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Abstract

Sampled-data H, control of linear systems is considered. The measured output is sampled and the only restriction on the sampling is that
the distance between sequel sampling times does not exceed a given bound. A novel performance index is introduced which takes into account
the sampling rates of the measurement and it is thus related to the energy of the measurement noise. Three types of controllers are designed: a
continuous-time controller, a sample and hold controller (synchronized with the sampling of the measurement), and an unsynchronized sampled
and hold controller. A novel structure is adopted for these controllers where the dynamics of the controller is affected by the continuous-time
state vector and the sampled value of this vector. A new approach, which was recently introduced to sampled-data stabilization is developed:
the system is modeled as a continuous-time one, where the measurement output has a piecewise-continuous delay. A simple solution to the Hxo
control problem is derived in terms of linear matrix inequalities (LMIs). This solution is based on a new bounded real lemma (BRL) with state and
disturbance delays. The results that are obtained for the output-feedback controller are readily applied to the problem of robust sampled-data Hxo
filtering with time-varying uncertain sampling rate.
© 2007 Elsevier Ltd. All rights reserved.
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1. Introduction

Sampled-data H,, control of systems has been studied in a number of papers (see e.g., Bamieh & Pearson, 1992; Basar & Bernard,
1995; Chen & Francis, 1995; Lall & Dullerod, 2001; Sagfors & Toivonen, 1997; Sivashankar & Khargonekar, 1994 and the references
therein). Two main approaches have been used. The first one is based on the lifting technique (Bamieh & Pearson, 1992; Yamamoto,
1990) in which the problem is transformed to equivalent finite-dimensional discrete Ho, control problem. The second, a more direct
approach, is based on the representation of the system in the form of hybrid discrete/continuous model and the solution is obtained
in terms of differential Riccati equations with jumps (Basar & Bernard, 1995; Sivashankar & Khargonekar, 1994). These approaches
provide necessary and sufficient conditions and lead to equivalent solutions.

The LMI solution to sampled-data output-feedback Hy, control was derived by Lall and Dullerod (2001) for the lifted discrete
system when the sampling and the hold operators are periodic and their rates are commensurable. This solution is computationally
complicated because it includes the evaluation of the matrices of the lifted system.

The hybrid system approach has been applied recently to robust Hy, filtering under sampled-data measurements (Xu & Chen,
2003). Sampling interval-independent LMI conditions have been derived there which are quite restrictive.
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Modeling of continuous-time systems with digital control as continuous systems with delayed control input was introduced by
Mikheev, Sobolev, and Fridman (1988). The digital control law may be represented as delayed control as follows:

u() =uqg(ty) =uq(t — ( — 1)) =uq(t — (1)),
<t <tig1, T@t)=t—t, (D

where ug is a discrete-time control signal and the time-varying delay t(¢) = ¢ — #; is piecewise linear with derivative 7(¢) = 1 for
t # tx. Moreover, T <ty — t.

Recently, this approach was applied to robust sampled-data stabilization (Fridman, Seuret, & Richard, 2004) and to Hy, control
(Fridman, Shaked, & Suplin, 2005). In Fridman et al. (2005) a conventional performance index (Sagfors & Toivonen, 1997; Xu
& Chen, 2003) is considered, which has no physical meaning in the case of non-uniform sampling. The solution of the output-
feedback control problem in Fridman et al. (2005) is based on introducing some special filters that precede the sampling of the
measurement and the control input and that recover the filtering property of the sample and hold which filters out the high frequency
part of the sampled signal. In the present paper we introduce a novel performance index, taking into consideration the energy of the
measurement noise. We construct directly the filter by deriving a new BRL for systems with time varying state delay and piecewise
constant disturbances. Moreover, an improved stability and BRL conditions for systems with time-varying delay 7, where 7< 1
(for almost all 7) are derived. This is achieved by developing the input—output approach (Gu, Kharitonov, & Chen, 2003; Huang &
Zhou, 2000; Zhang, Knopse, & Tsiotras, 2001), where stability of systems with constant or slow-varying delays with T<q < 1 was
analyzed, to the BRL and to the fast-varying delay with 1< 1.

Notation: Throughout the paper the superscript “T” stands for matrix transposition, 2" denotes the n dimensional Euclidean space
with vector norm | - |, 2" is the set of all n x m real matrices, and the notation P > 0, for P € #"*" means that P is symmetric
and positive definite. Let L»[0, co) be the space of the square integrable functions with the norm || - ||». The vector [aT bT]T is
denoted by col{a, b} and diag{A, B} is a block diagonal matrix with A and B on the diagonal.

2. Problem formulation

Consider the system:

x(t) = Aogx(t) + Biw(t) + Bou(t), x(0)=0,
z(t) = C1x(t) + D1au(1), ()

where x (1) € %" is the state vector, w(t) € #7 is the disturbance, u(¢) € %7 is the control input and z(r) € %" is the signal to be
controlled or estimated.
The measurement output y; € £ is assumed to be available at discrete sampling instants:

O=0p<o1<---<0p<---, lim op =00
k— 00
and it may be corrupted by vy = v(0y), where v(¢) is a measurement noise signal:
vk = Cox(ox) + Dyyvg, k=0,1,2,.... 3

We assume that
Al. oy —or<hy, Vk=O0.
We formulate below three types of output-feedback control problems and two types of estimation problems.

2.1. The control problems

We define the following performance index for a prescribed scalar y > 0:

Je(w) = /0 (2" (9)z(5) = PwT ()w()]ds —7° Y (011 — o0 (Gx)v(0%) “)

k=0
and we seek the following three types of controllers:
Type 1: The output of this controller is continuous in time. Its dynamics is given by
Xe(t) = Acoxc(t) + AciXek + BeYes  Xek = xc(0k),  xc(0) =0,
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where x, € #". It is required that, for all sampling times satisfying A1 and for a prescribed value of 7y, this controller will stabilize
the system and will lead to J. <0, for all nonzero w € L3[0, o0) and v(ok) € [2[0, 00).

Type 2: The output of this controller is a sampled signal applied to a zero-order-hold. The sampling of this signal is synchronized
with the sampling of the measured output y. The corresponding dynamics of this type of controller is given by

Xe(t) = Acoxc(t) + AciXek + BeYes  Xek = xc(0k),  x(0) =0,
u(t) = Cexck, 0p<t <0fy]. (6)
Type 3: This controller is characterized by a sampled output (through a zero-order-hold) at sampling instants

O=nog<m<---<nj<---, lim n; =o00.
J—>00

We assume that:
A2. njp —nj<hy, Vj=0.

Denoting: h= max(hy, hy), this controller is described by
Xe(t) = Acoxc(t) + AciXek + AcaXej + Beyk, 0k <t <0kq1, 1;<E<1jyq,
Xek = xc(0k),  Xej =xc(1j),  xc(0) =0,
u(t) = Cexej, nj <t < Njy1- @)

Remark 1. In the definition of J. the energies of the signals w(¢) and v(¢) are properly considered. The last summation in this
definition is a rectangular approximation of the energy entailed in the measurement noise. In the past, an attempt has been made
to solve the sampling problem by taking the sum of the squared L;-norm of w(#) and the squared />-norm of {v(ay)} (Sagfors &
Toivonen, 1997; Xu & Chen, 2003). Unfortunately, the latter summation has a little physical sense since it does not take the sampling
rate into account and, in fact, it puts an increasing weight on the measurement noise the shorter the sampling interval becomes.

Remark 2. The above controllers are a generalization of the standard continuous-time nth order controller. Their dynamics is
affected not only by the continuous control state x.(#) but also by the sampled values of this signal at the sampling instants. The
additional degree of freedom introduced by A1 and A, should lead to a lower value of y for which a solution can be found.

2.2. The filtering problems

In the filtering problem we define the cost function

00 (0,¢]
Ty (w) = /0 ZT(©)Z() = PwT©w)]ds =3 Y (o111 — o)v (G0)v(0%),
k=0
(1) = Cix(1) — zf (1), (3)
where we assume that #(¢) = 0 in (2), and where we consider the following type 1 nth order filter:
xp(t) =Agpoxg(t) + Apixpk + Bryk, xpk=xyr(0r), x5(0)=0,
2p(@) =Cyrxyp(t), Op<It<O0k41. ()
The latter applies the sampled value of the estimation state vector x s to the dynamics. The more standard full order estimator
(denoted here as the type 2 filter) has the following structure:
Xp(t)=Agoxs(t)+ Brye, xr(0)=0,
@) =Cyrxp(t), o)<t <0yl (10)
Both filters should guarantee an estimation error level of y, namely, /¢ < 0 for all nonzero w € L3[0, 00), and v(oy) € [3[0, 00).

It will be shown below that whereas the type 1 filter can be derived from the results obtained for the type 1 controller, the solution
of the filter of the second type requires some additional manipulations.

3. The output delay model

We consider the following piecewise-constant measurement:

() = Cox(t — 71(2)) + Doyt — 71(2)), (11)
T1(t) =t — 0k, Ok <t <Okt1. (12)

From Al it follows that 0 < 71 (#) < h and it is also found from (11) that (d/d#)t; = 1 over (ok, ox+1), for all k>0.
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Defining ¢ = col{x, x.} we obtain the following augmented model for the three types of the output-feedback controller.

E(r) = Apl(r) + A1E(t — 11(0) 4+ A2é(t — ta (1)) + Bw(r) 4+ Biv(t — 11(2)), (12a)
&t)=0, te[—hDO0], (12b)
2(t) = Lol(t) + L1 E(t — 11() + L&t — ta(1)). (12¢)

In the latter the delay 7, (¢) is the one that describes the sampling and hold of u(#) in the controller of type 3. Namely, it follows
from A2 that 0<<12(¢) < hy and that (d/df)tp = 1 over (17]-, nj+1), for all j >0.
In the controller of type 1 the matrices of the above model are:

= Ay B2C. = 0 0 =

Ap = , Al = , Ay =0,
0 [ 0 A ] : |:BCC2 Acl] ?

B=|b B=| 0 Lo=IC DiaC.l. Li=Lr=0 (13)
- O ’ 1= BCD2[ I 0= 1 12C ¢l 1= 2 =V.

The type 2 controller is described by

_ Ao 0 - 0 B,C, -

Ap = , A= , Ar =0,
0 [ 0 ACO} ! [Bch At ] ?

B=|B B=| © Lo=[C1 0. Ly=[0DpC.l. Lr=0 (14)
- 0 ’ 1= BCD21 I 0= 1 ’ 1= 12Ccl, 2 =Y,

and, under assumption A2 the controller of type 3 is characterized by the following:

= Ao O - 0 0 = 0 ByC.

Ay = , Al = , Ay = s
0 |: 0 AcOi| 1 I:BCCZ A51i| 2 |:0 An i|

_ B _ 0 - - -

B:[O‘] Blz[BcDﬂ], Lo=[C1 01, Li=0 and Ly=[0 DxCcl. (15)

4. New BRL for systems with state and disturbance delays

For the system (12) a bounded real lemma (BRL) is required which handles delays in the disturbance and in the objective function
forO0<t;(t) <h;, i=1,2.
We represent (12) in the following form.

=1 (1) |

2 2
En = (Z A,-> o+ Y A / Es)ds + B + Bio(t — 11 (0)),
i=0 i=1 !

=1 (1) |

2 2
20 = (Z i,-) SORD 37 O (16)
i=0 i=1 !

Applying to (16) the input—output approach to stability (see Gu et al., 2003 and the references therein), we introduce the following
forward system (Fridman & Shaked, 2006)

2
& = (Z Ai> () + h1 A o1 (1) + haAron (1) + Bw(r) + Bio(t — 11(1)), (17a)
i=0
Z(t) = (Lo + L1 + L2)E(t) + hi Loy (t) + haLaan (1), (17b)
yi(y=E@), i=1,2 (17¢)
with feedback
0
0i(t) = —l/hif Vil + 5) ds. (18)
—7;(t)

Assume that w; (#) = 0, 7<0. Then the following holds for matrix R; > 0 (Fridman & Shaked, 2006):

/OO ol (1) Rio(r) dt < foo Y (O R; ;i (1) dt. (19)
0 0
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Consider the Lyapunov function V() = fT(t)P1 E(t), P;>0. We are looking for the conditions that guarantee the following
inequality along (17)

2 2
d _ -
W = EV + ;hiyiT(t)Riyi(t) — ;hiw?([)Riin) +:T0z0)

— P (Ow@) + v — 1)t — 11(1)) <O. (20)

Integrating (20) in ¢ from O to oo and taking into account (19) and the equality v(r — 71 (f)) = v(0%), t € [0k, 0k+1) We see that (20)
implies J, < 0.
Applying to (17a) the descriptor model transformation (Fridman, 2001) we have

V() =260 Py = 20T E 1P IE (1) o _
E(r)

_AreT 2T T 2 _ B _ _ .
=A@ P (zo Ai) E(t) + hi Ao (1) + haAsen (1) + Bu(®) + Brvt — t1(6) — &) |7 @h

where
Pt O
P = |: P, P3i| . (22)

Substituting (21) into #" and applying Schur complements to the term Ziz:lh i yiT () Riyi (t) + 2T (1)Z(t) we conclude that (20) is
satisfied if

- 2 _ 2 2 _ _ _ _ 2 A
%P;Ai + Z%)A?Pz P — P+ z%)Al.TP3 hiPfA; h,PYA, PIB P]B _ZOL}
1= 1= 1= =
* —P3T — P34+ hiRi+ hyRy h1P3TA1 h2P3TA2 P3TB P3TBl 0
7T
* * _thl 0 0 0 hll:rlr <0. (23)
* * —hyRy 0 0 h2L2
* * * * —21 0 0
* * * * * —21 0
L * * * * * * -1

We proved the following BRL:

Lemma 1. Consider (12). For a prescribed y > 0, the cost function (4) achieves J.(w) < 0 for all nonzero w € L»[0, 00), v(oy) €
1[0, 00) and for t1(t) =t — o) <hy, t € [0k, Ok+1), T2(t) =1t — nj < hy, t € [nj, 11j+1), if there exist matrices Py >0, P>, P3,
R\ = R and R, = R] that satisfy LMI (23).

Remark 3. An equivalent BRL may be derived by direct application of the descriptor Lyapunov—Krasovskii functional (Fridman,
2001).

5. Controller design
5.1. Sampled-data state-feedback Hy, control

The above BRL is required not only for deriving the output-feedback controller but also for obtaining a solution to the sampled
state-feedback control problem where a control law

u(t) = Kx(or), 0)<t<0pti (24
is sought that achieves
o
Jsp(w) = / (2" (9)z(s) — P w ()w(s)]ds <O (25)
0
for all nonzero w € L;[0, co). This problem has been solved in the past by Fridman et al. (2005) assuming that D15 in (2) is zero.

The BRL we obtained in the last section provides a tool by which the case of nonzero weighting on the control effort is considered
in the cost function.
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The state-feedback law of (24) can be written as u(t) = Kx(t — t1(t)) where 11(¢) =t — o}, o) <t < 0r4+1. We consider therefore
the model of (12) with

A():A, A]:BzK, AQZO, B:Bl, Blzo, [:():Cl and ]:1=D12K.

Considering then the LMI of (23) we seek a solution that satisfies P; = ¢P> where ¢ is a nonzero scalar. As such, since P3 + P3T
appear on the diagonal, the matrix P, is nonsingular. Denoting Q = P{l we multiply (23), after deleting the columns and rows

that include A;, Ry qnd E‘l, by diag{Q_T, QT, QT, I, I} and diag{Q, Q, Q, I, I}, from the left and the right, respectively.
Denoting V = K Q, R = QTR Q and P = QT P; Q we obtain the following:

Lemma2. Giventhe performance levely and the tuning parameter &. The control law (24) achieves (25) for all nonzerow € L0, 00)
is there exist Q, 0 < Py, R € Z#""and V € RP*" that satisfy the following LMTI:

AQ+ QTAT + B,V + VIB] P —Q+e(QTAT+V'B)) mB,V B QTcT+VviD]

* —e(0T+ Q)+ R hi1eBoV ¢B) 0

¢ = * * — R 0 hvTD], <0. (26)
* * * —2] 0
* * * * —1

If a solution to the latter LMI exists, the state-feedback gain matrix is given by: K =V Q1.

Remark 4. Another method for solving (23) is based on the iterative algorithm developed by Gao and Wang (2003). This method
may be preferable in cases of relatively large h;, i = 1, 2, since it can lead to less conservative results. However, the latter requires
longer computer time due to the iterative process.

5.2. Output-feedback Hyo control

In order to obtain a solution to the output-feedback controller we consider (23), with P3 = ¢ P>, where ¢ is a scalar, and similarly
to the method (Scherer, Gahinet, & Chilali, 1997) we denote the partitions:

X M _ Y N
P2T=|:M U} and P2T=|:]\—] \7} 7

and define

I YT _
J = 0o NT|® J =diag{J, J, J, J, J, J}.

Multiplying (23) by diag{J, I, I, I'} from the right and by diag{J ™, I, I, I'} from the left we obtain the following two inequalities:
For the controllers of type 1 and 2:

(X Ao+ AJXT + SCy + €T ST Ao+ Al Pii— X +e(AJXT + T sT)
* AoYT +YA§ + BaZ + ZTB) PL—1+eA]
* * —e(X + XD+ hi Ry,
* * *
¢ = * * *
* * *
* * *
* * *
L * * *
P]z—T—l—SAg h1SC» /’111&1 XB SDoy Cir ]
P3—YT+e¥Al+Z"B)) 0 b By 0 Yycl+Z'pf,
—8(1+T)+h11é12 eh1SCy shlAl eXB1 &SDy 0
—e(Y +YT) + hiRy3 0 eZ) eB) 0 0
* —hléll —h]lé]z 0 0 0 <0, (28a)
* * —/’l]]é]g 0 0 22
* * * —21 0 0
* * * * —21 0
* * * * * -1 |
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where
b _ 1?11 1?12 _ 4T
P = [Psz Pis =J PiJ
and
5 Ri1 Rz T
Ri=| ; ~ =J RJ
! [Rsz RIJ :

and where for the controller of type 1

Ag=XAoYT + M(Ag + Ac)NT + XByZ + SCoY7,

AL =SCoYT + MA.NT,
Z=C,NT,
S=MB,,

and
2y =0.

The corresponding matrices in the solution for type 2 are given by (28d), (28f)—(28h) with
A =SCoYT+ MALNT + XB,Z,

2i=h1BZ
and
Zz:h]ZTDrlrz.
The controller of the third type is obtained by solving the following inequality:
B 0 haAs 0 0
0 thzAz 0_ O_
0 ¢hpAy  haRy1 haRyp
0 ehoyByZ th;Fz hyRy3
o] 0 0 0 0
0 0 0 0
0 0 0 0 <0,
0 0 0 0
0_ thng 0 0
*********—hzn—hz@zz 0 0
k  x ok ok ok ok ok ok sk * —hoR>3 0_ O_
* % ok ok ok  k k *x ok * * —hy Ry, —thizz
* % ok ok ok ok ok x ok * * * —hyR>3

where @ is defined in (28a), with 2| = 2> =0,
Ag=XAoYT + M(Aco + Act + Ac))NT + XB2Z + SCo¥ T
Al =8SC¥YT + MA,NT

and
Ay =XByZ + MA,NT

and where

5 Ryi Ry T
Ry=| > - =J RoJ.
? [Rgz Ra3 :

(28b)

(28¢)

(28d)
(28¢)
(281)
(28g2)
(28h)
(28i)

(28))

(29a)
(29b)

(29¢)

(30a)

(30b)
(30¢)

(30d)

(30e)
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For a given value of ¢ the latter inequalities are linear in the decision variables: X, Y, S, Z, T, Ai, i=1,...,3,Pand R;, i=1,2.
This leads to the following.

Theorem 1. For a prescribed y > 0, there exists a controller of the form (5)—(7) that achieves J.(w, v) <0 for all nonzero w €
L>[0, 00), v(ok) € 1[0, 00) and for t11(t) =t — o <hy, t € [0k, Ok+1), and T2(t) =1t — n; <hy, t € [r]j, 17j+1), if there exist
matrices X, Y, S,Z, T IS Ii’,', i=1,2and Ai, i=1,2,3, with P> 0, that, for a tuning scalar ¢, satisfy (28a) with (281), (28)),
(28a) with (29a)—(29c¢), or (30a)—(30d), respectively.

If the corresponding LMI has a solution the controller matrices can be readily obtained from (28d)—(28h), (29a) and (30b)—(30d).

Remark 5. The matrices M and N in, say (28d)—(28h), are not decision variables in the condition of Theorem 1. The question arises
how these matrices can be found and whether they are nonsingular. The definition of M and N is given in (27). It follows from this
definition that if we arbitrarily choose N = I,, and apply the definition of (28h) the following is obtained:

M=T-XYT. (31)

If the resulting M turns out to be singular, a small perturbation added to the matrix 7 in the (1,4) block in the above LMIs will lead
to an invertible M. The invertibility of X and Y is guaranteed by the fact that X + XT and Y + YT are blocks on the diagonal of the
above LMIs.

Remark 6. Comparing between the minimum performance level y that is achievable by applying the three types of controllers to the
same system it is clear that the controller of type one should achieve the smallest minimum value since it describes the case where
the output of the controller is continuously fed to the control input of the plant without any sampling. A comparison between the
type 2 and type 3 controllers depends on /> and i;. When hy <k the value of y that is achievable by the controller of the third type
will be close to (though still bigger than) the value achieved by the type 1 controller. This is clearly seen from (30a) when applying
Schur formula. In the limit where &, tends to zero the condition becomes the one of (28a).

Example 1 (Control). We consider the system:

)'c(t)=|:_(i6 4%8i|x(t)+|:106i|w(t), z(t)=|:(1) 8]x(t)+[091:|u(t). (32)

The system is taken to be unstable because in stable systems, when one applies a too large sampling interval, the solutions for the
output-feedback controllers of Sections 3 and 5 will lead to a minimum value of y which is very close to the Hy, -norm of the
open-loop. This is achieved by deriving a controller with very small gains.

We begin by considering the case where a sampled version
xp =x(0%), Ok+1 —ox<hy=mn/25 k=1,2,...

is available for feedback. Applying Lemma 2 we readily obtain a minimum performance level of y,;, =24.207, achieved for e=1.1.
The corresponding state-feedback gain matrix is K = [0.8430 — 0.4781].
We next consider the case where the measurement is described by

Yk = [1 O]X(Gk) +O.1vk, Ok+1 — Ok §h1 = 7'5/25, k =0, 1, e

Applying Theorem 1 to the above system, a type 1 controller is first obtained which achieves a minimum performance value of
Ymin = 19.99, for ¢ = 1. Note that 7 achieved by the dynamic output-feedback controller of type 1 is smaller than the one achieved
by the constant delayed state-feedback.

The type 2 controller should achieve a higher y since it applies a sampled and hold input to the plant (synchronized with the
measurements). Indeed, the minimum achievable value of 7y for this controller is y,,;, = 339.8 which is achieved for e = 1.4.

A controller of type 3 controller is then sought which for unsynchronous sample and hold of the control signal u provides a
minimum bound on 7. For sampling rate bound of 7, = 0.01 a minimum value of y = 20.83 is achieved for ¢ = 1. It should be
noted that for smaller sampling rate bound the achievable values of y may become quite large. For, say 7y = h = /25, a minimum
achievable value of y = 339 is obtained, using ¢ = 1.5.

We note that the results obtained by the controller of type 3 tend to coincide with those of type 1 in the limit where /4, tends to zero.
In the limit where % tends to zero the result of the controller of type 1 produces the result for the continuous-time output-feedback
controller. A value of y = 0.3237 is then produced for ¢ that tends to zero. A result that may look odd, at least at first sight, is the
fact that the sampled state-feedback achieves a result that is inferior to the one obtained by the type 1 controller. The reason why a
constant feedback gain may be insufficient to obtain the lowest attenuation level may be the high frequency content of the sampling
equivalent disturbance (see the input—output approach to delay (Gu et al., 2003)) that requires a low pass component in the controller.
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6. Filtering design

The above results have been obtained for the control problem. The solution to the type 1 filtering problem is derived from the
result that has been obtained above for the controller of type 1 as follows. Substituting in (28a) B> =0 and D1, = — I, we obtain the
following result for the sampled data H, filter.

Theorem 2. For a prescribed y > 0, there exits a filter of the form (9) that achieves Jy(w, v) <0 for all nonzero w € L;[0, 00),
v(ar) € [0, 00) and for t1(t) =t — o <hy, t € [0k, Ok+1), if there exist matrices X,Y,S,Z, T 13, Iél and Ai, i=1,2, with
P> 0, that, for a tuning scalar ¢, satisfy (28a) for By =0, Do = —1I,, 21 =0 and 2, = 0.

If the LMI has a solution, the filter matrices are obtained by

Apo=(T — XYT)"1[Ag — XAgYT — Ay, (33a)

App=(T — XYT)T'A; - SCoYT], (33b)

By =(T —xy"H)™ s, (33¢)
and

Cr=2. (33d)

In the filter of type 2, a zero Ay is applied. If we again rely on (28a) with B, =0 and D1 = —1,, we find from (28e) that the
choice of A1 = A.y = 0 implies that the decision variable Al is rank deficient. Replacing then Al in (28a) with M B yC; YT the
resulting inequality is no longer linear. This inequality can, however, be linearized as follows.

Denoting ¥ = Y~ we substitute: By =0, Dj» = —I, and A1 MBszYT in (28a) (with 2| = 2> = 0). We then multiply
the second, fourth, sixth and eighth rows of the resulting inequality by Y and the corresponding columns by Y. Denoting: P, =
P12Y P12 = YP13YT R]2 = R12Y Rm = YR13YTWC obtain the following:

Corollary 1. For a prescribed y > 0, there exits a filter of the form (10) that achieves J ¢ (w v) < 0 for all nonzero w € L0, oo)

v(ak) € 12[0 oo) and for t1(t) =t — o <hy, t € [0k, Ok+1), if there exist matrices X, Y, S, Z T,0< P, P12, Plz, Ri1, Rlz,
Ri3 and Ay, that, for a tuning scalar ¢, satisfy the following LMI.:

[ XA+ ALXT +SCo + CTST Ag+ ALY Py — X +e(AJXT+CTST) Py — T +eAJYT
?A()—i—A()YT ISITQ—?-FSAE ﬁ]3 —y—i-SAg?T
* * —e(X + XT) + h1 Ry —e(YT+T)+ hRpp
* * * —s()_’T+Y)+hll§13
* * * *
* * * *
* * * *
* * * *
* * * *
* * * *
L * * * *
h1SC, 1SC2 XBy  SDg Cir .
0 0 Y B o Ccr-2z7
eh1SCy €h1SCy eXBy &SDjp 0
0 0 Y B 0 0
—h1R11 —hlélz 0 0 0 <0, (34a)
* —h1R13 0 0 0
* * —21 0 0
* * * —21 0
* * * * -7

where:

Ag=XAg+SCy+MANTYT, (34b)
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Z=C/N"YT, (34c)
S=MBy, (34d)
T=X+MNTYT. (34e)

If a solution to the latter LMI exists then the transfer function matrix of the filter is given by:
T(s)=ZY'N"T(sI — M '(Ag — XAo — SC)Y'N"1)"'M~1S = Z((T — X)s — (Ag — XAo — SC2))”'S. (35)

Remark 7. The above results for the two types of filter have been derived for the nominal case where the matrices of the state-space
model of the process to be controlled or estimated are all known. However, the LMI in Corollary 1 is affine in these matrices.
Thus, a robust type 2 filter can be obtained that satisfies the prescribed performance level, determined by 7, for systems with matrix
parameters that lie in a given polytope if (34) is satisfied at all the vertices of this uncertainty polytope.

The same holds true for the filter of type 1. If we repeat the procedure that led to (34), this time W1th a nonzero Aj s, we obtain the

LMI (34), with the exception that now SC3, is replaced in the (1,6) and the (3,6) blocks by SC» + A1 where A1 =MAs NTYT. Also
the resulting inequality is affine in the matrices of the state-space model of the process and thus a robust solution can be obtained
also for the filter of type 1.

Remark 8. The filters that are derived above are of full order. Filters of reduced order can be obtained by imposing structural
constrains on the decision variables in, say, (34). These constrains should lead to uncontrollable filters with the required number of
controllable modes.

Example 2 (filtering). (i) Estimation for nominal systems: We consider here the process of Sagfors and Toivonen (1997). Given the
system:

%) = [_016 _ig} x(t) + [106} w(t), (36a)
z(t) =[1 0]x(0), (36b)
vk =[1 0]x(ox) +0.1v,, k=0,1,... (36¢)

with i1 = /4. We seek an estimator of type 1 in the form of (9) that obtains a continuous estimate of z(¢) with an estimation error
level of y. We apply Theorem 2 and find a minimum achievable y = 1.0418 for ¢ = 0.01. For 7| = n/25 we get a better estimation.
For ¢ = 0.18 we obtain y = 0.4647.

The corresponding results that are obtained for the filter of type 2 (applying the LMI of Corollary 1) are y = 1.043 (for ¢ = 0.01)
and y = 0.4876 (for ¢ = 0.14), respectively. The slight improvement that is achieved by the filter of type 1 is due to the additional
degree of freedom A 7y that was introduced in (10).

(ii) Robust estimation:

We consider the system of (36a), (36¢) where the (2, 2) element in the dynamic matrix A is uncertain and instead of being —4.8 in
the latter solution it is now known to reside in the interval [—3.80 — 5.8]. The uncertainty polytope is in the present case an interval
with two vertices. Applying the arguments of Corollary 1 we solve the LMI of (34a) at the two vertices and obtain for h| = n/4
a minimum value of y = 1.239 for ¢ that tends to zero. For the smaller delay of &1 = n/25 the corresponding result is y = 0.5794
achieved for ¢ = 0.13.

7. Conclusions

A comprehensive Hy, control and filtering design approach is presented for linear systems with sampled measurements. The
sampling rate may be unknown but bounded by a known value / and it may vary in time. A new performance index is introduced
which takes into account sampling rates and corresponds to the energy of the measurement noise. On the basis of 4, design schemes
are proposed for deriving various types of controllers. These stem from a new bounded real lemma that is developed in this paper
to accommodate for delays in the disturbances and in the objective.

A state-feedback controller is first derived which in comparison to previous methods allow for weighting of the control effort
in the performance index. When access (a delayed one) to the system states is unavailable, three types of controllers are derived
which, under their special control set-up, achieve a minimum bound on the disturbance rejection level. These controllers cover the
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three cases where the controller applies either a continuous-time control signal, or a sample and hold control (synchronized with
the sampling of the measurement), or an unsynchronized sampled and hold control input. All the three types of the controllers
are characterized by the fact that their (continuous-time) dynamics is affected not only by the current value of the controller state
but also by its constant value at the last sampling instant. This additional degree of freedom should help in reducing the achieved
performance level. Additional degrees of freedom may be introduced by considering also the value of the controller state in previous
sampling instants. This should further reduce the value of the performance index but will significantly complicate the derivation of
the corresponding controllers.

The theory developed is also applied to the case of H, filtering that is based on uncertain time-varying sampling of the noisy
measurements. A need for such a type of filter is encountered in many areas of modern communication and network control. A
filtering scheme is introduced which produces a continuous-time estimate of the system state vector. Also this filter possesses the
non conventional structure that includes the additional term of the sampled value of the estimate in the continuous time description of
the estimator dynamics. The estimate is obtained by solving a linear matrix inequality that is affine in the parameters of the process
to be estimated. It can be therefore used to obtain a robust estimation scheme for systems with polytopic type uncertainty in their
parameters.
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