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An adaptive neural output feedback control scheme is investigated for a class of stochastic nonlinear systems with unmodeled
dynamics and unmeasured states. The unmeasured states are estimated by K-filters, and unmodeled dynamics is dealt with by
introducing a novel description based on Lyapunov function. The neural networks weight vector used to approximate the black
box function is adjusted online. The unknown nonlinear system functions are handled together with some functions resulting
from theoretical deduction, and such method effectively reduces the number of adaptive tuning parameters. Using dynamic surface
control (DSC) technique, It formula, and Chebyshev’s inequality, the designed controller can guarantee that all the signals in the
closed-loop system are bounded in probability, and the error signals are semiglobally uniformly ultimately bounded in mean square

or the sense of four-moment. Simulation results are provided to verify the effectiveness of the proposed approach.

1. Introduction

During the past decades, backstepping in [1] and dynamic
surface control (DSC) in [2] have become two most popu-
lar methods for adaptive controller design. Many adaptive
control schemes based on fuzzy/neural networks have been
proposed for uncertain nonlinear systems using backstepping
or dynamic surface control method in [3-13]. In the exist-
ing literature, three types of uncertainties were commonly
considered, which included unknown system functions and
parameter uncertainties and unmodeled dynamics. Unmod-
eled dynamics was dealt with by introducing an available
dynamic signal in [3]. In addition, it was handled by a
description method of Lyapunov function in [4]. In [4,
5], adaptive tracking control schemes were developed by
backstepping and DSC for a class of strict-feedback uncertain
nonlinear systems, respectively. In [7-10], adaptive control
schemes were presented for a class of pure-feedback non-
linear systems. In [11-13], the adaptive tracking approaches
for single-input single-output (SISO) nonlinear systems were
extended to uncertain large-scale nonlinear systems.

When system states are assumed to be unmeasurable,
output feedback adaptive control based on filters or observers

has attracted much attention. In [14], K-filters were firstly pro-
posed, and adaptive output feedback control was developed
using K-filters. Inspired by the work in [14], robust adaptive
output feedback control schemes were studied for SISO
uncertain nonlinear systems in [15, 16]. In [17], combining
backstepping technique with small-gain approach, indirect
adaptive output feedback fuzzy control was developed. In
(18], decentralized adaptive output-feedback control was
designed based on high-gain K-filters and dynamic surface
control method for a class of uncertain interconnected
nonlinear systems.

It is well known that due to the stochastic terms and
the extra quadratic variation terms resulting from the It6
differentiation rule, both the structures and the controller
design of stochastic systems are commonly more complicated
than those of deterministic systems. In the past decade,
much effort has focused on the study of adaptive control
schemes for uncertain stochastic nonlinear systems and the
proof of the control system stability in probability sense. In
[19-21], Deng et al. proposed the adaptive control scheme,
based on backstepping for stochastic strict feedback or
output-feedback nonlinear systems, and introduced a con-
trol Lyapunov function formula for stochastic disturbance



attenuation earlier. In [22], by employing the stochastic
Lyapunov-like theorem, adaptive backstepping state feedback
control was developed for a class of stochastic nonlinear
systems with unknown backlash-like hysteresis nonlineari-
ties. In [23], the problem of decentralized adaptive output-
feedback control was discussed for a class of stochastic non-
linear interconnected systems. In [24, 25], output feedback
adaptive fuzzy control approaches were considered using
backstepping method for a class of uncertain stochastic non-
linear systems. In [26], by combining stochastic small-gain
theorem with backstepping design technique, an adaptive
output feedback control scheme was presented for a class of
stochastic nonlinear systems with unmodeled dynamics and
uncertain nonlinear functions. In [27], a concept of stochastic
integral input-to-state stability (SiISS) using Lyapunov func-
tion was first introduced, and output feedback control was
developed for stochastic nonlinear systems with stochastic
inverse dynamics. In [28], two linear output feedback control
schemes were studied to make the closed-loop system noise-
to-state stable or globally asymptotically stable in probability.
In [29], by using the homogeneous domination technique and
appropriate Lyapunov functions, an output-feedback stabi-
lizing controller was designed to be globally asymptotically
stable in probability. In [30], the small-gain control method
was investigated for stochastic nonlinear systems with SiISS
inverse dynamics. In [31], based on a reduced-order observer,
small-gain type condition on SiISS and stochastic LaSalle
theorem, an output feedback controller was developed for
stochastic nonlinear systems. In [32], an adaptive output
feedback control scheme was investigated by combining K-
filters with DSC for a class of stochastic nonlinear sys-
tems with dynamic uncertainties and unmeasured states. In
[33], adaptive control was developed using the backstepping
method for a class of stochastic nonlinear systems with time-
varying state delays and unmodeled dynamics.

Motivated by the above-mentioned results [4, 14, 32], in
this paper, adaptive neural stochastic output feedback control
is developed by combining K-filters with dynamic surface
control to guarantee the stability of the closed-loop system.
The main contributions of the paper lie in the following.

(i) Adaptive neural output feedback control is developed
using K-filters and dynamic surface control for a
class of stochastic nonlinear systems with unmodeled
dynamics and unmeasured states. The advantage of
the design is that once the local system constructed
by the filter signals is stabilized, all the signals in the
closed-loop system are bounded in probability.

(ii) Unmodeled dynamics is dealt with first by introduc-
ing a novel description based on Lyapunove function
without using the dynamic signal to handle dynamic
uncertainty in [32]. The novel description, which
provides an effective method for dealing with unmod-
eled dynamics in output feedback adaptive controller
design, is the development of original idea about
handling unmodeled dynamics in [4].

(iii) Utilizing the boundedness of continuous function,
the unknown nonlinear system functions are handled
together with some functions produced in stability
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analysis, rather than directly approximated before
stability analysisin 6, 8, 9,11,12]. Therefore the design
effectively reduces the order of filters and the number
of adjustable parameters of the whole system, without
estimating 2 in [32].

(iv) Using bounded input bounded output (BIBO) sta-
bility and the filter special structure, the stability
of the closed-loop system is proved. Therefore, the
difficulty, that the transfer function cannot be used
in a stochastic system while it was widely used to
analyze the boundedness of the K-filters signals in the
deterministic systems in [4, 14, 16-18], is solved by the
proposed stability analysis approach in this paper.

The rest of the paper is organized as follows. The problem
formulation and preliminaries are given in Section 2. The
neural filters are designed, and adaptive stochastic output
feedback control is developed based on dynamic surface
control method. The stability in the closed-loop system in
probability sense is analyzed in Section 3. Simulation results
are presented to illustrate the effectiveness of the proposed
scheme in Section 4. Section 5 contains the conclusions.

2. Problem Statement and Preliminaries

Consider the following uncertain stochastic nonlinear sys-
tems with unmodeled dynamics:

dz =q(z,y)dt

dx; = (3%, + f, () + Ay (2, p,1)) dt + g7 (y) dw

dx, | = (xp + foa () + 4,5 (29, t)) dt
+9,1 (y)dw

dx, = (xp+l +f, (y) + A, (2 9.t) + b0 (y) u) dt o

+9g, (y)dw

dx, ;= (x, + fuis () + A,y (2 p0t) + bio (y) u) dt
+ G (y)dw

dx, = (f,(9) + B8, (2 3,t) + byo (y) w) dt + g, () dw

Y =Xp

where x = [x;,x,,... ,xn]T € R" is the state; u € R is
the input, and y € R is the output; o(y) # 0 is a known
positive continuous function; f;(y) is the unknown smooth
function; z € R™ is the unmodeled dynamics, and A (z, y,t)
is the unknown smooth nonlinear dynamic disturbance; b =
(b, .., b, b,]" € R™1, B(s) = b, s™+- - -+b, s+b, isa Hurwitz
polynomial; A;(z, y,t) and q(z, y) are the unknown Lipschitz
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functions; w is an r-dimensional standard Brownian motion
defined on the complete probability space (Q, F, P) with Q
being a sample space, F being a o field, and P being a
probability measure. In this paper, it is assumed that only
output y is available for measurement.

The control objective is to design output feedback adap-
tive control u for system (1) such that the output y follows
the specified desired trajectory y,, and all the signals of the
closed-loop system are bounded in probability.

Assumption 1 (see [4]). The unknown nonlinear dynamic
disturbances A(z, ¥, 1), i = 1,2,...,n, satisfy |A;(z, y,t)| <
Py + po(Mlizll, and p;; (1) and p,,(y) are the unknown
nonnegative smooth functions, and ||- || denotes the Euclidian
norm of a vector.

Assumption 2. The system z = q(z,0,t) — q(0, 0, t) is globally

exponentially stable when z = 0; that is, there exists a
Lyapunov function W(t, z) satisfying

4 4
alzl” < Wiz t) <qllzll”,

ow ow
E (Z, t) + E (z) t) (q (Z) 0) t) - q (0> 0) t))
‘ @
<-alzl”,
ow
‘g (20| <l

where ¢;,6,, ¢;, ¢, are positive constants, and there exists ¢; > 0
such that [|g(0,0,1)|| < ¢, Vt > 0.

Assumption 3. There exists an unknown function v, and
Y, (0) = 0, such that |lq(z, y,t) — q(z, 0, )|l < y,(|y]) holds.

Assumption 4. The desired trajectory x4 = [y V4> 741" € Qg
is known, where Q; = {x; : ¥+ y3 + 5 < By}, and By is a
known constant.

Assumption 5. There exists a known constant b,,,, such that
the following inequality 0 < |b,,| < b, holds.

ax

Remark 6. Assumption 2 is the extension of the description
of unmodeled dynamics in [4], and it can effectively deal with
unmodeled dynamics in output feedback adaptive controller
design. To the best of authors’ knowledge, this assumption is
first addressed.

Consider the following stochastic nonlinear system:
dx = f (t,x)dt + h" (t, x) dw, (3)

where x € R" is the system state, w is an r-dimensional
standard Brownian motion, f : R* x R* — R", h' : R* x
R" — R™ are locally Lipschitz and f(t,0), h(t, 0) are uni-
formly ultimately bounded. For any given V (¢, x(t)) € C'?,

associated with the stochastic system (3), the infinitesimal
generator ¢ is defined as follows:

WV (Lx(t) OV (x(D)
ot " oxT f

1 o’V (t,x (1), T
—tr{h——2 =T
"2 r{ oxTox

oV (t, x () =
(4)

where tr(A) is the trace of a matrix A.

Definition 7 (see [34]). The stochastic process {x(t)} is said to
be bounded in probability, if lim, _, . Supy.,..o PUX(#)] > ¢) =
0.

Definition 8. The solution x(t) of system (3) is said to be
semiglobally uniformly ultimately bounded (SGUUB) in pth
moment (p > 1), if for some compact set O ¢ R” and any
initial state x, = x(t,) € Q, there exists a constant ¢ > 0 and
a time constant T = T(e, x,) such that E[[|x(¢)[|] < & for all
t >ty + T, especially, when p = 2, it is usually called SGUUB
in mean square.

Lemma 9 (see [32]). For any stochastic process {£(t)}, if there
exists a positive integer p and a positive constant C, such that
E|E(t)P < Cy, Vt 2 0, then {&(t)} is bounded in probability.

Lemma 10 (see [21]). Consider system (3) and suppose that
there exists a C* function V(t,x(t)): R" x R — R, two
constants ¢, > 0, ¢, > 0, class K, functions y,, u, such that

py (Ixl) < V(£ x) < gy (Nl »
V<—V+g

(5)

forall x € R" andt > t, Then, (i) for any initial state
X, € R", there exists a unique strong solution x(t) for system
(3); (ii) the solution x(t) of system (3) is bounded in probability;
(iii) E[V(ty, x)] < V(ty, x0)e " +cy/cp, VE = ¢,

In order to design filters and observer, (1) can be rewritten
as follows:

£=4q(27),
dx = (Ax+f(y)+FT(y,u)b+A)dt+gT(y)dw, (6)

T
y=éex

where




4
Ay (2, p,1)

A(Z,y,t): E >
A, (2, p01)
e, = [1,0,...,0]",

Fr (yu) = [O(P_Il)x(m+1)] o(y)u.

m+1

7)
3. Adaptive Robust Controller
Design and Stability Analysis

3.1. Neural Filters and Controller Design. In order to estimate
the state x, we introduce the following filters:

E=Ak+Ly, EcRY,

O = 4,07 + F* (y,u),

8
QT c Rnx(m+1) ( )

where Ay = A~Le], L =[l,,...
that is

, ln]T, A, is a Hurwitz matrix;

PAy+ ALP = —hl,

) ©)
pP=P >0,
where h > 0 is a design constant.
Define the state estimate as follows:
£=8+0" (10)
The observer error is defined as ¢ = x — X. Thus
x=£+QTb+e (11)
de=(Age+ f(y)+A)dt +g" (y)dw. (12)
Denote the columns of Q7 as follows:
O = v v vy],  QF € RO, (13)

Inspired by the work in [14], the filters are designed as follows:

E=Ak+Ly, EcRY,

A=A +e,0(y)u, AeR", (14)

V= Agvit+e, ;0(y)u

n o
f f vieR, j=0,1,...,m.

It is easy to show that

AJOe,,:e j=0,1,...,m, (15)

n—j>
vi= AN j=0,1,...,m, (16)

where e; denotes n dimensional vector with the ith element
being one and other elements being all zeros, i = 1,...,n.
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Let v; ; be the jth element of the vector v; and A; the Ith
element of the vector A, respectively. From [14], we know

Ay
A,
Vl]_[* * 1 : 4
17)
it+j
j=L...,ps i=0,1,...,m A, =0, [>n
According to (11), we get
T
X, =&+ bte =8+ [V ViVl bt e )
18

—T7
=b &+ bte,,

where w! denotes the second row of the matrix QT, &, denotes
the second element of the vector &, and ¢, is the second
element of .

Substituting (18) into (1), it yields

dy

= (bm"m,z +E+@ b+e,+ L) +A (2, t))dt (19)

+g; (y)duw,
where
T
w = [vm,Z’mel,Z’ s V1o Vo,z] >
@ = [Vine1,20 -5 V1o Vool » (20)
T
b =[b,....b,b)].

In view of (19) and (14), the system used to design adaptive
output feedback DSC in next section is addressed as follows:

dy = By +E +@ b+ey+ fi (y) +A))dt
T
+ dw,
a1 () o
Vimi = Vmis1 ~ liVm,l, i=2,...,p—-1,

l./m,p =0 (y) u+ Vinp+1 ~ vam,l'

3.2. Stochastic Adaptive Dynamic Surface Controller Design.
In this subsection, according to (21) and by using dynamic
surface control method, we propose an output feedback
stochastic adaptive tracking control scheme. Similar to back-
stepping, the whole design needs p steps.

For convenience, some notations are presented below. s; =
[515...>5,] 7, y; = [yz,...,yj]T, where s;, y; will be given
in the controller design later, i = 1,2,...,p, j = 2,...,p.
Yj = wj =&, j = 2,...,p, w; is the output of a first-
order filter with «;_; as the input, and «;_, is an intermediate
control which will be developed for the corresponding (i —
1)th subsystem.
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Define some Lyapunov functions as follows:

V.= ' P,
1
Vi = A—W(z,t), Ay >0,
’ (22)
14
Vi, = ek

where W(z, t) is given in Assumption 2.
Using Young’s inequality, the infinitesimal generator of V,
satisfies

eV, =€ (PAy+ AgP)e+2¢ Pf (y) +2¢' PA

+tr(g(y)Pg" (v))

(23)
<" (PAg + ATP) e+ 2% + P12 £ ()|

+ PP 1A +tr (g (») Pg" (»))

According to Assumption 1 and by using Young’s inequality,
we obtain

Vv, S—(h—2)£T8+Z||P||2f]‘2(y)
=1

+ i 1PI* (pjr (15]) + P2 () ||Z||)2

+tr(g(y)Pg" (y))

<-(h-2)'e+ ) IPI* £ (y)
j=1

& 2P (6 () + o () 121P)
= (24)
+tr(g () Pg" (v))

<—(h-2)e'e+ Z ||P||2fj2 (»)
j=1

+ 2 211PI7 3, (1y])
j=1

16n/\0

3

Y IPI pjy (v )+—||z||4
j=1

+tr(g(y) Pg" (»))

According to Assumptions 2 and 3, using Young’s inequality,
we get

ow
v
w A(a

563

ow
(z,t)z + t(z,t))

(25)
16cfc;1

|| I*+ 3% (IyD) +

03

Step 1. Let w;, = y,. Define the first dynamic surface as
follows:

S =X — ;. (26)
Using the first equation of (21), we obtain

ds, = (bmvm’2 +&, +5TE+82 +f1(y)+A4, —j/d)dt

(27)
T
+g, () dw.
Choose the virtual control law «; as follows:
b =
o = —2 (—kls1 —@'b- & - sfé?wl (X)> , (28)
b, + B

where 8 > 0, k; > 0 are design constants, 51, Em, Z are the
estimates of 0, b,,, b at time ¢, respectively, and b,, = b, — b, ,,
6, =6, -0,,b = b-b,6, and y,(X) will be given later.
Consider

oJa -
by = a_yl (mem,z +E+0 b+ fi(y)+ A, (29, t))

aaﬁ Bocl 3061 .
F Lttt éT G
oo, . 10°
+ a—yd)’d 5 3y 91 ( ) (),

oa
da, = badt + a—ylgf (y)dw

(29)
Therefore, we have
1A%

Sy

= Si (hm"m,z +&, +5TE+52 +fi(y)+ 4, _Yd) (30)
3
2l I

A first-order filter with «, as the input is designed as
follows:
TyWw, + W, = o,

@, (0) = o, (0). (31)



Let y, = w, — a5 thus, d, = —y,/7,.Since v, , = s, + y, + oy,
using Young’s inequality, it yields

3 - b
eV, < - (kl - Ebmax> s} +by,sio + %sg

b
+ﬁy§+s © b_saA'lr%(X)

1B
B+ B

<_k151 - ETE -& - Siélfll’l (X)) (32)

+ Sifz + Sffl (y) + SiAl - 5?).’11
3 2
+ EST "91 ()’)“ .

From Assumption 1, we obtain
|5§| |A,] < |5i| put ([y]) + 'Sﬂ P2 (¥) Izl

. _
< Z P11 |)’| i/ ?Pff () (33)

* o 11"

In view of (24), (25), (32), and (33) and by using Young’s
inequality, we obtain

Ve < —(h—2)¢ s—(k—éb —§>5‘1}

2 max 4

Tb+ bmax 4
4

G 4 7 3
_EHZ" +bm510‘1+5w S

0
(34)

bmax y; + |51'S+5H (X)+Q(y)+182

16c4 c5
AoG;

11//1 (X) + +1,

where

Q(y) = Z IPI £} () + Zz 1PI? o7, (I¥])

16n)»0

G

16
2P Pz () + =5 (131)
j=1 0%3
1
+en (D) + e (g () Pa" (),
9
esla DI + 53,

3[4, ,
H, (X) = z\j 1Pg3 () = ya+

AT
X = [sp.ya 54] €R.
(35)
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S(sl, o 0,01, 84,15, ¥4) Is @ nonnegative continuous func-
tion, and

<_k151 —0'b-§, - Siérlr‘/’l (x))

__B
fl(y) ‘l;rzn+

(36)

where A,,.» = [A1s.. s A,00] "

Let Oy = {X | |X]| £ My} C R’bea given compact set
with My > 0 being a design constant, and let 67 ¢, (X) be the
approximation of the radial basis function neural networks
on the compact set Qy to H,(X). Then, we have H;(X) =
0]y, (X) + B,(X), where B,(X) denotes the approximation
error and y,(X) = [y1(X),..., ¥, (X)]7 € R™ denotes
the basis function vector with y,;(X) being chosen as the
commonly used Gaussian functions, which have the form

2

X —

¥, (X) = exp [—”1941"] (37)

1j

j=1,...,M,, and p,; is the center of the receptive field and

by; is the width of the Gaussian function; 6, is an adjustable
parameter vector.

According to (34) and by using Young’s inequality, it

yields
3 3 c
Vare=(h=3) e (ki = S5 ) st = 53 1ol

2
7 3 bmax 4 max , 4
+ D50 + S0 b+ omex St =, 0

P 185 (67, 00 + B, (0) + Q)

4 4
16¢,c;

Siérlrll/l (X) +

AoG;
(38)

There exists a nonnegative continuous function «(s;, ¥4, )
satisfying

|By (X)] < % (51> Y Ja) - (39)
Using Young’s inequality, we have

9\ 1 3 9
g\/sWsS —(h—z)s c‘,'—(kl—zbmax—A—})S;1

b
2/\ lzl* +o soc1+s wa+ max;

(40)

me

+ 4a J’4+ ~s* +Q()’)+591‘//1(X)
+1K4+C0,

4

where C, = 16¢/c; /Aoc; + 1.
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Step i (2 < i < p — 1). Define the ith dynamic surface s; =
Vi — @;, thus

$i = Vi1~ LiVm1 — @;. (41)
Select the virtual control law «; as follows:

= —k;s; + L, + @,

bo; = —k; (Vm,i+1 =LV — W
da, = eocdt + i g7 () dw
i =t 3y 9\

A first-order filter with the input o, is designed as follows:

T @i + Wiy = & @iy (0) = o (0), (43)
where 7;,; > 0 is a design constant.
Let iz T Wiy — & Then w1+1 - yﬁ-l/ it+l* NOtil’lg

v Sis1 T Vig1 + o, in view of (41) and (42), we obtain

myi+l —
_ _ 3 .
EV ‘S S =S (Vm,i+1 - livm,l - wi)

= —k;S; + 57501+ S Yo (44)
3 1, 14
<- (ki 2>S + ZSI+1 + y,+1

Step p. The control law will be determined in this step. Define

the. pth dynamic surface as s, = v, , — w,. The derivative of
s, is

P
$, =0 (P) UtV piy = LoV — @, (45)
Choose the control law as follows:

. (—kpsp ~ Vi1 T lpvm1 + d)p). (46)

a(y)

In view of (45) and (46), we have

= 5 =~k st. (47)

The parameters 51, lAam, andz are updated as follows:

6, =11 (sjyr () - 0,8,), (48)

Em =" (Si’(xl - UZEm) >
(49)

b=y, (sf@ - oj) ,

where y,, 1,, V5> 0, 05, 05 are the design constants.

3.3. Stability Analysis of Adaptive Control System. In this
subsection, we will discuss the stability analysis of the closed-
loop system. Firstly we define some Lyapunov functions and
compact sets as follows:

~ —_~ :T:
Vi :—5‘11+2V£+l0~1r61+lb;+lb b
N Y2 Vs
S opd
WA
1 1~2
V. = Z—s +2V, +Z y] — —b
P41 Yz (50)
1=T= ¢
+—bb+ 2zt i=2,...,p
& Ao

Q- {(sl,e 8,5,.b, ||z||> LV, < p} c RP,

b,.b, ||z||) V< p} C RV,

wherei =2,...,p, p > 0is adesign constant, p; = 2i + M, +
n+m+ 1. Itis easy to know that Q; x RP»™Pt 5 Q, x RPe7P2 5
QxRS Q.

According to y, = w, — «;, we obtain

y, = w, — o, = —% - fay,
2
3 (51)
o
dy, = bydt - a—ylng (y) dw.
From (4), we obtain
1 oo,

e(301) = rien+ 353 ( > la: DI

(52)

¥ Joy
=2yt 22 (2) T OF
2

There ex1st two nonnegative continuous functions 172(52, V2>

91> b ¢, /\m+2’82’ Ya» Ya» Ja) and (55, 35, 91’ m> b,E, /\m+2>
€, Ya» Ya» ¥4) such that
leyz yZ
" (53)

< Uy (EZ’ y2’§l’z;m’z’ E’Xm+2’£2’ yd’yd’j)d) ’

25(Z2) Jon F

<G (32’ 2015 0,05

(54)

G‘I)

X3 A +2’€2>yd’yd’yd>



From (53), we have

4
y
%<2

2

+ |J’;| M <§2’ V2> él’Em’E’ ¢, Xm+2> &> Ya> Va> yd)

¥ 1 4
i g
7, 4)’2 ’72
(55)
From (52), (54), and (55), we obtain
1 ¥ 3 1
€<— 4>S——2+—4+—4+ . 56
4)’2 7, 4)’2 4’72 G (56)
The infinitesimal generator of y;,; is
Yin1
iy = ——— — boy;,
o Tiv1
(57)
)’z
yi3+1€yi+1 = 2 _yz+1€“
i+1
4 4
Ji Ji 3
14 <T+l> == T:l — Yin o
1+
(58)

3 Jy;
2 (2 o 0OF

There exist two nonnegative continuous functions #;,, (5,1

Zi+1’61’ m’b’f’)‘m+2’82’yd’yd’yd) and (1+1(St+1’yi+1’01’bm’

b, &, A pysas €5 Vs Va» 7) such that the following inequalities
hold:

‘EyHl + ?[/H—l
i+1 (59)
= iy (§i+1’yi+l’§l>bmiz’ E’Xm+2’82’yd’yd’yd) >
3 &; 2 2
D (5) a0l
(60)

< ci+1 <§i+1’7i+1’01’ bm’E> E) Xm+2’ & Va> yd’ yd) .

From (59), we obtain

3

Vi1 &in
4

< _y1+1

Tit1

+ |)’i3+1 ' Niv1 (§i+1>7i+1’ §1>Em’E’ ' Xm+2’ &5 Y Vas yd)

4 4 4
Yier | 3Yin (Y
T, 4 4

i+1

< —

(61)
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From (58), (60), and (61), we obtain

1 4 )’ 1
e(ZyHl) T:] + Zywl + ’71+1 *+Git1- (62)

The continuous function S(-) on the compact set Q; x Q, has
a maximum M(p), which depends on the constant p, and
k(sy» ¥4 yg) on the compact set Q; x Q; has a maximum
No(p), ;11 (-) and {1 (-) on the compact set QO ;xQ);,; have the

maximum N;,,(p) and C;,,(p) when &, A,,,, are bounded.

Theorem 11. Consider the closed-loop system consisting of
the plant (1) under Assumptions 1-5, the controller (46), and
the adaptation laws (48) and (49). For any bounded initial
conditions, there exist constants k;, T;, h, Y, V5 V3 01> 0y, 03
satisfying V(0) < c, such that all of the signals in the closed-loop

system are bounded in probability, and s, ..., s,, y5, ..., y, are
SGUUB in four-moment, 51, l;m, b are SGUUB in mean square,
and k;, T;, and h satisfy
3 1

ki > Ebmax + 4 + 40(0, 1 1) 2) )p)

! bpax + 1+ 2

— > Ay, i=2,...,p,

T 4 max 4 0 P

(63)

. G
o, = min {Z; V101> V205, Y3‘73]’ >

where ¢ > 0 is a positive constant; V will be given later in the
proof of Theorem 11.

Proof. Choose the following Lyapunov function candidate:

~r
V= sz€+ZV+ Ly 2 06+ 5 b
12

1 =T=
+—0bb
2y;

For any given positive constant, if EV < ¢, according to

Lemma 9, we obtain that s;,...,5, ¥2,..> Yps ¥s 6,, b, b
are bounded in probability. Vi, < Vy, = V3 + Vi + V. <
V < ¢, and, from Assumptlon 2 we obtain that (Cl/)to)”Z" <
(I/A)W < ¢; that is, llz|* Aoc/cy, so z is bounded in
probability.

Furthermore, (64) is rewritten as V. .= (1/A,))W +

(1/2)v, - (5/2A0)l1z]l*%; then V, = 2V = /AW +
(c3//\0)||z4|| < (2 + 6/q)c, and choosing p = (2 + ¢/¢)c,
we getV, < p.

From (14) and (49), we have that £, @, «; are also bounded
in probability. It yields that v,,_,,,...,v,, are all bounded
in probability. Noting v,,, = s, + y, + &, we obtain that
V,..2 is bounded in probability. From (14), we have that v, , =
=Livo, + vy and ¥, = =L, | + v,,,. Thus we obtain that
Vo,1> V1 are also bounded. Furthermore, from (42), we have
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thatey; (i = 2,...,p — 1) are bounded. According to (16) and
(17), we obtain
Vo 100 0] A,
Voo 01 0 0] A,
Vig |=|* * 1 -0 As (65)
Vim-12 £ e w1 At

Since vg 15 V92> V1,25 - - - Vim_1,2 are bounded in probability, we
have that A,,...,A,,,, are all bounded in probability. From
(17), we get that A,,,, is also bounded. In view of (40), (44),
(47)-(49), and (62), using Young’s inequality, we obtain

P
fVS—(h—2>8Ts—Z(ki—§bmax—2)5;4
4 2 4

i=1
P
11 4 G
Y (Lol 1)yt B
2 (7 1)t - e

2

~ 2 - =
alp] of =P

2 2 2

(66)

+Q ()
FIN ) g () 1IN )

4 0, "91 "2 azbfn 93 “EHZ
C; C,-
+ igz . (p) + Sttt G

Substituting (63) into (66), we obtain

eV < =y V + py + Uy, (67)

where yi; = (1/4)N;(p) + (1/49M*(p) + (1/4) X2, Nj(p) +
£, Cip)+ 0,10,17/2+ 0,12, /2+ 05]1bl* /2+C,. Since |Q()]
is a nonnegative continuous function, let |Q(y)| < y,, where
Ho > 0.
Ifoy > (4 +y)/c,and EV = ¢, then we have dEV'/dt < 0.
Thus, if EV(0) < ¢, then EV(t) < ¢, Vt > 0; that is,

0<EV ()<t +[V(O)——M1+‘Mo]e_“°t
[2 % 2% (68)

<V(0).

Similar to the discussion of Theorem 11 in [32], it is easy to
know that the conclusion is true. O

Remark 12. This paper differs from [32] in the following
several aspects. (1) Unmodeled dynamics is dealt with by
introducing a novel description based on Lyapunov function
in this paper while the dynamic signal was handled with the
help of a dynamic signal in [32]. (2) The unknown nonlinear
system functions are handled together with some functions
produced in stability analysis, but they were directly approx-
imated before constructing the observer in [32]. Therefore,
this brings out a good result that the filter order is reduced. (3)

The neural networks weight vector used to approximate the
black box function at the first design step is adjusted online
in this paper such that much more information of weight
vector can be used in adaptive law, whereas only the norm
of weight vector acts as adaptive tuning parameter in [32].
(4) Utilizing bounded input bounded output stability and
linear equations (65), the stability of the closed-loop system is
proved in this paper, which avoids using the transfer function
to make stability analysis in [32], which is questionable in
probability sense.

Remark 13. The design parameters k;, 7; and «, determined
by (63) in Theorem 11 are only a sufficient condition. They
provide a guideline for the designers. From (63), some
suggestions are given for the choice of some key design
parameters for any given positive constants B, and c.

(i) Increasing y,, v, 5 helps to increase o, subsequently
reduces y, /c.

(ii) Decreasing o, 0,, 05 helps to reduce y; and reduces
/.

(iii) Increasing k;, ..., k, helps to increase o) and reduces
th/%.

In practical applications, to obtain good tracking perfor-
mance, some experiments need to be done before the valid
parameters are given.

4. Simulation Results

To demonstrate the effectiveness of the proposed approach,
two numerical examples are given.

Example 1. Consider the following third-order stochastic
nonlinear system with unmodeled dynamics:

z=4q(zy),

dx, = (x2 + )ll_yj +0.5z) dt+ysin(y3)dw,
ty
dx, = (x3 + {;—ij +0.52+02(35+ ) u) dt
+ x, sin (y3) dw,
dx;,
= (y2 tanh (y) - (y2 +2y)sin y +0.2 (35 + yz) u+yz)dt
+0.5y°dw,

Y =Xp
(69)

where g(z,y) = -2z + ysint + 0.5, m = 1, p = 2. The
desired tracking trajectory is taken as y; = 0.5sin(0.5t).
Select W(z, 1) = (1/4)z*, q=1/8,¢ =16 =2,¢ =1,
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¢ = 0.5; then (0W/ot)(z,t) + (0W/0z)(2,1)(q(z,0,t) —
q(0,0,1)) = —2z%, |(0W/02)(z,1)| = |zI’, 19(0,0,1)| = 0.5
vo(lyD) = [yl 19(2, y, 1) — q(2,0, )| = |ysint| < y,(|yl), and
it satisfies the conditions of Assumptions 2 and 3.

The filters are designed as follows:

51 =-L& +& +1y,
éz =L +& + 1Ly,

& =-5L& +1y,

. (70)
Ay =LA+ A,
Ay = -LA, + A,
Ay =LA +o(y)u
The adaptation laws are employed as follows:
él =N (5:;1/’1 (X) - 0151) >
El =y, (s, — by, (71)

Eo =Y (sivo,z - 0350),

where X = [s,, v, 741"
The virtual control law « is chosen as follows:

__ b
b+ B

(—k151 &= Vo,zzo - 50,y (X))- (72)

o

The control law is employed as follows:

_ (=kys, + Lvo, + @,)

a(y)

; (73)

where vy = Ay, v, = Ay, 0(p) = 35 + y°.

In the simulation, s, = y — y;, 5, = vg, —w,, I} = 6,
L, =111 = 6,k = 40, k, = 50, B = 0.02, w,(0) = 0.1,
T, =00y, =y, =v; =2,0, =0, =03 = 0.05,x(0) =
[0.2,0,0]7,£(0) = [0,0,0]", A(0) = [0,0,0]",5,(0) = b;(0) =
1, 51(0) = [O.I]ITXw, M, = 10. Simulation results are shown
in Figures 1, 2, and 3. From Figure 1, it can be seen that fairly
good tracking performance is obtained.

Remark 14. According to (69), we know that b = 0.2 and
boax = 1. From the above selected design parameters and
(63), it is easy to see that ¢;/(2¢,) = 1, &, = 0.1. The constant
h is only used to analyze the stability in the closed-loop
system. Therefore, (63) is true for the above selected design

parameters y;, V5, V3> 01> 0, 03, ky, ky, 7.

Mathematical Problems in Engineering

V> Ya

0 10 20 30 40
t(s)

FIGURE 1: Output y (solid line) and desired trajectory y, (dotted
line).

FIGURE 2: Tracking error s,.

Example 2. To compare the simulation results with [32],
consider the following same stochastic nonlinear system with
unmodeled dynamics in [32]:

z=4(zy),

3
X — X . 3
dx, = x, + —— + 0.5z | dt + x, sin(x] ) dw,
1 (2 1+.X2 ) 1 (1)

1

dx, = (xf tanh (x;) - (xf + 2x1) sin x, o
+0.2 (0.5 + xf) u+ xlz) dt

+ O.Sxfdw,

Yy =X
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0 10 20 30 40
t(s)

F1GURE 3: Control signal u.

Vs Yd

0 10 20 30 40
t(s)

FIGURE 4: Output y (solid line) and desired trajectory y, (dotted
line).

where q(z,y) = -2z + y*, m = 0, p = 2. The desired
tracking trajectory is taken as y; = 0.5sin(0.5¢). The filters
are designed as follows:

51 =-L& +& + 1y,

& =-LE + 1Ly,

. (75)
A =LA+ Ay,
Ay=-LA +o(y)u.
The adaptation laws are employed as follows:
51 =N (5?1//1 (X) - 0151) >
(76)

by =73 (Sivo,z - U3EO)>

where X = [s,, v, 741"
The virtual control law « is chosen as follows:

__b
b+ B

(<kysy =& = Ayby - 510,y (X)), (77)

o)

1

-0.02

S1

-0.04

-0.06

0 10 20 30 40
t(s)

FIGURE 5: Tracking error s;.

150

100 -

50 F

—50 ¢

-100 -

-150

FIGURE 6: Control signal u.

The control law is employed as follows:

Y= (—kys, + Lvo, + ‘bz)) (78)
o(y)

where vy, = A,,0(y) = 0.5+ y2.

In the simulation, s; = y—y;,5, = vy, —wy, [, = 5,1, =6,
k, = 60, k, = 60, 8 = 0.02, w,(0) = 0.1, 7, = 0.01,y, = y; =
15,01 = 03 = 0.05, x(0) = [0,0]", 2(0) = 0, £(0) = [0,0]",
A0) = [0,0]7, B,(0) = 1,6,(0) = [0.1,0.1,0.1,0.1,0.1],
M, = 5. Simulation results are shown in Figures 4-6. If
the proposed approach in [32] is utilized, and the design
parameters of the adaptive controller are taken, the same
values as in [32], the corresponding simulation results are as
shown in Figures 7-9.

From Figures 4, 5, 7, and 8, it can be seen that better
tracking performance can be obtained than [32]. However, 42
equations need to be solved online using the method in [32]
while only 14 equations need to be solved online using the
approach in this paper. Moreover, we know that increasing
ky, k, helps to improve the tracking precision.



12

V> Yd

t(s)

FIGURE 7: Output y (solid line) and desired trajectory y, (dotted
line).

0.1} : . . . . . R

S1

t(s)

FIGURE 8: Tracking error s,.

5. Conclusions

Using K-filters and dynamic surface control, an adaptive
output feedback neural control scheme has been proposed
for a class of stochastic nonlinear systems with unmodeled
dynamics. Unmodeled dynamics has been dealt with by
introducing the novel description based on Lyapunov func-
tion. The unknown nonlinear system functions are handled
together with some functions resulting from stability analysis,
and the filter order is reduced. The neural network weight
vector is adjusted online. Therefore, the more information
included in radial basis function can be fully made use of.
Using Chebyshev’s inequality and It6 formula, the designed
controller can guarantee that all the signals in the closed-
loop system are bounded in probability and the error signals
are semiglobally uniformly ultimately bounded in the sense
of four-moment or mean square. Simulation results illustrate
the effectiveness of the proposed approach.
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