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Abstract: A class of Closed-loop Reference Models (CRM) was shown in Gibson et al. (2013) to have
improved transient performance. In this paper, we show that the introduction of CRM in Combined direct
and indirect Model Reference Adaptive Control (CMRAC) leads to significant improvement in their
transient response as well. We also show that CRM allow stable feedback of noise-free state estimates
in CMRAC. Theoretical derivations are supported with numerical simulations.
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1. INTRODUCTION

Combined direct and indirect adaptive control, denoted as CM-
RAC, were examined in depth a few decades ago (see for ex-
ample, Duarte and Narendra (1989); Slotine and Li (1989)). In
these investigations, in addition to proving that these methods
were stable, they also reported improved transient performance
in simulations. We focus on this class of adaptive systems in this
paper and introduce Closed-loop Reference Models (CRM)s
into the picture. We show that the resulting adaptive systems,
denoted as CMRAC-C, can be shown to have improved tran-
sients. For a class of plants where states are accessible, we show
that CMRAC-C are stable, that together with an observer, de-
noted as CMRAC-CO, enable the feedback of noise-free state
estimates while guaranteeing stability, and most importantly
possess guaranteed transient properties similar to CRM control.
These results are an extension of the results in Gibson et al.
(2012,2013).

The paper is organized as follows. We begin, in Section II, with
CMRAC-C. In section III, the transient properties of CMRAC—
C are investigated. In Section IV an observer feedback based
CMRAC is introduced. Section V contains our concluding
remarks.

2. STABILITY OF THE CMRAC-C
2.1 The Problem Statement and the CMRAC-C

In this section, we introduce the CRM and necessary definitions
from Gibson et al. (2013). Consider the linear system dynamics
with scalar input

x(t) = Apx(t) + bu(t) (1)
where z(t) € R™ is the state vector, u(t) € R is the control

input, A, € R"*" is unknown and b € R" is known. Our
goal is to design the control input such that z(¢) follows the

* The work reported here was supported by the Boeing strategic university
initiative.
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reference model state x,,(t) € R"™ defined by the following
dynamics

T (t) = A& (t) + 0r(t) — L (2(t) — 2 () (2)
where A,, € R™*™ is Hurwtitz and r(¢) € R is a bounded pos-

sibly time varying reference command. L,, € R™*" is denoted
as the Luenberger—gain, and is chosen such that

Am & Ap + L, 3

is Hurwitz. Equation (2) is referred to as a CRM, and when
L = 0 the classical ORM is recovered.

Assumption 1. A parameter vector 0* € R exists that satisfies
the matching condition

Ay = Ap + 00T )
Assumption 2. A known 67, exists such that ||6*|| < 62

max max*®

The control input is chosen in the form
u(t) = 67 () (t) +r(t) ®)
where 6(t) € R" is the adaptive control gain and signifies the

direct component of the controller. We now present the indirect
component. The identifier dynamics are given by

() = Li(ws(t) — () + (Am — b07 (£))2(t) + bu(t) (6)

where L; is Hurwitz with 0(t) signifying the indirect compo-
nent of the controller. The error dynamics are now given by

ém(t) =(Am + Lim)em + 007 (),

éi(t) =Lie; — bOT (),

where 6(t) = 6(t) — 6* and (t) = () — 0*. The update laws
for the two adaptive parameters is then

0 = Projp(0(t), —zeX Pb, f) — nl,xneo

0 = Proj.((t), zeT Pib, f) + nlnxneo

where Proj- is defined in (A.1), I' = T > 0, n >0, Pand P;
are the solutions to

AT P+ PA,, =—
L'P, +PL; =—

Em =T — Tm
(7N

€ =T; — X

()

Inscn C))
10)

In><n
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e Jo1? — 02
f0:0.6) =S —— (1n

where ¢ and ¢ are positive constants chosen as ¥ = 6, and
e >0.

2.2 Preliminaries

All norms unless otherwise noted are the Euclidean—norm and
the induced Euclidean—norm. The variable ¢ € R, denotes
time throughout and for a differentiable function x(t), %az(t)
is equivalent to &(t). Parameters explicit time dependence ()
is used upon introduction and then omitted thereafter except
for emphasis. The other norms used in this work are the L9 and
truncated £ norm defined below. Given a Vector v € R™ and

finite p € Nuo [[v(t)]z, = (J5° || des) . The infinity
norm is then defined as ||v(¢)| .. = sup||lv(t)]|.
Definition 1. Given a Hurwtiz matrix A,, € R"*"

o £ —max (real(\;(4,)))
s 2 —min (\; (A, + A7) /2)
a é ||AmH

For ease of exposition, throughout the paper, we choose L,,,, L;
and I" in (A.1) as follows:

Lm = _élnxna L’L
r £ 'YIan-

12)

—(0+ O)Inxn 13)

(14)
2.3 The Stability Result

Lemma 1. The constants o and s are strictly positive and satisfy
s>o>0.

Lemma 2. With L,, chosen as in (13), A,,, Hurwitz with con-
stants ¢ and a as defined in (12), P in (9) satisfies

2
m
i P <—— 1
® 1Pl Y, 5)
1
.. I >
(ii) min Xi(P) *2(5 0 (16)
where m = (14 45)" ! and 5 £ ¢ =, and P; in (10) satisfies
1
Pi=——7 a7

A (O’—Fé) n><n

Proof. See (Gibson et al., 2012, Lemma 2).
Definition 2. Using the design parameters of the convex func-
tion f(6; 1, ) we introduce the following definitions
Omax = U + € and
Omax 2 20 + €.
Theorem 1. Let Assumptions 1 and 2 hold. Consider the overall
CMRAC-C specified by (1), (2), (5), (6), (7) and (8). For any
initial condition e, (0),e;(0) € R™, and 6(0) and 6(0) such
that [|0(0)]| < Omax and [|0(0)]| < Omax. it can be shown that
em(t), ei(t), 0(t) and A(t) are uniformly bounded for all ¢ > 0

with e,,(¢t) and e;(t) asymptotically converging to zero. The
trajectories in the function

(18)

V =e¢l Pey, + el Pe; + 07T + 67T 19 (19)
converge exponentially to a set £ as
V < —asV + ag (20)
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where
A O+ 21
a5 = —5—,

2045
— ag 2 S 2 21

and
& 2 {(em i, 0,0)|lemll® < 8102 lleil* < B52un

1811 < G, 101 < s }

with
» 4s+1)

4(0+€).

and (5 £

B4 (22)

Proof. see Appendix B.
3. TRANSIENT PROPERTIES OF CMRAC-C

In the following subsections we derive the transient properties
of the CMRAC-C adaptive system, similar to what was done in
Gibson et al. (2013). Two different subsections are presented,
the first of which quantifies the Euclidean and the £5—norm of
the tracking error e and the second subsection, where we define
our metric for transient performance in terms of a truncated Lo
norm of the rate of control effort.

Let ~

Pyt 23)
The results in the following subsections are presented in terms
of the two free design parameters p and ¢, which is just a
reparameterization of v and ¢. Then it is assumed that p is
chosen independent of £ so that the product I'P is of the same
size while ¢ is being adjusted, where we note that

[IT[[[|P[f < pm®.
This follows from the bound given in (15).

(24)

3.1 Bound on e, (t) and e;(t)

Theorem 2. Let Assumptions 1 and 2 hold. Consider the overall
CMRAC-C specified by (1), (2), (5), (6), (7) and (8). For any
initial condition e,,(0),e;(0) € R"™, and 6(0) and 6(0) such
that |6(0)]] < €max and [|0(0)]| < Omax-

lem ®)[I* <r1 (Hem( M+ lles(0)]]7) exp (—ast)

Ht?nax (25)

lea ()] sllem( Ol (26)

len(®l, <= (m2llen O + lexO)) o
+ s (Sld0n* + 2jgo?)

le:®)IIZ, <llem®]Z, (28)

where x;, ¢ = 1, 2 are independent of p and /.
Proof. see Appendix C.
3.2 Bound on u(t)

Definition 3. The following definitions will be useful when
analyzing the transients of the CMRAC-C system:

2
L

ma(f) = o+2¢
22 2 (29)

T2 —

02(¢,N) —eXp (agNT3(0)) — 1
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where ag £ a + ||b||fmax. The time constant 73 will define the
time constant for which we can upper bound the decay of the
model following error and identification error. Similar to d;
in Gibson et al. (2013), o allows us to define the time scale
separation condition for CMRAC-C which is defined in the
following Lemma.

Lemma 3. Givenan N > 0. An ¢’ > 0 exists such that

(1) d2(¢',N) < d where 0 < § < 1.

(11) 7'3((’) S T2.
Remark 1. Just as with the CRM adaptive system Gibson et al.
(2013), N defines the number of time constants for which the
error dynamics will decay, and thus in tern defines the ¢’ for
which time scale separation holds.
Definition 4. The following three time intervals are used when
exploring the transients of CMRAC-C

Tlll = [O,NTg)

Ty = [N735,T)) (30)
Tg = [Tlllv 00)
where T} = max{Nmy, T (e, —lI,xn)}, with T(e, —€IL,xp)

existing for any € > 0, this follows from the application of
Barbalat Lemma to the adaptive system defined in Thereom 1
(identical to Corollary 2 in Gibson et al. (2013)).

Theorem 3. Let Assumptions 1-4 hold. Given arbitrary initial
conditions in z(0) € R™ and [|6(0)|| < Omax, if £ > ¢ the
derivative u satisfies the following two inequalities:

su u(t S G/e/iG” +38 emax) G/w/l
e AR < 201 ! SNEY)
+ emax (GGG;/J + TO) +r
where
b
20+ 8]+ 2,
H ~
1 =VEL (lem(0)]] + lles (0)I) + 4/ 729max
Ii ~
r2 =63 (lem ()] + lle:(0)]) + (2 + Kal) 4/ Fzgmax
+ K570 (32)

7o 2w (lemO)]] + lle: 0)]) e + \/gémax
75 26 ((lem(0)] + ||e'<o>||> +e

+ (2 + Kal) / ; 22 0nax + K570
e,3 :6

with €7 = exp(—N)

Proof. The finite time stability result used in (Gibson et al.,
2013, Appendix B) still holds for the MMRAC-C. Therefore
G/ | in (32) is identical to G 1 in (Gibson et al., 2013, (36))
with &2 replacing &;. The Lyapunov function in (19) has two
additional terms in e; and 6 as compared to the Lyapunov
equation in (Gibson et al., 2013, (9)). Therefore, G’;l now
includes the initial conditions of the estimation error ¢;(0).
G 5 and G 5 are similarly affected. Barbalat Lemma can be
used for g 3, and 3 follows from the same analysis in
Gibson et al. (2013). The 7 terms arise from the righthand side
the update law in (8).
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The structure of the bounds in (32) is identical to that in (Gibson
et al., 2013, (36)). Therefore this CMRAC-C will have the
same‘‘water—bed” effect as in direct CRM adaptive control case.
This allows us to also conclude that an optimal selection of p
and ¢ exists that minimizes the following cost function:

Theorem 4.

(pops o) = axg i, Ol o G3)
P

>0

forany 0 < 7 < T7.
4. CMRAC-CO

When measurement noise is present, it is often useful to use a
state observer for feedback rather than the plant state. However,
the use of such an observer in adaptive systems has proved to
be quite difficult due to the inapplicability of the separation
principle. In this section, we show how the CRM can be used to
avoid this difficult for a class of plants. We denote the resulting
adaptive system as CMRAC-CO.

We assume that the plant and reference model dynamics are

given by Equations (1) and (2) with A,, and L,, satisfying

Equations (4) and (3). The control input is now chosen as

u=0T(t)x, +7

and z, is the state of the observer dynamics, given by
To(t) = Lo(a:o(t)—a:(t))+(Am—béT(t))xo(t)+bu(t). (35)

Defining e,,,(t) = x(t) — z,,(t) and e,(t) = x, — z(t), the

error dynamics are now given by

(34)

em(t) =(Am + L )em + 07 (t)z, + b0%e, 36)
éo(t) =(Am + Lo — b0*)e, — b0 (1),
For ease of exposition we choose
Ly, =Lo=—llxn. (37)

The update laws for the adaptive parameters are then defined
with the update law

é = PrOjF (G(t), —foeflph f) - UIanee
0 = Projp(6(t), zoeX Pb, f) 4+ nlnxnen

with I" chosen as in (14), 7 > 0, with P from (9) and ey = 6 —8.
Lemma 4. Let

(38)

5 4m?||b| 6z

A(p) & =T, 39)

Then, there exists an £ such that 0 < A(¢") < 1

Theorem 5. Let Assumptions 1 and 2 hold with £ chosen such
that £ > (. Consider the overall CMRAC—-CO specified by
(1), (2), (34), (35), (36) and (38). For any initial condition
em(0),e,(0) € R™, and 6(0) and 6(0) such that [|(0)]| < Opax
and [|0(0)|| < Omax. it can be shown that e,,, (), e,(t), 6(t) and
6 (t) are uniformly bounded for all ¢ > 0 and the trajectories in
the function

V =el Pe,, +elPe, +0'T7 10+ 677710
converge exponentially to a set £ as
V < —a;V +ag

(40)

41)
where

2 (1 =A)) (o0 +20)
2 5
2201 A0) (0420 5

max

ar

)

(42)

Qg
ym?



11th IFAC ALCOSP
July 3-5, 2013. Caen, France

and
S £ {(677“60757 é)‘||em||2 S Bﬁérznam ||60||2 S ﬂ69~12nax
1811 < O, 101 < s }
with

Bs & 4(5—1—1)'
0

(43)
Proof. see Appendix D.
4.1 Robustness of CMRAC—-CO to Noise

As mentioned earlier, the benefits of the CMRAC-CO is the
use of the observer state x,, rather than the actual plant state x.
Suppose that the actual plant dynamics is modified from (1) as

a(t) = Apxa(t) +bu(t),  z(t) = za(t) +n(t) (44)
where n(t) represents measurement noise. For ease of exposi-

tion, we assume that n(t) is a bounded, deterministic and time
varying.

This leads to a set of modified error equations
ém(t) =(Am + L )em + 0T ()0 + b0 ey + Lyn(t)
éo(t) =(Ap + Lo — b0%)e, — bOT (t)x, — Lon(t)
Theorem 6. Let Assumptions 1 and 2 hold with ¢ chosen such

that £ > ¢”. Consider the overall CMRAC-CO specified by
(44), (2), (34), (35), (45) and (38). For any initial condition

em(0), €0(0) € R™, and A(0) and 6(0) such that ||(0)|| < Ouax
and ||6(0)]] < Opax, it can be shown that e, (t), e,(t), 8(t) and

6(t) are uniformly bounded for all £ > 0 and the trajectories in
the function V' from (40) converge exponentially to a set £ as

(45)

V < —agV +aig (46)
where
A (1=A0) (c+2¢)
Qg = )
2m?2
2 (1=A()) (0 +20) 7
10 = ’me max (47)
16 m? \°
"  (Sog) It
(1—A@)* \o+2¢
and
& 2 {(ems€0,0,0)|lemll® < Bof2u + Srlln(t),
leoll? < BoOmax + Brlin(®)II*,
101 < o, 161 < O |
with 8¢ defined in (43) and (37 defined as
A 64m?2s
s — 48
Br o0 = AP (48)

Proof. see Appendix E

4.2 Simulation Study

For this study CMRAC-CO is compared to CMRAC in the
presence of noise. The plant dynamics under study are the
linear short-period dynamics of an F-16 Aircraft derived from
(Stevens and Lewis, 2003, Table 3.4-3, Example 5.5-3 Ap-
pendix A). For this example the states of the plant are the
angle of attack « [rad], and pitch rate g [rad/s]. The control
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q [rad/s]

Qe [rad/s]

0 10 20 30 40 50 60
t[s]

Fig. 1. Reference model, state and error for the simulation
study.

input v is the elevator deflection in [deg]. We note that the
angles are mixed between radians and degrees, but that is the
convention used in Stevens and Lewis (2003). The reference
model Jacobian is taken directly from the text and the plant Ja-
cobian is modified so that the open—loop plant is unstable. The
CMRAC controller is defined by (44), (2), (5), (6), (7) and (8)
where L,, = 0, denoting an open—loop reference model. The
CMRAC-CO is defined by (44), (2), (34), (35), (45) and (38).
In the following simulations the aircraft is given a square wave
reference input to the elevators and the pitch rate is initialized
at 0.3 [rad/s]. The noise affects both the pitch rate measure-
ment and angle of attack measurement independently and is
generated from a Gausian distribution with standard deviation
0.1, deterministically sampled using a fixed seed at 100 Hz. All
plant parameters and control parameters are given in Table 1.
We also note that for the linear short period dynamics of an
aircraft the angle of attack mimics the behavior of the pitch
rate, and thus the angle of attack trajectories are not included as
they do not give any further insight into the performance of the
adaptive systems.

The simulation results are contained in Figures 1 and 2. Figure 1
contains the pitch rate reference, the measured pitch rate of the
plant and the pitch rate error, denoted as g, g, g. respectively.

Table 1. Test case free design parameters

Paramater Value
z(0)T [0 0.3]
—-1.0 09
Ap {0.8 —1.1}
—1.0 0.9
Am [ 1 0.6]
b7 [0 —0.2}
0T [13]
Lom —10I"*"
Lio —10Im%n
n 1
~ 100I7%"
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u [deg]

%1; [deg/s]

Fig. 2. Control input, discrete rate of control input and the
adaptive parameters for the simulation study.

Figure 2 contains the the control input, the discrete difference
of control input, the second element in 6(¢) and the second

element in 6(t). The first thing to note is the difference in
the behavior of the reference signal g, for the CMRAC and
CMRAC-CO systems. CMRAC uses an open—loop reference
model, and therefore the trajectory of ¢,, is independent from
the plant and results in a low pass filtered step response. The ref-
erence g, for the CMRAC-CO however, immediately increases
to approximately 0.3 [rad/s], the initial condition of ¢, and then
asymptotically converges to its open-loop counterpart. This is
the major trade off that one must realize when using CRM
adaptive systems. The reference models are no longer a-priori
known for a given r. The affect of filtering the regressor and
using observer state feedback is readily visible when comparing
the control input and Awu /At for the two controllers. Much less
of the measurement noise is passed onto the control input in the
CMRAC-CO system. The large jumps in Au/At are from the
steps in the square wave command r. For the design parameters
in this system the CMRAC adaptive parameters are on the verge
of departing to their projection limits. The full departure was
observed when either the noise level was increased or the tuning
gain I' was increased.

5. CONCLUSIONS

As discussed in the Introduction, combining indirect and direct
adaptive control has always been observed to produce desirable
transient response in adaptive control. While the above analysis
does not directly support the observed transient improvements
with CMRAC, we provide a few speculations below: The free
design parameter L; in the identifier is typically chosen to
have eigenvalues faster than the plant that is being controlled.
Therefore the identification model following error e; converges
rapidly and () will have smooth transients. It can be argued
that the desirable transient properties of the identifier pass on to
the direct component through the tuning law, and in particular
€9.
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The CMRAC-C differs from classical CMRAC only due to the
feedback gain L,, in the reference model. Given the contribu-
tions of Gibson et al. (2013) which show that the CRM can
result in satisfactory transients without the indirect component
raises the question if the added complexity of a CMRAC-C
is justified. One answer to this question is in the form of the
CMRAC-CO, where it is shown that one can design stable
observer-based feedback in a CMRAC, allowing noise-free
estimation and control.
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Appendix A. PROJECTION OPERATOR

The I'—Projection Operator for two vectors 6,y € R¥, a convex
function f(60) € R and with symmetric positive definite tuning
gain T’ € R*** is defined as

VIO)(VFO)T
b (001 — 4| r@ V@ Y
ety 1) = if £(0) > 0Ay TV £(0) >0
I'y otherwise
. (A1)
where V f(0) = (8(3;9(?) e 88ng(5) . The projection operator

was first introduced in Pomet and Praly (1992) with extensions
in Toannou and Sun (1996) and for a detailed analysis of I'-
projection see Lavretsky and Gibson (2011).

Appendix B. PROOF OF THEOREM 1

Proof. Taking the time derivative of V' in (19) results in

V < ~lleml® = lleill? - 2%5. (B.1)
Substitution of V' in (19) results in
V < —asV + ag (B.2)

where a5 and o are defined in (21). Using the bound in Lemma
2—(ii) we have that

1
leml|? and ef Pre; > ————|les]|?

T
Pm. m Z
fmimtm = 5 (0 +0)

1
(s+¢) -
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then we can conclude that lim; .||, (t)]|? < 8462, and
limy o0 [|€i(t)||2 < B562,, where B4 and (5 are defined in (48).
The boundedness of 6(t) and 6(t) follows from the use of a
projection algorithm. The asymptotic limit to zero comes from

the application of Barbalat Lemma.
Appendix C. PROOF OF THEOREM 2

The bounds in (25) and (26) follow from the application of
Gronwall-Bellman to the result in (20) with the lower bound
for min \;(P) in (16) and the change of parameters from (23)
being used.

Beginning with

lem(IIZ, S/OO ~V(e(t),6(t)) < V(e(0),0(0))
0

2

m 1
<—— |leq (0] JO)]2 (C.1
e O + 5l €D
2~ 2
+ —|16(0)|| ,
,y|| 0)]]
using the definitions of p from (23), the fact that ﬁ < %H

the bound in (27) holds. This same approach can be used to
obtain the bound in (28).

Appendix D. PROOF OF THEOREM 5
Proof. Taking the time derivative of V' in (40) results in
y n
V<= (1= AW0) (lleml” + lleol”) — 2;63-

where A(]) is defined in (39). Substitution of V" in (40) results
in

(D.1)

V < —a7V +as (D.2)
where a7 and ag are defined in (42). Using the bound in Lemma
2—(ii) we have that

1
el Pey, > 5 llem]|? and el Pe, > mueon

1
then we can conclude that lim; e |[e/n (t)]|* < Beb2,, and
limy o0 [|eo(t)||? < ﬁﬁﬂfm)& where 3¢ is defined in (43). The

boundedness of §(¢) and 6(¢) follows from the use of a pro-
jection algorithm.

Appendix E. PROOF OF THEOREM 6

Proof. Taking the time derivative of V' in (40) results in
: n
V<= (1=A0) (leml? +lleoll) — 2;65
+2[[Pll[[n@)Hlem ()] + 2 PHn@)]leo(t)l

completing the square in ||, ||| and ||e, ||| 7]]

~AW) !
S (el el 226

Vg—(l
(1-A@) 4 ?
- O (el - = P

NG) 1 :
- C2 D (el = =g 7m0

(E.1)

(E.2)
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Neglecting the negative terms in lines 2 and 3 from the equation
above and substitution of the norm for P we have that

. 1— A n
V<= E 2 e 4 o) - 226
16 ) ) (E3)
+ —————|P|*lIn(®)|*.
(1—-A(0)
which in terms of V is identical to
Vel (L-A0) (0 +20), N (1= A(0)) (o +20) P
2m?2 ~ym?
16 m?2 2
n 2( )|mm?
(1 _ A(é)) o+ 2/
(E4)
V < —agV + a1 (E.5)

where ag and «jo are defined in (47). Using the bound in
Lemma 2—(ii) we can conclude that

Jim llem(O)]* < Bofpas + BrlIn(0)]?
and -
i fleo(t)]1* < Bs0rgy + BelIn(t)]?

where 7 is defined in (48). The boundedness of 6(t) and 6(t)
follows from the use of a projection algorithm.





