Ds — B, ).

Since @t, as a solution of (2.4), is continuous, (®, — 53_) = @, — &,_. From this
we see that

(28) Y (Be-D ) (Ba—Be) = Y (B — ) (B — Bu) = 24,

0<s<t 0<s<t

where J; is the number of the jump points of ®; in [0, t].
Substituting (2.8) into (2.7) and taking expectations on both sides, we see that

~ ~ o~ ~ t ~ ~
E®[d, = B33, + 2E / T, ds + 2EJ,
0
t
+2F / 37(3,37 — Diagd,)HT H,3,ds

0
t
(2.9) +E / Tt ([@@; — Diagd,](HT H,)[®,87 — Diag@s]) ds.
0
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From (1.2) and Ito’s formula it follows that

t t
7D, = BFD, + 2 / ®TTI®,ds + 2 / Tdm, + 2J;,
0

which, together with ®]®; = ®7®( = 1, implies

¢
(2.10) EJ, = ~E/ OTIIDds.
0
Notice that
E(3,®]|F7) = B(2.]|F7) — 3,8] = Diagd; — $,].
Then, by (2.9) and (2.10), we can conclude that

t t
E®]d, = E3}d, + 2F / Td,ds — 2F / TP, ds
0 0

t
—E / Tr ([@scpg — Diagd,](HT H,)[3,37 — Diagq)s]) ds,
0

i.e., (2.6) holds. O
COROLLARY 2.1. (2.6) implies that

(2.11) E/ Z[‘I’ ()21 A5, @ + By uy — Asw, — Bous|lPds < 1+ 4|11,

where &, and <I>t(i) are defined in (2.1), and

N N
(2.12) Ag = 2,(i)As, By = 3,(i)B:
i=1 i=1
Proof. Let
(2.13) H,; = A;xzy + Biuy and thgt = A&;tsct + B;};tut.

Then, by (2.1)—(2.3), we have
H,[®,8] - Diagd;] = [H, 5 ®:(1),..., H, 5 ®,(N)] - H;Diagd;
=[(H, 5, — H1)®(1),. .., (H, 3, — H,n)@:(N)].
Thus, by (2.13) and (2.6) we get

/Z[@ ()21 A5 @4 + By s — Asz, — Bouy|*ds

5[ Z[@ DRI, 5, — Hel?ds
> / ™ ( [636;_Diagas](H;Hs)[cf)ﬁ;-Diagcﬁs])ds
0

t t

< BE®jd, + 2F / &T11d,ds — 2F / PTIIP,ds
0 0

(2.14) <1+ 4||TI)t,
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where we have used the fact that E||®,]|2 = 1 — E||®]|2 < 1 and ||®;||> =1 for t > 0
in order to get the last inequality.

This completes the proof of Corollary 2.1. a

COROLLARY 2.2. For any constant n > 0, we have

T N
B [ lled B0 Ag 2. + By, ua ~ Aia — Bl
0

= T T
< Ellool? + (r+2IDE [ foulPde+26 [ jaTHija
(2.15) +4n~ (1 + 4||0)|T) + NT.
Proof. From Ito’s formula and (2.4) it follows that
A(B78,) = 287118, dt + 237 (Diagci - 6@;) H] dw,
+Tr [(Diag@t - <f>t<f>;) H H, (Diagét - 6@;)] dt,
and from (2.5),
d(z]xy) = 2] Hy®,dt + 22 dw, + Ndt.
Therefore, by Ito’s formula we have
d[(1 - &7 ®)afx]
= —z;z;Tr [(Diag;f)t - @5{) H H, (DiagZI;t - 5taf)] dt
—227 2, BT ®,dt + 2(1 — BT D,)z] Hy®ydt + N(1 — BT D,)dt
—43] (Diagcﬁt - &)t@;) H z,dt + 2(1 — 37 8,)z] dw,
—Zm{xt;l;{ (Diag:ft - 5513[) H dw;.
Taking expectations of both sides, and noticing 0 < ||;I\>t|| <1, (1- :I;[;I;t)w[wt >0,

and 4ab < 4n~'a? + nb? (for all a,b > 0,7 > 0) we get that for any fixed constant
n>0

T —~ o~ A~ —~ AN AN
E / |l | > Tx [(Diag@t - q>t<1>;) HT H, (Diag@t - qyp{)] dt
0
T T R
< Blzo|? + 2|11 E / lze|2dt + 2B / o7 H,B,|dt + NT
0 0
T ~ —~ A~
0
T

< Elfzol® + (n + 2|T1|) E / 2t

T —~

0
+an'E /O " [(Diagéﬁt - 5@1) H H, (Diagat . <T>tcf>:)] dt,
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which, together with (2.14), leads to
T ~ A~ A~ —~ A~ A~
E / ||| T [(Diag@t - <I>t<1>;) HTH, (Diag(I)t - <I>t¢>{)] dt
0

T T
< Ellzo|? + (n + 2| E / oo |[2dt + 2 / (o] H, Byt
0 0
+4n~ (1 4 4|TI||T) + NT, Vn >0,
i.e., (2.15) holds. O

3. Quadratic index-based adaptive control. The following lemma is to be
found in Caines and Nassiri-Toussi (1991).

LEMMA 3.1. Let the Markov process X, satisfy the following reqular Ito stochastic
differential equation:

(31) d.Xt = bt(Xt)dt + Gt(Xt)dwt.

Furthermore, assume that there ezist a C*(IRT) x C2(IR™) nonnegative function V.(-),
a positive real number ag, and a nonnegative function ki, such that

Wls) | AVi(e) < ~aollel* + i, Vo€ R", Vi,

where A is the infinitesimal generator of (3.1).
Then, if

1 ¢
lim SUPt—»ooZE/ ksds < 0o and E[Vh(Xo)] < oo,
0

1. [t 1 ¢
(3.2) limsupt_,oo—E/ [ Xs]1°ds < limsupt_,oo———E/ ksds < co.
t Jo aot Jo
Proof. By (3.1) and Ito’s formula, we know that dV;(X;) satisfies the following
equality:

With the assumptions on V;(X;), this results in

LoV, (x)
oz

Taking the expectation of both sides of this inequality we get

t t
Vi(Xy) < VO(XO)—aO/ ||X3||2ds+/ ksds+/ G4(Xs)dws.
0 0 0

E[Vi(X))] - E[Vo(Xo)] < —aoE /0 IX.Pds + B /0 uds.

This, combined with the positiveness of V;, gives the desired result (3.2). O

It is well known that if (A, By ) is controllable and (A, C) is observable (with
C™C = @), then for all S > 0 the following Riccati equation has a unique, positive
definite solution P,:

(3.3) PoAy + ATPy — PaBoS~ BT P, +Q =0.
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LEMMA 3.2. Suppose that (A, Be) is controllable and (Ay, C) is observable (with
C™C =Q). If A, and B, are continuous or i-times differentiable with respect to o
in an interval o, a*], then so is the solution P,.

Proof. From Martensson (1971) we see that the solution P, can actually be
expressed in the following form:

P,=Y,X;!, forall ac€ [a.,a’]

where the columns of the composed matrix [)15"‘] are eigenvectors or generalized eigen-
(o3
vectors of matrix

r &[4« -BaST'Bg
=l -4y |

Now, the eigenvectors (respectively, generalized eigenvectors) of a matrix are (re-
spectively, may be chosen to be) continuous functions of its elements. Thus, if A,
and B, are continuous with respect to «, then Y,, X,, and hence P, are continuous
with respect to a.

Similarly, if A, and B, are i-times differentiable with respect to «, then P, is
i-times differentiable with respect to a. ]

We define the adaptive control law via the certainty equivalence principle and the
following quadratic index:

¢
lim ! (x;Qxs + ul Su,)ds.
0

t—oo {
Hence, we will use the following adaptive control law:

— -1pt p.
(34) Us = -5 B&;gP‘I’twt’

where ; is a solution of (2.4), and Py, is a solution of (3.3) with A, and B,, replaced
by Agt and B:I;c’ respectively.
Let II(i) denote the ith row of matrix IT and

0% (Ps
(3.5) €= sup = max #— ,
B,ep P Il N | |1 094 (i)0%: ()
(3.6) e = sup {HAat ~ B3 ST'BL P; ||}
3,eD
0Py
(3.7) Cy = sup max M ,

B.ep =N ||| 0P4(3)

where

N
D& {@t 0<®(i)<1, i=1,...,N with Z@t(i)z.l},

=1

In other words, :I;t ranges over the closed unit simplex D in RYN.
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The closed-loop system referred to in the statement of the main result below is
given by the system and parameter process equations (1.1), (1.2), the filter equations
(2.4), (2.5), and the Riccati and feedback equations (3.3), (3.4).

THEOREM 3.1. Suppose that (A?ft’B:ft) is controllable for all 3, in the closed

unit simplex D and that for some appropriate positive matrix S, the unique solution
P; to (3.3) combined with the matriz II in (1.2) satisfies

3.8 II ! 3 I1(z 1
(38) M+ 261 < g7 2 IO <5

Then, under the adaptive control law (3.4) with ®, a solution of (2.4), the closed-loop

system has a unique strong solution {z, :I\>t, t > 0}, and is stabilized in the following
average sense:

hmsup E/ (el + |lue||®)dt < oo.

To prove Theorem 3.1, we introduce some notation following Guo (1993). For
any fixed positive number K denote by C"+N the space of IR™*N-valued continuous
functions on the interval [0, K]. When g = {g:}o<t<k is a C"+N process, we set
llgllo, k) = maxo<e<k llgtl- R

Proof. First of all, we show that the closed-loop system has a solution {xz;, ®;, t >
0}. Let

(3.9)
-
Zt = at] ’
(3.10)
| (A(6)) - B(6))S~ B, Py )ou
Y7 | nd, + (Diag:f)t - 8@1) Hf [(A(Gt) ~ B(6:)S B P; )ai — H@t]
(3.11)
w1~ (v, )]
Zt) = . -
L(Dlagfbt 3,37 )H

Then from (1.1), (2.4), and (3.4) the closed-loop system can be rewritten in the
following form:

(312) dZt = a(zt)dt + b(zt)dwt.

Obviously, it follows from (2.12) that AA and BA are differentiable with respect

to each component of :I;t This combined w1th Lemma 3.2 implies that PA is con-

tinuous and bounded on D, since D is a compact set. Thus, by (3.9)—(3. 11) we can
conclude that for any fixed A > 0, there exists a constant L(A) such that

[lla(ge) — alBo)l1? + 11B(g) — b(R)1*] Liglio my<ar, bl n <A} < L@ gy — hy|?

and

[lalga)l® + 16 1] Lgpglo e <ar < LA+ gel?),s
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where 1.} is the indicator function of the set {-}.
Therefore, by Lemma 2.2 of Guo (1993) we know that there is an F;-time ox > 0
such that (3.12) has a unique strong solution z;(w) on {w, t: t < ok (w)}, and

(3.13) sup |lzt(w)]| =00 a.s. ongG = {w: ox(w) < K}.
t<ox(w)

We now prove ok (w) = K as., ie., P(G) =0.
Substituting (3.4) into (1.1) results in

dz; = [A(0;) — B(()t)S—lBétPgt]xtdt + dwy,

which together with Ito’s formula leads to
t
a2 = /O 2T ([A(es) ~ B(6.)S™'BS Py " +[A(6,) - B(6,)S™ BésP&?s]) zyds

t
(3.14)  +l|zol2 +2 / 2T dw, + nt.
0

. A 1
Notice that, by Lemma 3.2, a; = 25Up 505, cp ||A(6s) — B(0s)S 1B$,P$s || < o0

a.s., and that by Lemma 4 of Christopeit (1986) there is a random constant 0 <
az(w) < oo a.s. such that

t
.
/ xidws
0

2

t
<ax(w) [ flealPds + aslw), Ve o
0

By (3.14) we get

lzell* < (lzoll® +nt + az(w)) + (a1 + az(éu))/0 llzs][ds.

Thus, by the Bellman—-Grownwall lemma (see e.g., Desoer and Vidyasagar (1975)) we
have

(3.15)
lzell® < llzol|* +nt + ca(w) + (a1 + @2 (w)) /Ot(HﬂcolI2 + A+ ap(w))elerter@E=R gy
< (lzol|? + nt + ag(w))el@rFe2@)t v > g,
If P(G) > 0, then by (3.15) and the fact that ||®;|| < 1 we see that
sup  [z@)*<2+2  sup flze(w)]?

0<t<o K (w) 0<t<ok (w)

< (Jlzo||? + nok(w) + ag(w))elr T2 @ox(@) « 5 as. on G,

contradicting (3.13) and P(G) > 0.

Noting that K can be any positive number, we see that the closed-loop system
(3.12) has a unique strong solution z;(w) on any finite time interval.

We now prove the stability of the closed-loop system.
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Let th = Az - BficS_IBTTq;tPZ}?t and Z@t (1) = A; — BiS‘lBét P . Then from
(2.5) and (2.12) it follows that
(3.16) dzy = H,®:dt + dw, = Ag z,dt + dw.

Applying the general Ito formula to V(z;) = xtTPgtwt, and employing (3.3), (2.4),

and (2.5), we have the following inequalities (see, e.g., Caines and Nassiri-Toussi
(1991)):

T T -1 nT
A[/ (.'Bt) =TTy — Xy PA<I>¢ BatS BAtP:ftxt
;t

+a] iv: n(i)<f>t%%%)-xt + TrPs
+xy Z @t(z) ( )

—AA 1))z
30 (43, (1)

+a] Z‘D(z (A5, — 45, @) (PA)mt
=t .58,

1LY N (P&?)
522 Z)Qt(J)ﬂﬂtmxt

=1 j=1

o] (Ag, — Az, ()" (A5, — Az, (3))z:
N
< —afzi+cp |G |2l + TrPy,
=1

+2¢p] || Z .(i)ll(A5, - A3, (0):
2
+= ] [Z ®.(0)(45, - 45, (z‘))mtn]
3 ’;Jl
< - (z ey, ||H(i)||> llzel|? + TePg,

i=1

N
NG Y B (A5, - Az, ()il

Ne N = N120 R by 2
+ 5 el Y B0 (Ag, - Az, (@)arl?,

where we have used the sum of squares bound 2ab < 1/4a? + 4b? and a standard sum
of squares bound to obtain the last inequality above and where € and ¢y are given by
(3.5) and (3.7), respectively.

By the second inequality of condition (3.8), we see

e

> w

—czznn |> >0,



ADAPTIVE CONTROL OF JUMP PARAMETER SYSTEMS 1769

and hence, by Lemma 3.1, we get
. 1 (T
limsup =F |l ||“dt
T —00 T 0

1 T

<l —FE TrP; dt

SSpsw ), T
2

+limsup g’T B[ Z[cbt O (A, ~ Ag ()l dt
CUNeT ||xtu?§<f>t<i>]2||@g, - g, (@)ail .

By (3.4), i.e., uy = —S‘lBétP&;txt, we have
[—Zat — th (’L)]:L‘t = Astxt + B&;tUt — A;xy — Biug.
Thus, from (3.17) and Corollaries 2.1 and 2.2 it follows that for any fixed n > 0,

. 1 (T

limsup =F ||zt ||“ dt

T— o0 T 0

1 T

< lim sup —_TE /0 TrPgtdt

T—o00

+{16NIT| 8~ ¢} + Ne(16|TL|ln~" + N)(28) ™"}

T
+ limsup ME/ ¢ |2 dt
0

T—o0 2IBT
. Ne T oy R
(3.18) +h;nsup—6—TE A |xf Hy®y|dt.

It is easy to see that
(3.19) o7 Ho®,| = [a] Ag, @] < a1,
where c¢; is defined in (3.6).
Substituting (3.19) into (3.18) we get that for all n > 0,
1 T
limsup =F |24 ]| 2dt
T—o0 T 0

T
< limsup —%E / TrPg dt
0 t

T—o00

+{16N|[I1]| 87" c3 + Ne(16|TI[ln~" + N)(28)""}

N 2|1 N
(3.20) + lim sup (n + 2{/T]e +2 eclE/ [lace || *dt.
T—o00 2ﬁT

Notice that (3.8) implies

NG|l + ecy) < 1.
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So we can fix a constant 7 > 0 at such a value that

N(n+ 2||II||))e + 2Necy
26

Recalling that P;};t is bounded on D, we get

(3.21) <1

1 T
li = P
1;n_?01:p TE | Tr <I>¢dt < 00,

and hence, by (3.21) and (3.20) we have
T

1
limsup —F l|lz¢||2dt < oo,
T—o00 T 0

which together with (3.4) results in
: L
limsup —FE [lue]|“dt < oo.
T—o0 T 0

Therefore, Theorem 3.1 is true. 0

4. An example. In this section, we present an example to demonstrate that the
conditions of Theorem 3.1 are verifiable in certain nontrivial cases.

ExXAMPLE 4.1. If system (1.1) issuch thatn =2, m=1,B; =By =.-.-= By =
(9] with

0 1
b#0 and A;= [0 _ai]
for a; distinct, ¢ = 1,..., N, then (i) (Aat, B$t) is controllable for all ®, in the closed

unit simplex, and (ii) condition (3.8) and the conclusion of Theorem 3.1 are true when
the parameter S in the control Riccati equation (4.2) for P@t is sufficiently small.

Proof. The truth of (i) is evident. Concerning (ii) set

P; (1,1) Pgt(1,2)}

N
(41) %, =2 Be end Py =|p g p)

1=0

Then the algebraic Riccati equation (3.3) becomes

P&(l,l) P$t(1’2) 0 1 0 0 P&;t(l,l) Pgt(l,Z)
P; (1,2) P;(2,2) [o —aA]+[1 —agt] P; (1,2) P;(2,2)

Lo
P; (1,1) P$t(1,2)] [0 0 ]

P&;t(l, 1) Pgt(l,Q)
P&;t(l,2) Pst (2,2)

Pgt(1,2) Pgt (2,2)| {0 S~1p?

] iI-0,
(4.2)
which is equivalent to

0=1- S‘1b2P§t(1,2),

0= Pz (1,1) - S7'0°P; (1,2)P5 (2,2) - ag, P (1,2),

0= Pge(z, 2) +28b™%ag Py (2,2) — Sb72(1 + 2p|~1V'S).
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Solving this set of equations we get

1/2
(43) P (1,1) = ol V5 [ad + 8716+ 2|52
— -1
(4.4) P; (1,2) = [o|7'V/S,
1/2
(4.5) Pat (2,2) = Sp—2 [a%t + 8512 + 2|b]S_1/2] _

Hence, when S is small enough,

Tl‘Pgt = Pgt(l, 1) + P&;t (2, 2)

Sbv2%a~ .

1771

1/2
= —Sb~2ag + (|b|~V5 + Sb72) [a:;; + 5?4 2|b15—1/2]

= O(S)a

where O(S) denotes a function of S satisfying limsupg_,, Jﬂsﬂl < oo.

From this it follows that

T

lim sup lE TrP;};t dt < oo.

T—o00 T 0

1/2
Let u = S~1b% + 2|b|S~/2 and V5, = [a%t + u] . Then it is easy to see that

(4.6) —-—-'—6 (7@) = [ag\

8%,(i) L

| a _8__(_(15‘1532_[2

+ o~ =
Ml % e,

where i =1,...,N.

Furthermore,
2 = —_
wﬁ; (1222?(1) = [a%t + N] 2 a;a; — a?at [a(%t + u
(4.7) =p [a?,;t + u] e

From (4.3)—(4.6) it follows that for i =1,..., or N,

a,-a;l;i|b]"15'1/2

1/2
[ai + 57162 + 2|b|s—1/2]
Dy

0

aat +u

]—1/2

aa;, i,j=1,...,N.

-2
a,a@tSb

] -3/2

which implies that for S sufficiently small
(4.8) Co = CQ(S) S CgS,

where c3 is a constant depending on a; and b only.

77
[a?3 +571b? 4 2|b|S‘1/2]

5 — Sb_zai
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Since
7 (a,)
9%.()0%.(G)
(4.3)—(4.5) and (4.7) yield
a;a;(2 + [b|S~/?)
o (P) | [a2, +52+2mis-v2)"
0%,(:)0%,(j) 0 asa;(1+ 20b|~15Y/2)

3/2
[a% + Sy 2|b|s-1/2]

From this we obtain that as S — 0,

%) W g.a:lSb2 1/2
TG AN] R (1+067).

which implies that as S — 0,
(4.9) e=_8 . oA laia;|b~? (1 + 0(51/2)) .

From (4.3)—(4.5) it follows that
0 1 [0
[0 %t] 0 M 0

0 1
= 1/2 | .
[—|b|s—1/2 2ag, — [0 + 5710 + 20plS /2] }

Pj{;t(l,l) P$¢(1’2)
P:f,(l’ 2) Pgt (2,2)

Then we get
g, - 7 By BS Py | <2572 (1+ 0(51/2)) :
which implies that

e1 < 2512y (1 + 0(51/2)) ‘

From this and (4.8), (4.9) we see that for some sufficiently small S, condition (3.8),

and hence the results of Theorem 3.1, are true. O

5. Maximum likelihood-based adaptive control. Intuitively, if @t is a good
estimate of ®;, in some sense, then AA and By are good estimates of A(6;) and B(6;).
Therefore, in the last two sections, we dlSCIlSS the stabilization problem of the filtered

system (2.5):
dzs = Aatmtdt + B;I;tutdt +dw; by (2.1), (2.2), and (2.12),

rather than that of system (1.1).



ADAPTIVE CONTROL OF JUMP PARAMETER SYSTEMS 1773
Let i; be defined by

(5.1) iy = arg ,_I{IaXN{EI;t(i)}, t>0.

Again, if P, isa good estimate of ®;, in some sense, then A(i;) and B(i;) should also
be good estimates of A(6;) and B(6:). In this case, it is natural to ask whether we
could find an adaptive stabilization control law for system (1.1) by only discussing
the following system:

d(l?t = A(zt)xtdt + B(it)utdt -+ dwt .

This section, as an application of Corollary 2.1, will answer this problem. By using
the notion of a maximum likelihood estimate, we present some sufficient conditions for
stabilization control of the system (1.1)-(1.2). These sufficient conditions are different
from those used in §3, but similar to those introduced in Ezzine and Haddad (1989).

For simplicity of notation, for a matrix A, let

A+AT>

1(A) = Amax ( 5

THEOREM 5.1. Suppose there is a matriz K(i) (i =1,...,N) such that

>

(5.2) vE& — max_p(A®) - B()K()) > 0.

1=1,...,

Then, under the adaptive control law uy = —K (i;)x;, the closed-loop system has
a solution {zy, us, t > 0}, and the input and output of the closed-loop system are
bounded in the following average sense:

1 t
(5.3) sup ——F / (lzslI? + [[us|12)ds < oo.
t>0 t+ 1 0

Proof. Similar to the argument of Theorem 3.1, we see that the closed-loop system
has a solution {z, ®¢, t > 0}. So, here we only need prove (5.3).

From (2.5) and (2.12) it follows that

dxt = Ht&;tdt + dmt = Agtibtdt + Bgt’utdt + d’l—lJ_t

(54) +[A$t-73t + BgtUt - A(lt)-’l?t - B(zt)ut]dt + dwt,
where i, is given in (5.1)

Substituting u; = —K (i;)x; into (5.4) we get
(55) +[A$til)t -+ B&;tut — A(Zt).'l?t fad B(zt)ut]dt + dmt,

which together with Ito’s formula and (5.2) implies that for the v given by (5.2)

llzell® = lloll? +/0 5 ([A(is) — B(is) K (is)]™ + [A(4s) — B(is) K (i5)]) zsds
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t t
+t + 2/ zldw, + 2/ x7[Ag x5 + By us — A(is)xs — Blis)us)ds
0 0 8 8

t t
< |lzoll® = 21// llzs||2ds + 2/ xodws +t
0 0
t
(5.6) +2/ z3[Ag s + Bg us — A(is)zs — B(is)us|ds.
0 8 8

Notice that

t
2/ z3[Ag x5 + By us — A(is)zs — B(is)us)ds
0 8 8

t t
< / 25 |2ds + vt / | Ag Zs + By tts — A(is)z, — Blis)u,|%ds;
0 O S 8

by (5.6) we get
t t
leel® < llzoll v [ loalPds +2 [ aZdw,+t
0 0

t
4o /0 |45, @0 + By us — Alis)z, — Bli)us|ds,

which implies

t t
E /0 2. |2ds < v=2E /0 |45, 20 + By us — Alis)z, — Blis)us|ds
(5.7) +v 7 E||zo||? + vt

By (2.1) we see that ;I;t(z) >0fori=1,...,N and t > 0; further, since

N o~
> @) =1,
i=1

we have EJt(it) > L. Thus, by Corollary 2.1 we get
(5.8)

t
E/ ”Ag s+ B&; Ug — A(is)xs - B(is)usllzds
0 s s
t
< N?E / @5 (is)%[Ag s + By us — A(is)zs — Blis)us||*ds
0 s s

t N

< N2E/ Z[@s(i)]2|1A$ zs + Bg us — A(i)zs — B(i)ug||?ds (since i, € {1,...,N})
0 i=1 8 8

< N?(2 + 6||TI|t).

Substituting this into (5.7) leads to the desired result, (5.3). O

From the definition (5.1) of i; and u; = — K (i4)x; it follows that u; may jump at
any time instant ¢. In order to get a piecewise continuous control u;, that is, one that
has with probability 1 no accumulation points of switching times on the time axis,
one can modify the definition (5.1) of i; as follows:
(5.9) iy = i Vt € [Tk-1, Tk), Vk=1,2,...,

Tk—1"
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where
(5.10) i, = arg 1 axN{<T>t(i)}, vt >0,
(5.11) T4 = inf {t >Tho1: By(in_,) < ('yN)‘l}

with 70 =0, v > 1, and k = 1,2,... being positive integers.

Since the trajectories of @ are continuous and v > 1 it is evident that K(-) and
hence u has the required piecewise continuous property.

THEOREM 5.2. If {i;; t > 0} and {m; k = 1,2,...} are generated from (5.9)—
(6.11) and u; € FF, then limg oo 7k = 00 a.5. and iy is piecewise constant a.s.
Furthermore, if condition (5.2) of Theorem 5.1 is true and the adaptive control law is
chosen to be uy = —K (i)xs, then uy is piecewise continuous and the input and output
of the closed-loop system are bounded in the average sense (5.3).

Proof. First, we show limy_,o 7% = 00 a.s. Noticing that

PR
i;{{ﬁé_fN{@t(Z)} >N

and every component of @ is a continuous function of ¢, by v > 1 we see that
Tk > Tk—1. Thus, limg_, o 7% exists a.s.

If the sample set S 2 {w : limg_,00 Tk < 00} had positive probability, i.e., P(S) >

. e A
0, then there would exist a deterministic constant 7 < oo such that & = {w :
limg_,00 T < T'} with positive probability, i.e., P(S1) > 0.

Notice that for any constant ¢ > 0,

{w: 0<ils, <t} ={w: 0< 7, <t}N{w: Is, =1} € 7,
where

Ie = 1, ifweés,
1710, fwdgs:.

By [[®ry,y — 1|2 > N72(1 —471)2 > 0, (2.4), and (2.14) we have

[e'e) oo
00 =Y N721-7"1?P(&) < Els, Y _ || @r,,, — Br|?
k=0 k=0

00 00 Tht1 R N 2
<2|||*Els, Y (tkr1 —7k)* +2EIs, Y ( / (Diag®, — @@;)H;dws)

k=0 k=0 k
el e Te+11s, N . 2
<2|U|*TEIs, Y (th41— ) +2E Y (Diag®, — 8,87)H?|| ds
k=0 k=0 TkIsy

2
ds

T
< 2T|PT2P(S,) + 2F / | Ding8, - &,87)8;
0
< 2|I|2T2P(Sy) + 2(2 + 6||TT|| T) < oo.

This contradiction means that limg_,oo 7% = 00 a.s. Thus, from 73, > 7%,_; and (5.9)
it follows that i; is piecewise constant a.s.

As in Theorem 5.1, with condition (5.2) we can prove that the under-control law
up = —K (iy)xs, with ¢4 given by (5.9)—(5.11), the closed-loop system has a solution
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{z¢, t > 0} a.s. and is stabilized in the average sense of (5.3); this is because the only
difference between the proofs is due to (5.8), which now becomes

t
B / |Ag T4 + By s — A(is)zs — Blis)ua|*ds < (yN)(2 + 6T,
0 8 8

since, in this case, :I;t(it) > (yN)™! for all t > 0.
Noticing that limg_,oo 7x = 00 a.s. and that i; is piecewise constant a.s., we see

that the control uy = — K (i;)z; is almost surely defined for all ¢ > 0 and is a piecewise
continuous function of ¢. 0

Remark 5.1. Although it is hard to say whether or not condition (5.2) is true in
general cases, there exist specific situations where it is readily verified; for instance,
(i) the case where A(i) and B(i) are scalar and (A(z), B(i)) is stabilizable for every
t=1,...,N, and (ii) that where B(%) is invertible for ¢ = 1,..., N, and there exists
K (%) such that (5.2) holds.

In fact, for case (i), K(¢) can be chosen as

~ _ J[B@])THL+ A®)], if B(i) #0,
Ky - { PO 40) 150 20

and the constant v in (5.2) may be taken equal to the following positive quantity:
—max{y;, i=1,...,N},
where

_[-1, i B(i)#0,
vi= {A(i), if B(3) = 0.

For case (ii), K (i) can be chosen as K (i) = [B(3)]~![I + A(¢)], which results in
v=1

Remark 5.2. We now revisit the example given by Dufour and Bertrand (1993).
In (1.1), they set n =2, m =1,

0 0 -1 -1 -1 1
Bl=|:1j|,B2=|:._lj|,A1=|:O 2] and AQZ[O _1:l

In this case the conditions of Theorem 3.1 above do not hold, but the conditions of
the theorem of Dufour and Bertrand are valid.

However, for this example, the adaptive control law described in Theorem 5.1
or 5.2 is applicable, and can stabilize the closed-loop system. This is because for
K(1) = [0, 4] and K(2) = [0, —1], we get v = 3—3@ > 0 by a straightforward
manipulation. This implies that condition (5.2), and hence the conclusion of Theorems
5.1 and 5.2, are true.
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