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Summary

Process identification plays an important role in process analysis, controller design,
system optimization and fault detection. One of the active and difficult areas in
process identification is in time delay systems. Time delay exists in many indus-
trial processes and has a significant effect on the performance of control systems.
Thus, identification of unknown time delay needs special attention. In this thesis,
a series of identification methods are proposed for continuous-time delay processes.
Both open-loop identification tests and closed-loop ones are considered. The initial
conditions are unknown and can be nonzero. The disturbance can be a static or dy-
namic one. Regression equations are derived according to types of test signals. All
the parameters including time delay are estimated without iteration. These identi-
fication methods show great robustness against noise in output measurements but

require no filtering of noisy data.

In the context of pulse tests, a two-stage integral identification method is pre-
sented for continuous-time delay processes. It is noticed that the output response
from a pulse test will still be significant and last for a long time after the pulse dis-
appears. We take advantage of this feature. The integral intervals are specifically
chosen and this enables easy and decoupled identification of the system parameters

in two stages.
In the context of step tests, a one-stage integral identification method is devel-
oped for continuous-time delay processes. The key idea is to make both upper and

lower limits of the inner integral dependent of the dummy variable of the outer in-

viii



Summary ix

tegral so that the initial conditions do not appear in the resulting integral equation.

In the context of relay tests, the fast Fourier transform based identification
method is revisited first and the need for further development is discussed. An
identification method from relay tests is proposed. By viewing a relay test as a
sequence of step tests, the integral technique is adopted to devise the algorithm.
A general integral identification method is then proposed. The identification test
can be of open-loop type such as pseudo random binary signals and pulse tests,
or of closed-loop type such as relay tests. The disturbance can be of general form.
The proposed new regression equation has more linearly independent functions and
thus enables to identify a full process model with time delay as well as combined

effects of unknown initial condition and disturbance without any iteration.

Most industrial processes are of multivariable in nature and time delay is present
in most industrial processes. Identification of multivariable processes with multiple
time delay is in great demand. To this end, an effective identification technique is
presented for multivariable delay processes. The technique covers all popular tests
used in applications, requires reasonable amount of computations, and provides

accurate and robust identification results.

The model obtained from process identification may be used for controller de-
sign. In the thesis, an analytical PID design method is proposed for continuous-
time delay systems to achieve approximate pole placement with dominance. It
is well known that a continuous-time feedback system with time delay has infi-
nite spectrum and it is impossible to assign such infinite spectrum with a finite-
dimensional controller. In such a case, only the partial pole placement may be
feasible and hopefully some of the assigned poles are dominant. But there is no
easy way to guarantee dominance of the desired poles. The idea presented is to
bypass continuous infinite spectrum problems by converting a delay process to a

rational discrete model and getting back continuous PID controller from its dis-
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crete form designed for the model with pole placement.

As shown in the given simulation examples and real time tests, the findings can
be applied to industrial control systems. The schemes and results presented in this

thesis have both theoretical contributions and practical values.



Chapter 1

Introduction

1.1 Motivation

The need for process model arises from various engineering tasks such as pro-
cess design, process control, plant optimization and fault detection (Ikonen and
Najin, 2002). Identification is the experimental approach to process modeling
(Astrém and Wittenmark, 1990) and has been an active area in control engineering
(Soderstrom and Mossberg, 2000). Many text books and book chapters have been
published on identification, for examples, Soderstrom and Stoica (1983), Ljung
(1987), Unbehauen and Rao (1987), Sinha and Rao (1991), Johansson (1993) and
Ikonen and Najin (2002). It is also a hot topic in international academic journals
and many publications are available on this topic, see the following special issues:
Automatica 1981 v.17(1), Automatica 1990 v.26(1), IEEEAC 1992 v.37(7), Au-
tomatica 1995 v.31(12), Journal of Process Control 1995 v.5(2) and Automatica
2005 v.41(3).

System identification involves three components: test design, model structure
identification and parameter estimation (Ljung, 1999). A specific test is designed
and input and output responses during such a test will be then recorded. The
model structure and parameter are then identified. The objective of test design is

to excite the process sufficiently to enable identification of the process. A model
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with unknown parameters needs to be constructed. Various model structures are
available to assist in modeling a system. The choice of model structures is based
upon understanding of identification method and insight into identification test.
Parameter estimation is employed to determine the unknown model parameters

from recorded data set.

Identification tests are generally divided into open-loop tests and closed-loop
tests. Step tests and pulse tests are the most popular open-loop tests for their
simplicity (Luyben, 1973). They have their own merits. Step tests are the most
simple and dominant ones. Pulse tests return input and output to the original
stead-state and cause less perturbation to process operation. Though there are
many successful applications of open-loop identification, closed-loop identification
is also an important practical issue (Landau and Karimi, 1999). The most popular

closed-loop identification test is relay feedback (Astrém and Hagglund, 1984).

Identification models are generally classified into parametric models and non-
parametric ones (Wellstead, 1981). Frequency response is a kind of nonparametric
model of processes. It is very useful for system analysis, such as Nyquist stability
studies, controller designs (Goodwin et al., 2001) and parametric model building
(Ljung and Glover, 1981). Parametric models are also preferred by many control
engineers (Unbehauen and Rao, 1987; Ninness, 1996; Ljung, 1985; Ljung, 1999),
because most of advanced control strategies are developed based on parametric
models (Morari and Zafiriou, 1989; Astrém and Wittenmark, 1995; Narendra and
Annaswamy, 1989; Anderson and Moore, 1990; Zhou, 1998).

For nonparametric modeling, relay feedback is one of the popular tests because
frequency responses of processes can be obtained from relay tests. In the early
stage of study on relay identifications, only stationary response of a relay test was
used to estimate the process frequency at the oscillation frequency (Astrém and

Hagglund, 1995). Later, an improvement was reported by Wang et al. (1997a).
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They use a biased relay feedback and can obtain two accurate process frequency
points from one test. These two estimated frequency points can be converted easily
to an first-order plus time delay (FOPTD) model of the process. A lot of chemi-
cal processes can be modelled by using this method. Another modification of the
standard relay was proposed by Bi et al. (1997): a parasitic relay is added to the
standard relay. This method can identify multiple points on the process frequency
response. Recently, relay identification based on fast Fourier transform (FFT) was
developed. It was first shown in Hang et al. (1995) that multiple points on the
process frequency response can be obtained in a step test by applying FFT. This
method has been further improved and used to identify multiple points simulta-
neously from standard relay tests (Wang et al., 1997b). Wang and his colleagues
introduced a decay exponential to rescale the input and output, then applied FFT
to obtain multiple points on the process frequency response. In Wang et al. (1999),
a modified method was developed. Low-pass filters are included in the control loop
and more robust identifications can be obtained. However, these FFT based iden-
tification methods assume that the relay test starts from a steady state and there
is no disturbance during the test. Besides, additional low-pass filters have to be
used to overcome the effect of the measurement noise. These restrictions can limit
their applications in some cases. It is desirable to remove these assumptions for

wider applications.

Among identification methods of parametric models, continuous-time identifi-
cation has been an active area for its advantages in retaining the models of actually
time-continuous dynamic systems in continuous-time domain (Sinha and Lastman,
1982; Saha and Rao, 1983; Unbehauen and Rao, 1987; Sagara and Zhao, 1990). An
important issue with identification of continuous-time parametric models is iden-
tification of time delay (Wang and Gawthrop, 2001; Garnier et al., 2003). Time
delay is a property of physical systems, by which response to the system input
is delayed in its effect (Shinskey, 1976). It exists in many industrial processes.

In most situations time delay is unknown. Because time delay has a significant
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effect on the performance of the control systems, its estimation needs special at-
tention (Gawthrop, 1984). Many existing identification methods do not consider
time delay or assume known delay because time delay appears nonlinearly in the
regression equation. For these reasons, there are continuing interests in identifica-
tions of delay processes. Some early methods estimate time delay with numerator
polynomial or transfer function. In Kurz and Goedecke (1981), a shift operator
model with expanded numerator polynomial is used to deal with unknown time
delays. Rational transfer functions, such as polynomial approximation and Pade
approximation, are used to estimate time delay in Gawthrop and Nihtila (1985)
and Souza et al. (1988), respectively. These methods proposed in the early days
increase the order of the models and have to identify more model parameters.
Later, a trial and error method was proposed. Elnaggar et al. (1989) assumes a
known delay and then estimates the other transfer function parameters. With the
estimated model, the estimated error is calculated. From all the obtained models,
the one which minimizes the estimated error is chosen as the identification result.
In Ferretti et al. (1991), an algorithm was proposed to recursively update the value
of a small delay by inspection of the phase contribution of the real negative zero
arising in the corresponding sampled system. This method is inefficient. In Mamat
and Fleming (1995) and Rangaiah and Krishnaswamy (1996), graphical methods
were proposed to identify low order models for continuous-time delay system. How-
ever, their methods cannot identify high-order processes and non-minimum-phase

systems and may lead to large estimation errors when noise is considerable.

Recently, new integration identification methods were reported for identifi-
cations of continuous-time delay systems (Wang and Zhang, 2001; Hwang and
Lai, 2004). Integration identification is a branch of linear filter identification
(Unbehauen and Rao, 1987; Rao and Unbehauen, 2006; Garnier et al., 2003). Like
other continuous-time identification methods, integration identification methods
consist of two main parts: signal processing (multiple integration) and parameter

estimation. The multiple integration works as a pre-filter to overcome the noise ef-
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fect (Unbehauen and Rao, 1990) like analog pre-filter (Young and Jakeman, 1981).
Integration approach for parameter estimation was first proposed by Diamessis
(1965). Later an improvement was made by treating the initial states of the sys-
tem as additional system parameters to be estimated (Mathew and Fairman, 1974).
By then, the effect of the disturbance had not been considered. With the devel-
opment of computer technologies, numerical integration is then used (Whitfield
and Messali, 1987). In Whitfield and Messali (1987), the effect of deterministic
disturbances at system input and output is also included in the analysis. A similar
integral-equation approach has been derived by Golubev and Wang (1982) from
a frequency-domain error criterion. From their works, efficiency and robustness
of integral equation methods have been shown. It was Wang and Zhang (2001)
who first proposed to apply integration method to identify continuous-time delay
systems from step tests without iterations. Their method takes advantage of the
simple nature of step input and a linear regression equation with a new param-
eterization is devised. The least-squares method is then applied to identify the
regression parameters, from which the full model parameters including time delay
are recovered. This method is so robust that the identification results are still
satisfactory without filtering of the measured output, which is corrupted by noise.
However, like FFT methods from relay tests, Wang’s integration method requires
that the tests start from zero initial conditions and there is no disturbance during
the test. Hwang and Lai (2004) proposed a two-stage identification algorithm,
which uses pulse signals as the input. Two regression equations are obtained from
the two edges of the pulse signal, respectively. Then the estimation and/or the
elimination of the initial conditions and disturbances become possible. Their re-
gression parameter vectors involve all parameters together in each of two stages,
and some of them are very complicated functions of process parameters and ini-
tial conditions. This method fails to work in the step test case, the most popular
one in process control applications, because a step test only has one change of its
magnitude. Simplified general identification methods are needed to identify delay

processes under unknown initial conditions and disturbance from popular identifi-
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cation tests.

Most industrial processes are of multivariable in nature (Ogunnaike and Ray,
1994; Maciejowski, 1989). To achieve performance requirements by using advanced
controller design methods, models of multivaribale processes are needed (Sinha and
Lastman, 1982; Zhu and Backx, 1993; Ikonen and Najin, 2002; Gevers et al., 2006).
To this end, many methods have been proposed to identify multivariable processes,
for examples, methods proposed in Whitfield and Messali (1987), Wang et al.
(2001b) and Garnier et al. (2007). But only a few of them consider time delays.
In Garnier et al. (2007), a model with input delays is considered but these time
delays are supposed to be known. In Wang et al. (2001b), relay tests are applied.
The frequency responses from the inputs to the outputs are obtained by applying
the FFT. The process step response is constructed by using the inverse FFT to
each process channel. Integral identification methods are then used to recover all
the process model parameters including time delay. Their method is very robust
in face of noise. However, their identification methods and those used in Wang et
al. (2003) require zero initial conditions and no significant disturbance. For easy
applications, these assumptions should be removed. Developing a general identifi-

cation method for multivariable delay processes is of great interest and value.

Control design is a key topic of control engineering. It is also one usage
of process identification (Hjalmarsson, 2005). Since the proportional-integral-
derivative(PID) controller was proposed, its tuning has been an attractive area
because PID control offers the simplest and most effective solution to many con-
trol problems (Ang et al., 2005). According to Yamamoto and Hashimoto (1991),
a large number of PID controllers are used in industry and some of them are not
well tuned. To improve this situation, many methods haven been proposed, such
as methods proposed in Persson and Astrom (1993), Ho et al. (1995), Maffezzoni
(1997), Tan et al. (1999), Mattei (2001), Wang et al. (2001a), Zheng et al. (2002b)
and Zheng et al. (2002a). Among them, one important branch is the dominant
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pole placement. Tuning of PID controllers with dominant closed-loop poles was
first introduced by Persson and Astrom (1993) and further explained in Astrom
and Hagglund (1995). Both methods are based on a simplified model of processes
and thus cannot guarantee the chosen poles to be indeed dominant in reality. In
the case of high-order systems or systems with time delay, these conventional dom-
inant pole designs, if not well handled, could result in sluggish response or even
instability of the closed-loop. Thus it is desirable to have a method to make the

chosen poles dominant by using PID controller.

1.2 Contributions

In this thesis, a series of identification methods are proposed for continuous-time
delay processes under nonzero initial condition and disturbance. Both open-loop
tests and closed-loop tests are considered. Parametric models with time delay are
identified for single-variable continuous-time delay processes and multivariable de-

lay processes.

A. Process identification from pulse tests

A two-stage integral method is presented for continuous-time delay systems
from pulse tests. It is noticed that the output response from a pulse test will still
be significant and last for long after the pulse disappears. We take advantage of
this feature to manipulate integration intervals so that the integral equation and
thus regression equations are greatly simplified. This enables us to establish de-
coupled estimation of two sets of system parameters in a very simple manner from

pulse tests.

B. Process identification from step tests

An integral identification method is proposed for continuous-time delay sys-
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tems from step tests. The integration limits are specifically chosen to make the
resulting integral equation independent of the unknown initial conditions. This en-
ables identification of the process model from a step test by one-stage least-squares

algorithm without any iteration.

C. Process identification from relay tests

We revisit FF'T based relay identification methods first and need for further
development is discussed. An integral identification method from relay tests is
then presented. By regarding a relay test as a sequence of step tests, the integral
technique is adopted to devise the algorithm. The method can yield a full process
model in the sense of a complete transfer function with delay or a complete fre-

quency response.

D. Process identification from piecewise step tests

An general identification algorithm is proposed for continuous-time delay sys-
tems for a wide range of input signals expressible as a sequence of step signals. It
is based on a novel regression equation which is derived by taking into account the
nature of the underlying test signal. The equation has more linearly independent
functions and thus enables to identify a full process model with time delay as well
as combined effects of unknown initial condition and disturbance without any it-

eration.

E. Multivariable processes identification

A robust identification method is proposed for multivariable continuous-time
processes with multiple time delay. Suitable multiple integrations are constructed
and regression equations linear in the aggregate parameters are derived with use

of the test responses and their multiple integrals. The process model parameters
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including the time delay is recovered by solving some algebraic equations.

F. PID controller design by approximate pole placement with domi-

nance

It is well known that a continuous-time feedback system with time delay has
infinite spectrum and it is not possible to assign such infinite spectrum with a
finite-dimensional controller. In such a case, only partial pole placement may be
feasible and hopefully some of the assigned poles are dominant. But there is no
easy way to guarantee dominance of the desired poles. An analytical PID design
method is proposed for continuous-time delay systems to achieve approximate pole
placement with dominance. Its idea is to bypass continuous infinite spectrum prob-
lem by converting a delay process to a rational discrete model and getting back
continuous PID controller from its discrete form designed for the model with pole

placement.

1.3 Organization of the thesis

The thesis is organized as follows. After the Introduction, Chapter 2 focuses on
identification of delay processes from pulse tests. Chapter 3 is devoted to process
identification from step tests. Chapter 4 presents an identification method from
relay tests. An improved identification method is developed in Chapter 5. In
Chapter 6, identification of multivariable delay processes is considered. Chapter 7
is concerned with a PID controller design method by approximate pole placement
with dominance. In Chapter 8, general conclusions are drawn and expectations for

further works are presented.



Chapter 2

Process Identification from Pulse

Tests

2.1 Introduction

Pulse testing can return inputs and outputs to the original steady state after the
test is finished. It is preferred in many industrial applications for this reason. Re-
cently, a two-stage identification method from pulse testing was proposed by Hwang
and Lai (2004). Two parts of a pulse test could be used to establish two sets of
integral equations so that estimation or elimination of non-zero initial conditions
becomes possible. But, their regression parameter vectors involve all parameters
together in each of two steps, and some of them are very complicated functions
of process parameters and initial conditions. In this chapter, we manipulate inte-
gration intervals so as to greatly simplify the integral equation and thus regression
equations. This enables us to establish decoupled estimation of two sets of system

parameters in a very simple manner.
This chapter is organized as follows. In Section 2.2, the proposed method is

presented. Simulation results are shown in Section 2.3. A real-time application is

given in Section 2.4. Conclusions are drawn in Section 2.5.

10
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2.2 Identification from pulse tests
Consider a nth-order continuous-time system with time delay,

Y () 4+ ary D) + agy(t) = bpu™ (t —d) + - - -+ byu (t — d) + bou(t — d) +c,
(2.1)
where y(t) and u(t) are the output and input of the process, respectively, d is the
time delay and c is the static disturbance or a bias value of the process. d, c,
a;,t=0,...,n—1,and b;,7 = 0,...,m, are unknown parameters to be estimated.
The initial conditions, y®(0),7i = 1,...,n — 1, are also unknown and can be non-
zero. Suppose that the test signal, u(t), is a rectangular pulse with magnitude of
h and duration of T,
u(t) =h[1(t) =1t —-T)], (2.2)

where 1(¢) is the unit step. Note that (2.2) implies u(t) = 0, t € [—d, 0], which
is the initial function for the input needed to make the time delay system (2.1)
well-posed. Figure 2.1 depicts the pulse input and the resulting output response.
It is noticed that the output response will be still significant and last for long after
the pulse disappears. We will take advantage of this feature to simplify the system
equation and carry out the parameter estimation into two steps: for a; and ¢ in

the first step and b; and d in the second step.

To avoid using time derivatives of u(t) and y(¢) in the identification of process
model, (2.1) will be converted to an integral equation. To this end, we need the

following integral notations,

Iof(to, t) = f(t),

(2.3)
[jf(to, t) = J:; t70'j—1 cee ftzl f(To)dTodTl cee defl,j 2 1,
where 7;,7 =0, ..., j—1 are dummy variables for relevant integrals. In the first step

of our identification, we select one fixed time point t; with ¢; > d+ T. Integrating
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for 2nd step \
Ingegral interv;l
for 1st step
0 (‘i t‘r t‘r T"*d t t"— t‘N
h
0
0 T
Figure 2.1. Rectangular pulse response and input.
(2.1) from t; to t > ¢ n times yields
- — (-t & c(t —tp)"
Z CLkIn,ky(tl, t) -+ y(t) — Z OékT = Z kan,ku(tl — d, t— d) -+ T,
k=0 k=0 k=0
(2.4)

where «; are related to process initial conditions at ¢;. Since t > t; > d + T, the

input is always zero. We have
Iju<t1—d,t—d) :0,j:0, ,n—l
Substituting (2.5) into (2.4), we obtain

o1 (1) =n(t),

where
61 () ==Lyt t) - —Loay(tnt) —Ly(t,t) 1 (t—t)
and

ﬁ:[an—l s a1 ay Gy Qp - C]-

(2.5)

(2.6)

.
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One invokes (2.6) for t = t;,i =2,..., N, to form
Iy =®p

where Fl = [’yl(tg), Ce ,’)/1<tN)]T, and (I)l = [¢1(t2), ey (bl(tN)]T tz,Z = 1, ey N,
are chosen to meet t; < to < ... < ty, where N > 2n + 2. The least-squares
method is applied to get,

- -1

B =(7®)) @[Ty, (2.7)

which gives the estimates for a;, ¢ and a;.

In the second step, we integrate (2.1) in a reverse way from t; to ¢, with d <

t < T+d, n times and this will still lead to (2.4). But, for d <t < d+ T, we have

t—d—T)
Substituting (2.8) into (2.4), we obtain
¢g€ = 72(07 (29)
where
¢y =h[1 t 2 ... "],
n—1 n—1
t—t)* t—t)"
) = S anhs(in 1) +y(0) - 3 LI
k=0 k=0
and
0 = [91 Oy O3 - 0n+1]T'

Once again, one invokes (2.9) for t =t;,i = N+1,..., M, so that the least-squares
method is applied to estimate 6. In this step, tyi1 > tyye > ... > ty and
M — N —1 > n+1. The elements of # are related to the model parameters b; and

d via

n bn—j(_d _ T)jkarl
0), = > (j_k+1)!(k_1)!,k:1,2,---,n+1. (2.10)

j=maz(n—m,k—1)
They are solved from k =n+1,n,--- ,n+1—m, to get

)

(n =i+ 7)0np1ir;j(d+T)
bi=)Y_ o
=0

i=0,1,---,m. (2.11)



Chapter 2. Process Identification from Pulse Tests 14

They are substituted back to (2.10), for & = n —m, to get
m+1

—m—1+ ) : /
Z (n—m-—1+ ];-‘Hner](d +7) =0, (2.12)

j=0

which is solved for d. Once d is determined, b; can be easily computed from (2.11).

In the first step, the chosen t; depends on d, but d is unknown and to be identi-
fied. This is the same issue as encountered in Hwang and Lai (2004). Fortunately,
one need not know the value of d to use our algorithm and a rough estimation
of its range is sufficient. Let d be in the range, [dmin, dmaz]. We can then choose
t1 > THd, 4, in the first step and d,,00 < t < dpnin+71 in the second step. t; can not
be chosen so large that the pulse response is already at its steady state at the time
of t1. It is recommended that t; is chosen as close to T+ d,;,q, as possible. In many
engineering applications, one can have simple, reliable and probably conservative
estimation of the range of d from knowledge of the process. For instance, if you
have transportation delay due to a long pipe, one can easily calculate [dyin, dmaz]
based on the pipe length and fluid speed range. The experiment-based technique
to get the range estimation is also possible. For example, d,,;, may be set as the
time from the input signal injection to the point when the output response still
remains unchanged from the past trend, while d,,., is the time from the input
signal injection to the point when the output response has got the changes from
the past trend well beyond the noise band (Astrb'm and Hagglund, 1995). If no
engineering knowledge or experiment is available, a purely numerical method is

given in Hwang and Lai (2004) to estimate such a range.

The model structure identification is an important issue and has been discussed
in the literature. We adopt the standard practice as follows. We may start from
a first-order or second-order time delay system. With the estimated model, it is
easy to estimate the initial conditions at £ = 0. The pulse response can be recov-
ered using the estimated model under estimated initial conditions and disturbance.
Compare the recovered response with the recorded one from the actual process.

If the error between them is acceptable, the identification task is completed and
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stops. Otherwise, we may increase n and/or m by one until the estimated response

fits to the recorded one well.

In the presence of noise, the measurement of the process output is corrupted. It
follows from Soderstrom and Stoica (1983) that the ordinary least-squares estimate
is not consistent. One solution is to use the instrumental variable (IV) method.

The IV method proposed by Wang and Zhang (2001) is adopted here.

The method described above can be applied with minor modifications to rect-

angular doublet pulses with magnitude of h and duration of T as well,
u(t) =h[1(t) =21t —-T/2)+1(t - T)].

The only difference for rectangular doublet signal is that in the second step, we

choose d <t <T/2+ d < t;, for which

t—d-2%yY  (t—d-T)y
Liu(ty —d,t —d) = 2h i 22— h i : (2.13)
This leads to a new relationship of 8y to b;:
n bn—‘2 _d_ijk+1_ _d_ijk+1

G—k+ DIk — 1)

j=max(n—m,k—1)

They are solved from k =n+1,n,--- ,n+1—m, to get

J=0

i=0,1,--,m. (2.15)

They are substituted back to (2.14), for k = n —m. This gives rise to a (m + 1)th
degree polynomial equation in d, which leads to m + 1 roots for d. Once d is
chosen for the minimization of the error (Wang and Zhang, 2001), b; can be easily

computed from (2.15).
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2.3 Simulation

In this section, the proposed identification method is applied to three examples

below. Without loss of generality, the pulse height h is set to 1.

15 T T T T

T
N — Process/non-minimum phase model
\ — - Minimum phase model

-05 1 1 1 1 1 1 I I I
0 2 4 6 8 10 12 14 16 18 20

t

Figure 2.2. Rectangular pulse response and input for Example 2.1.

Example 2.1. Consider a 2nd-order process,
y@(t) + 1.5y V(1) + 0.5y(t) = —0.5uM (t — 1) + 0.5u(t — 1) + ¢,

subject to (0) = 1, yM(0) = —2 and ¢ = 0.25. A rectangular pulse with width of
T = 4 is applied as the input. The algorithm is applied with n =2 and m = 1. In
the first step, we select t; = 6 and the algorithm leads to

B =1[1.5013 0.5008 1.2123 1.8196 0.2504]",

so that a; = 1.5013, ay = 0.5008, and the estimated disturbance ¢ = 0.2504. In

the second step, the algorithm yields

0 =[8.7684 —3.0044 0.2501]".
In this case, (2.12) becomes

0.2501(d + T)* — 3.0044(d + T) + 8.7684 = 0,
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which gives two possible values of time delay, 3.015 and 0.998. d = 3.015 leads to
y D (t) + 1.501yW (t) 4 0.5008y(t) = 0.5045u (t — 3.015) + 0.5003u(t — 3.015),

which is of minimum phase. It is discarded because the actual process is of non-
minimum phase (also, the resulting fitting error is bigger). For d = 0.998, the

model is
y @ (t) + 1.501yM (t) + 0.5008y(t) = —0.5045u (t — 0.998) + 0.5003u(t — 0.998),

which is of non-minimum phase and fits to the pulse response better. Pulse re-
sponses of the actual process and the estimated models are compared in Figure
2.2. If a rectangular doublet pulse with width of 7" = 10 is used as the the test

signal, the proposed method leads to
y D (t) + 1.501yM (t) 4 0.5008y(t) = —5.043u'V) (t — 0.993) + 0.5004u(t — 0.993),

with the estimated disturbance as ¢ = 0.2508. Pulse responses of the actual process

and estimated models are compared in Figure 2.3.

Example 2.2. Consider a high-order process (Hwang and Lai, 2004),
1
+1)3(2s +1)%’

G =
(=5
subject to y(0) = 0.25, y(0) = 0,5 = 1,2,3,4 and ¢ = 0.25. Simulation is

performed on this example using a rectangular pulse with width of T = 10. The
algorithm is applied with different model orders to get

Lo 01628
G = otet
) 0.1135
G _ —1.88s
2(5) = S omorTs s o1162°
. 0.016452 — 0.05263s + 0.1101 _y 14,
Gs(s) = e e
3+ 1.31852 + 0.6545 + 0.1112

and

—0.02545% +0.013965> — 0.0511Ls + 0.1543 _ 5,
'+ 2.4885% + 2.36652 + 0.9939s + 0.1547 ‘

Their Nyquist plots are compared in Figure 2.4.

Guls) =




Chapter 2. Process Identification

from

Pulse Tests

25

— Actual
— - Estimated

10

20

25

Figure 2.3. Rectangular doublet pulse response and input for Example 2.1.
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Nyquist plots

15

20
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Figure 2.4. Nyquist curves for Example 2.2.
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Table 2.1. Identification results for Example 2.3
NSR Estimated model Estimated disturbance €

0.6273 —0.105s —6

3% 52+3(.)é%7sf’3.3256_0'0982s 0.2631 5.93 x 1074

5% —0:6918 __,—0.0937s 0.2667 1.58 x 1073

52+4.085+3.389

10% Trigrae 0.2585 6.53 x 107°

0.6025 —0.0681s —2

0.4599 —0.0276s —2
25% me 0.0276 0.1835 6.3 x 10

Example 2.3. Consider Luyben’s heat exchanger model (Luyben, 1973):

0.2 o1
e,
(0.4s + 1)(0.85 + 1)

G(s) =

subject to y(0) = —1, y = 2 and ¢ = 0.25. To simulate practical conditions,
white noise is added to the process output to produce the output measurement
g(t). The noise-to-signal ratio defined by

mean(abs(noise))

NSR =
mean(abs(signal))

is used to represent noise level. A rectangular pulse of h = 1 and T' = 5 is applied to
the plant. The output is corrupted with white noise of NSR = 0, 3,5, 10, 15, 25%,
respectively. The IV method is used to guarantee the identification consistency in
the presence of noise. For model structure identification, we start from n = 1 and
m = 0. This leads to a negative d, which is not possible. Thus, the first-order
modelling is discarded. With n = 2 and m = 0, reasonable models are obtained
and shown in Table 1 under the different noise levels. To evaluate the estimated

model, the time domain identification error is measured by

c= > [k — ()P, (2.16)

where (k) is the estimated pulse response. The identification performance in pres-

ence of noise is also shown in Table 2.1.
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2.4 Real time testing

The proposed method is also applied to a DC motor speed control system in Ad-
vanced Control Technology Lab, Department of Electrical and Computer Engineer-
ing, National University of Singapore. This experimental set-up consists of three
parts: a DC motor set, which is made by LJ Technical Systems Inc. and shown
in Figure 2.5, a PC with installed data acquisition cards and LabVIEW software,
and a power supply for the DC motor set. The system input is the voltage applied
to the DC motor, and the output is the voltage from the potentiometer, which is
used to measure the motor velocity. One pulse test with h = 2 and L = 1.6 was
conducted on the system. Using the proposed identification method, we got its

model as
A 4.309 o—0-0197s

Gi(s) =

) = 1631

The response for this G (s) under the same pulse input is shown with the dash line
in Figure 2.6, where the solid line is from the actual system. The effectiveness of

the proposed method is clear.

Figure 2.5. DC motor set.

2.5 Conclusion

In this chapter, a new method is presented to identify time delay systems with

possible non-zero initial conditions and constant disturbance from pulse tests. The
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2.5

— Actual
— — Estimated

output

Figure 2.6. Pulse response of the DC motor.

feature of short duration of pulse signals is employed to simplify dynamic equation
of the system, and enables easy and separate identification of the system parame-
ters in two steps. The effectiveness of this method has been demonstrated through

simulation and real-time implementation.



Chapter 3

Process Identification from Step

Tests

3.1 Introduction

Compared with pulse tests discussed in the previous chapter, the step test is more
popular for its simplicity. For a step test, only little equipment is needed. One
can even perform a step test manually. Thus the step test is still dominant in
real applications. In the past, most identification methods based on step tests
lead to low-order models (Astrém and Hagglund, 1995) and cannot describe high-
order processes and non-minimum-phase systems. Wang and Zhang (2001) took
advantage of simplicity of the input of step tests and devised a linear identification
algorithm, which can generate low-order models or high-order models with time
delay. Their method, like the previous work on continuous system identification,
assumed that the initial conditions are zero and there is no disturbance. It is pos-
sible that the underlying process is operated to the constant steady state and kept
there so that the above assumption is met. On the other hand, these limitations
are the major concerns from application perspectives, as also raised by the review-
ers of Wang and Zhang (2001). It is definitely desirable to remove the assumption

for easy practical applications under the non-steady state condition.

22
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In this chapter, a new integral identification method is proposed for continuous-
time processes with time delay from one step test. The test can start from non-
zero initial conditions under static disturbances which are unknown. The proposed
method is a one-stage algorithm with no iteration. The key idea in our method is
to make both upper and lower limits of the inner integral dependent of the dummy
variable of the outer integral so that the initial conditions do not appear in the
resulting integral equation. The effectiveness of the proposed method is demon-

strated through examples.

This chapter is organized as follows. In Section 3.2, a common problem of the
existing integral identification methods is revealed. In Sections 3.3, the method is
presented for second-order modelling. The methods are further extended to high-
order modelling in Sections 3.4. The proposed method is applied for real time tests

in Section 3.5. Conclusions are drawn in Section 3.6.

3.2 Review of integral identification

In this section, we will use a 2nd-order model to show why the existing integral
methods are unable to identify such a model from a step test under unknown
non-zero initial conditions and static disturbance. Assume that a stable process is

represented by
y (1) + ary V(1) + aoy(t) = biu(t — d) + bou(t — d) + ¢, (3.1)

where y(t) and u(t) are the output and input of the process, respectively, d is the
time delay and c is the static disturbance or a bias value of the process. Suppose
that at t = 0, a step input test is applied to the process with the initial conditions
of y(0) and y™(0). The task is to estimate the model parameters, a;, ag, by, bo
and d, from the input u(t) and output measurement y(¢) in presence of unknown

c and yM(0) which could be non-zero.
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To avoid the use of various time derivatives, which are too sensitive to noise,
(3.1) is transformed to an integral equation by multiple integration. Normally,
the integral interval is chosen from 0 to t (Whitfield and Messali, 1987). Thus,

integrating (3.1) from 0 to ¢ twice gives

[y(t) = y(0) =y (0)t] + &y { / t y(80)ddo — y( ]+a0 / / B (80)ddodo,

01 61 Ct2
/ / (80 — d)dSodsy + by / / u(dy — d)ddodsy + 5=, (3.2)

where y((0) is present but unknown. This is the first obstacle which makes
the existing integral identification methods from step tests impossible to work
in presence of unknown initial conditions, while Hwang and Lai (2004) uses a
pulse test whose two signal levels (like two tests) give rise to two independent
equations so that the unknown initial conditions can be obtained or eliminated.

Under u(t) = 1(¢), the unit step function, (3.2) can be re-written as

_ .
agp
R T RV | Ry
yM(0) + a1y(0) — bod + by
bOT—f—c

where there are five linear independent functions in ¢(t), which enables estimation
of five parameters in #. But there are seven unknowns, a1, ag, b1, by, d, ¢ and
y™1(0). Not all of them can be found from §. The presence of y¥)(0) in the re-
gression equation also increases the number of unknowns. This forms the second

obstacle for the current integral identification.

The essential cause which leads to these two obstacles and failure of the existing
methods is that when a differential equation is transformed to an integral equation
by multiple integration, the output derivative will inevitably appear in the resul-

tant integral equation as long as one of integration limits is fixed. It should be
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pointed out that all the existing methods including Hwang and Lai (2004) have one
integration limit fixed, indeed. In view of the above observation, the key idea is to
make both upper and lower limit of any inner integral dependent on the dummy
variable of the immediate next outer integral so that all the terms in the outcome

of inner integral are functions of the outer dummy variable, but not fixed.

3.3 The proposed method

To get rid of the problem in the existing methods, we employ the following double-

/oT Uttj ¥ (60)d50} dé,. (3.3)
(1 sl

T

0

=y(t+7)—2y(t) +y(t—r1), (3.4)

integral operation on f(t):

For y®(t), one sees

which depends on y(t) only but not on yM)(t). If, on the other hand, any term

in the outcome of [ t+01

s y?(8)ddy was independent of 41, then when integrated

with respect to d;, there would be 3™ (0) in (3.4), which are not available. The

double-integral operation is applied to 3" (¢) and y(t), respectively,

/0 ' [ /t o y(l)(éo)déo] a5, = /O 6yt — s, (35)

/0 ' [ /jj y(éo)d&)} s, (3.6)

which can both be numerically evaluated with knowledge of y(t).

For the right hand side of (3.1), consider the step test first since the step

testing is the simplest and dominant in process control. Let u(¢) = h1(t). Then
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u(t—d) = h1(t—d), the unit step function delayed by time of d. It is straightforward

to verify that

/t 1 (8o — d)ddy = 1(t — d), (3.7)
/t 1(0 — d)dso = (t — d)1(t — d), (3.8)
/t(ao )16 — dydso = =56 ) (3.9)

It then follows that

T t+d1
/ [ [ 10—
0 t—0o1

:/%@+&—dnu+&—dy-u—&—du@—a—dnwh
0

dé;

= % [(t+7—d)?L(t+7—d)—2(t—d)?*1({t —d) + (t — 7 — d)*L(t — 7 — d)] , (3.10)

T t+381
/ U1 ﬂ%%—mwﬁwl
0 t—61

:/T[l(t+51_d)—l(t—(sl—d)]d51
0
—t+r—dl(t+7—d) -2t -1t —d)+ (¢t —7—d)1({t— 71— d). (3.11)

Let 7 be fixed and ¢ satisty t — 7 < d < ¢, which causes
1t+r—d)=1(t—d) =1, d<t, (3.12)
1(t—7—d)=0, t—71<d. (3.13)
Integrating (3.1) in form of (3.3) and making use of (3.4-3.6) and (3.10-3.13) yield
¢t ()0 =~(t), t—T<d<t, (3.14)
where

|: fO t—|—61 50 dods, fO t+01 50 ddoddy ht? ht h]a (315)

t—01 t—91
T t+01
0 t—01
81 a1
82 Qo
0= 6| = _%0 . (3.17)

94 bo(T + d) — b1

05 |B(2—2rd—d®) +bi(d+T7)+ 5|
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One invokes (3.14) for t = ¢;,i =1,2,..., N, with N > 5 to form
I = &0, (3.18)

where T' = [y(t1),7(t2), ..., 7(ty)]", and @ = [p(t1), d(L2), ..., d(tx)]". Then the

ordinary least-squares algorithm can be applied to (3.18) to find its solution
0= (o"®) ' &'T

We can see that five 6; estimated are not sufficient to determine six unknown
parameters, ai,dg, b1, by, d, and c¢. An additional equation is obtained using the
steady-state of (3.1):

aogy(00) = boh + ¢, (3.19)

where y(oc0) is estimated from the steady-state response. In noise situation, y(oo)
is calculated with a multi-point average for robustness. To get reliable estimate of

y(00), the test must be maintained at final state for a while.

Equation (3.19) together with 6; is sufficient to recover the model parameters

as
(
a)p = 91;
ag = 0y,
bO - _263)

(3.20)
¢ = agy(oo) — boh,

(0142703)+  (0242703)2—405(30372+047+05— <)
203 ’

g

\bl =bo(T + d) — 0.
Equation (3.20) produces two solutions for d and b;. We can find the initial con-
ditions with estimated model and the step response and obtain the estimated step
response from the estimated model, static disturbance and initial conditions. By
comparing the estimated step response with the actual one, we can judge which

model is better. For detail, see Hwang and Lai (2004). The method is straightfor-

ward.
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Note that t = t; has been chosen to meet t — 7 < d < t, where d is unknown
and to be identified. This is not a problem. A rough estimation of the range of d
is sufficient. Let d be in the range, [dpin, dmae]- We can then choose t; > dq, and

ti -7 S dmin-

Note also from the requirement, t — 7 < d < t, or d <t < d+ 7, that the
range for t = t;,1 = 1,2,..., N, is given by 7. 7 is usually big enough to let the
maximum integration interval [t; — T,ty + 7| cover the entire output response for
full use of the information and best estimation of the model parameters. (t; — 7)
can be negative, that is, the output measurement before the step starts is needed.
This is absolutely not a problem in practice as a continuous industrial process runs
day after day, the data on the output measurement are all recorded and saved in

computer for years and can be retrieved easily for use in process identification.

It is concluded from the above development that even when the non-zero initial
conditions and static disturbance are unknown, a time-delay model of second order
can be identified from the process step response by applying one-stage least-squares

algorithm without iteration.

Example 3.1. Consider a 2nd-order process (Hwang and Lai, 2004):
y@ (1) + 1.5y V(1) + 0.5y(t) = —0.5uM (t — 1) + 0.5u(t — 1) + ¢,

with ¢ = 1. The unit step test is applied at ¢t = 0. The resultant output shows an
inverse response, see Figure 3.1. The initial conditions are y(0) = 2.3, yM(0) =
—0.15. Note that y™(0) is supposed unknown and not used in identification. For
this example, Ty = 12.5. We choose 7 = 6 and t; = 2.5,2.1,...,6.4,6.5. The
maximum integral interval is from ¢; — 7 = —3.5 to ty + 7 = 12.5, and well covers

the step response. The least-squares algorithm based on (3.14) leads to

0=1[1.5001 0.5003 —0.2501 4.0025 38.2752]".
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Two models are obtained from (3.20) as
y@(t) 4 1.5001y D (¢) 4 0.5003y(t) = —0.5126uV (t — 0.98) + 0.5003u(t — 0.98),

y@(t) 4 1.5001y D (t) 4 0.5003y(t) = 0.5126uD (¢t — 3.02) + 0.5003u(t — 3.02),

with the estimated disturbance as ¢ = 1.0004. With the estimated model, we
can estimate the process state at ¢t = 0 is y(0) = —0.1523. The estimated step
responses are shown in Figure 3.1, where the non-minimum phase model fits the

actual response much better than the minimum phase model.

45 T

T T T T
— Process/non-minimum phase model
4 — - Minimum phase model

-05 L L L L L L I I I

Figure 3.1. Step response and input for Example 3.1.

It is seen that 72 appears in 05 and it may cause 05 to be relatively much large
to other 6;. To avoid possible numerical computation problems from this, one may
rescale time by t,., = F't. For instance, take F' = 0.1 in the above example. This
yields

~

Onew = [15.0095 50.2623 —25.1319 40.2554 38.5036]" ,

which has its parameter values relatively much closer to each other than the orig-

inal estimation without time rescaling.
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In the presence of noise in the measurement of the process output, the ordinary
least-squares estimate is not consistent (Soderstrom and Stoica, 1983). One solu-
tion is to use the instrumental variable (IV) method to guarantee the identification
consistency in the presence of noise. The IV method proposed by Wang and Zhang
(2001) is adopted. For simulation, the ratio of the standard deviation of noise to
the standard deviation of the output signal is used as the measure of the noise-
to-signal ratio (NSR). A white noise of NSR = 3,5,10,15,25%, is added to the
process output of Example 1 to produce the corrupted output measurement g(t),
respectively. The models estimated by the IV method under the different noise
levels are shown in Table 3.1 with respect to the time domain identification error

measured by
e == S 5k - G, (3.21)

where g(k) is the estimated step response. Table 3.1 indicates robust identification
results. The Nyquist plots of the process and the models obtained under noise

level of NSR = 10,25% are given in Figure 3.2.

T T T
— Actual
041 — - NSR=10% |
NSR=25%

02F

02+

-0.4}

-06F

-08F

Figure 3.2. Nyquist plot for Example 3.1.
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3.4 High-order modelling from step tests

In this section, we extend the preceding 2nd-order modelling to a general case.

Consider an nth-order continuous system with delay,

Yy () + -+ ary D) + agy(t) = bpu™ (t —d) + - - -+ byu® (t — d) + bou(t — d) +c,

(3.22)
where m < n. A step test of u(t) = h1(t) is applied at ¢ = 0. Define an n-time
integration operator on f(t) as follows,

T T4+0n_1 T+082 t+01
0 T T—02 t—01

_671,—1

It can be readily shown that

2n—2
PV (t—d) = (n—1)! > ewltH(n—1=k)7=d)" "1(t+(n—1—k)r—d), 1 = 0, 1,...,m,
" k=0
(3.24)
where [Co ... 027%2] = (), is calculated recursively as Cy = [1 -2 1], and

Ci:[ci_l 0 0}—[0 0 C’i_l},i:?),él,...,n.

Let 7 be fixed and ¢t meet t — (n—1)7 < d < t—(n—2)7. Then, (3.24) becomes

2n—3
1

PAOG - = s Sl (- - Ry =0 L
n — !
k=0

Table 3.1. Identification results for Example 3.1

NSR Estimated model Estimated disturbance Error €

—0.472954+0.5062 _—1.02s —4
3% m@ 1.02 0.9864 8.32 x 10

—0.45275+0.5096 ,—1.03s -3
5% 15055104955 € 0.9783 2.1 x 10

—0.410654+0.5166 _—1.07s -3

—0.3534s+0.5252 _—1.12s -
15% me 112 0.9421 1.48 x 10 2

—0.207554+0.5423 _—1.28s -2
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The right hand side of (3.22) is

ibkpnu )+Pc_hz Bit'),

k=0 =

where

bj n— i »
Bo = Z] —0 o j)! ( izogck(<n_1_k)7_d) J>+PT’

Bi = Zm,m(m’n_l) z'(n i—j)! <Zi"63 e ((n—1-Fk)7 - d)n_j_i) =L

(3.25)
Applying P, on (3.22) yields
Tt =~1), t—(n—11r<d<t—(n—2)T, (3.26)
where
Y(t) = Py ™(t), (3.27)
o (t) = [Py V() -+ —Puy(t) ht"™ --- ht hl, (3.28)
0" = a1 - ao Bu -+ B Bol- (3.29)
Invoke t = t;,i =1,2,..., N in (3.26) to form
I = o0, (3.30)

where T' = [y(t1), y(t2), ..., v(tx)]", and ® = [¢(t1), d(ta), ..., d(tx)]". The ordi-
nary least-squares algorithm can be applied to (3.30) to find its solution

0= (o7®) " 7T, (3.31)
Note that there are n 4+ m + 3 unknown parameters, a;, 7 = 1,...,n, b;, 7 =
0,...,m, dand c. If m <n — 1, the process model can be recovered from (3.25).

But, if m = n — 1, the estimated 6 is not enough to solve the unknowns and (3.19)

is needed.

The above approach produces m + 1 possible solutions for time delay d and
thus m+ 1 possible models. Wang and Zhang (2001) suggested choosing one which

minimizes the error (3.21). We follow their method.
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In general, the order of the process is unknown before identification. The model
structure identification is an important issue and has been discussed in the litera-
ture. We adopt the standard practice as follows. One may start from a second-order
time delay system. If the error measured by (3.21) is acceptable, the identification
task is completed. Otherwise, one may increase n and/or m by one until the error

becomes acceptable.

Choice of 7, t; and N are discussed as follows. By (3.26), t =t;,i =1,..., N,
and 7 should meet

t—(n—1r<d<t—(n-—2)T. (3.32)

The maximum integration interval is [tin, tmaz] = [t1 — (n — D)7, tx + (n — 1)7].

It should cover the entire test duration. To this end, we have
tny + (n— 1)1 =T, (3.33)
where T is the ending time of the test duration. The left hand side of (3.32) gives
ty — (n— 1)1 < d. (3.34)
Subtract (3.34) from (3.33):
2(n —1)r > T, — d. (3.35)
Choose 2(n — 1)7 ~ T, to meet (3.35), which result in
TR ———. (3.36)
Equation (3.32) can be rearranged as
d+(n—-2)r<t<d+(n—1)r.
Suppose d € [dyin dmaz|. Once 7 is calculated from (3.36), t; are chosen as
Aoz + (0 —2)7 < t; < dppin + (n — D). (3.37)

N is such that 1,19, ..., and ¢ty meet (3.37).
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Example 3.2. Consider a high-order process
y () + 4y (1) + 6D (1) + 4y (1) +y(t) = ult —2) + ¢,

with y(0) = 1.1, y®(0) = —0.15, y@(0) = 0.13, y®(0) = —0.1 and c=1. Its
transfer function is G(s) = % The unit step test is applied at t = 0. The test

duration is 16. With n = 3 and m = 0, the model is obtained as

Vo 0.4207 .
Gl8) = 178557 + 15165 + 04243

The Nyquist plots of the process and model are given in Figure 3.3.

T
0.5F — Actual
— - Estimated

-0.5F

-08 -06 -04 -02 0 0.2 0.4 0.6 0.8 1 12

Figure 3.3. Nyquist plot for Example 3.2.

3.5 Real time testing

Lab Test The proposed method was tested on a temperature control system made
by National Instruments Corp. in Advanced Control Technology Lab, Department
of Electrical and Computer Engineering, National University of Singapore. The
experiment setup consists of two parts: a chamber set with a 20l bulb and a

fan; a personal computer with data acquisition cards and LabVIEW software. The
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temperature is to be controlled by the power supply to the bulb. An identification
test was performed on the system and the recorded inputs and the output are
given in Figure 3.4. At ¢t =0, y(0) and y)(0) are nonzero. Applying the proposed
identification method yields

Yy (t) +18.55yW (t) + 55.34y(t) = 632.6u(t — 0.106).

The response for this model under the same input is also shown in Figure 3.4. The

effectiveness of the proposed method is obvious.

30 T T T T T

y(t)

Actual
%* Estimated

22 I I I I T

-1 0 1 2 3 4

0.4F b

= 02 B T
El

O -

-0.2 1 1 1 1 1
-1 0 1 2 3 4

Figure 3.4. Step responses and input of the temperature control system.

Field Test Xi-Hua-Feng pulp and paper mills is located in Wuzhi, Henan
Province, P. R. China. Three kinds of pulps are made by the mills: wood pulp,
grass pulp and recycled-paper pulp. These pulps are mixed together in the mix-
ing tank. The flowchart of this process is given in figure 3.5. It is required to
stabilize the pulp concentration without large deviations from the given operation

conditions. The flow rate of the pulp is often tuned to meet different manufacture
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requirements and it is important to monitor and control the flow rate. One needs
to identify a model for the pulp flow rate. The process considered consists of a
valve, FV1 in figure 3.5 and a pipe(DN100). The input is the position of the valve
and the output is the flow rate(m?®/h) in the pipe. A step test was applied by
moving the valve from the fully close to 1/6 open position. The resultant response
of the flow rate is given in Figure 3.6. The proposed method was applied and one

model obtained as
y@(t) 4 2.267yM (t) + 0.9351y(t) = 214.3u(t — 3.2).

The response for this model under the same input is also shown in Figure 3.6.

Wood
pulp

Grass
pulp

Recycled
paper
pulp

Mixing tank

Figure 3.5. Flowchart of the mixing procedure.

3.6 Conclusions

In this chapter, a new integral method has been proposed for identification of

linear continuous-time delay processes with unknown initial conditions and static
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Figure 3.6. Step test of the flow control system.

disturbance from step tests. The integration limits are specially chosen to make
the integral equation independent of the unknown initial conditions. The process
model is obtained by one-stage least-squares algorithm with no iteration. The ef-

fectiveness of the proposed method is demonstrated by simulation, lab test and

field experiment.



Chapter 4

Process Identification from Relay

Tests

4.1 Introduction

In this chapter, process identification from relay tests is discussed. Among closed-
loop identifications, process identification from relay feedback is a very active re-
search area over the last 2 decades. The area was pioneered by Astrém and Hag-
glund (1995). In the early stage of development, only stationary response of the
relay feedback system is used to estimate the process frequency response at the os-
cillation frequency as well as zero frequency (in case of biased relay). The informa-
tion so identified is adequate to tune simple controllers with simple specifications,
but insufficient to tune controllers with high performance specifications. This has
led to more recent development on identification of the process frequency response
at multiple points from relay tests (Wang et al., 1997a; Wang et al., 1997b; Bi et
al., 1997; Wang et al., 1999). With the estimated frequency response, a transfer
function model can be obtained by some fitting techniques and it enables tuning

and implementation of model-based controllers.

In this chapter, we revisit the FFT-based identification method first and the

need for further development is discussed. Then a new identification method from

38
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relay tests under non-zero initial conditions and disturbance is proposed. A relay
test is regarded as a sequence of step tests and the integral technique is adopted
to devise the algorithm. The proposed method can yield a full process model in-
cluding time delay. Because of the use of process output integrals, the resulting

integral based estimation is very robust in face of noise in output measurements.

This chapter is organized as follows. In Section 4.2, the FFT based identifi-
cation method is reviewed and the need for further development is highlighted.
In Section 4.3, the method is presented for first-order modelling. The method is
extended to high-order modelling in Section 4.4. Conclusions are drawn in Section

4.5.

4.2 FFT method revisited

A relay feedback system is shown in Figure 4.1. The relay function is shown in
Figure 4.2 and described as
Uy, if e(t) >ey, ore(t)>e_ and u(t-) = uy,
u(t) = (4.1)
u_, if e(t) <e_, ore(t)<eyandu(t-)=u_,
where e, e € R with e_ < e indicating hysteresis; u_,u, € R and u_ # u,; t_
is time point just before ¢ and w(t_) is the relay output at the time point of ¢_.
If the process has a phase lag of at least 7 radians, the relay feedback will usually
cause the system to oscillate. In most cases, a stable limit cycle will result. The
corresponding input and output time responses can be used to perform process

identification.

Multiple points on the process frequency response could be obtained from a
relay test using relay transients. Suppose that the process is initially at the rest
and a relay feedback is applied to it. The process input and output are recorded

from the initial time until the system reaches a stationary oscillation. Note that
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Noise
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+
ro+ u(t) +
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» Controller

Figure 4.1. Relay feedback system.

u

Figure 4.2. Relay function.

u(t) and y(t) are neither periodic nor absolutely integrable and then the FFT
cannot be applied to compute the frequency response of the process correctly by
using G(jw) = FFT(y(t))/FFT(u(t)). To rectify it, one period of the stationary
oscillation of y(t) and wu(t) are copied backward to form periodic signals y,(t) and
us(t). y(t) and u(t) then are decomposed into two parts: the periodic stationary

cycle parts y;(t) and u,(t) and the transient parts Ay(t) and Au(t) as

y(t) = ys(t) + Ay(1),

and
u(t) = us(t) + Au(t).

In the case of zero initial conditions and no disturbance, it follows that the process
transfer function is given by

Y (s) _ AY (s) + Ys(s)
U(s) AU(s)+ Us(s)’

where AY'(s) and AU(s) are the Laplace transforms of the transient parts Ay(t)

G(s) =

and Au(t), respectively, Y;(s) and Us(s) are the Laplace transforms of ys(t) and
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us(t), respectively. Suppose that t = T, y(t) and u(t) have entered the stationary
oscillation and after t = T,, Ay(t) and Au(t) are approximately zero. AY (jw;),l =

1,...,m, is computed using the FFT as follows
N-1
AY (jw) = FFT(Ay(KT)) =T Y Ay(KT)e7** 1=1,2,... m,
k=0

where y(kT),k = 0,1,..., N — 1 are samples of y(¢), T is the sampling interval,
and (N — )T =T,, m = N/2, and w; = 2wl/(NT). Y,(jw,) are computed using
digital integral as

N,
1 = .
Yoljw) = T am >y (kT)e T I =1,2, .. m,
k=0

where N, = (T.—T)/T and T, is the period of stationary oscillation from the relay
feedback test. Similarly, AU (jw;) and Us(jw;) are found. Thus, we have

AY (jw) +YsGw)

Gliw) — —
(jwl) AU(jwl)‘i‘Us(jwl), ) &y

, M. (4.2)

Formula (4.2) works when the noise is relatively small but could produce big errors

if noise is significant.

Wang et al. (1999) has suggested use of low-pass filters as an anti-noise mea-
sure and achieved reasonable estimation in face of significant noise. If the phase
crossover frequency of the process is unknown before relay tests, design of low pass
filter was done by trial and error and not detailed there. Note also that in their
scheme, a low-pass filter is placed inside the loop when a relay is conducted, which
will give a smoother output and more regular oscillations than one without a filter
inside the loop. But this implies that a filter must be designed and implemented
before a relay test, and requires a prior information of the process dynamics. In
the rest of this section, we will remove this requirement and give a filter design

without a prior knowledge of the process.

First, we conduct a relay test on the process without any filter inserted to

the loop, as shown in Figure 4.1. The test ends when a stationary oscillation is
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achieved with the oscillation frequency of w,. To handle noisy data, the resulting

output response, y(t), is processed by a low-pass filter, F'(s) before the

_ 1
- (Tferl)"
FFT method is applied. It is important to choose a proper cut-off frequency for
the low-pass filter to achieve desired identification results. In control engineering,
the process frequency response in [0, w.| is mostly critical for controller design,
where w, is the phase crossover frequency. Then, the filter cut-off frequency, 1/7%,
is normally chosen as (3 —5)w.. But in practice, one does not know w, before iden-
tification. This problem is solved by using the relay feedback oscillation frequency,

w,, in place of it. The experience shows that w, is usually close to w. and available

from a relay test. In summary, we design a low-pass filter as
1

(Typs+ 1)

With a filter so designed, the original output is filtered. The filtered output, y(t),

F(s) = 1/Ty = Mw,, M € [3,5].

and the input, u(t), are processed by the FFT method. Note that due to use of
the filter, the result so obtained is G r(jw;), the estimated frequency response of

G(s)F(s), but not of G(s). One can recover the estimate of G(jw) as

To evaluate the above revised FFT method and compare with the original one in

(4.3)

Wang et al. (1999), simulation is conducted in noisy case. The noise-to-signal ratio

defined by

NSR — mean(abs(noise))

mean(abs(signal))

is used to represent a noise level. The identification error is measured by the worst

case error,
ERR, = max Gr(jw:) _ Glywi) =1, , M,
G(jwi)
without removing the filter’s frequency response, and
ERRy = mag |CU9) =GO | oy (4.4)
G(jw;)

with the filter’s frequency response removed, where in both cases, w; € [0,w,] are

considered.
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Example 4.1. Consider a continuous-time delay process (Wang et al., 1999),

1 —5s
Glo) = 551¢

Suppose zero initial conditions and no disturbance. A relay experiment is per-
formed at ¢t = 0, with uy = 0.5 and u_ = —0.5. A white noise with NSR = 13% is
added to the process output to produce the output measurement y(¢). This output
measurement is sent to the relay input. The relay output is applied to the process.
The width of the hystersis should be bigger than the noise band. For this example
we set €, = 0.2 and e = —0.2. Time responses of y(t) and u(t) are shown in
Figure 4.3. Once such a relay test is completed, the y() is processed by a low-pass
filter. We try both w, and w. as guidelines for filter cut-off frequency selection.
For this example, w. ~ 0.4, and w, ~ 0.334. We also vary the multiple in the filter
to see its effects and suitable range. Finally, The FFT method is applied to get
the frequency response estimation, and the identification errors are also computed.
The results are shown in Table 4.1. It can been seen that the difference from use
of w, or w, for filtering is negligible. The filter multiple M as 3 — 5 should be
adequate. It is noted that removal of the filter’s frequency response from G r(s) by
using (4.3) is required to get good identification result for G(jw). The reason is
that for the cutoff frequency set at (3 — 5)w., even though the magnitude of F(s)
is approximate to 1 in [0, w.], the phase of F(s) makes Gp(s) deviate from G(s)

around w, and leads to significant estimation errors.

Note that the FFT method assumes zero initial conditions and no disturbance.

Such assumptions are relaxed in the proposed method in the next two sections.

4.3 First-order modelling

For a relay test, the relay output or the process input can be expressed as the sum

of step functions:
N N

u(t) = ur(t) =Y hel(t —ty), (4.5)

k=0
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Figure 4.3. Process output and input of relay experiment for Example 4.1.

Table 4.1. Identification errors for Example 4.1

Filter cutoff frequency, 1/T% | Filter, Tf; — | ERR1 | ERRy
3wo yeat 41.84 % | 10.61 %
3we T | 36.55 % | 10.56 %
4w, g | 33.97 % | 10.54 %
dw, T | 29.84 % | 10.52 %
5o o7 129.00 % | 10.51 %
Buwe TR 24.24 % | 11.20 %
00 1 28.29 % | 28.29 %
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where 1(¢) is a unit step and time ¢ is a relay switching instant. See one example
given in Figure 4.4. As a result, the methods for process identification from step
tests looks possible to be employed to estimate a process model from relay tests.
Process modelling from step tests is popular (Astrém and Hagglund, 1995; Wang
and Zhang, 2001). To get a general model with reasonable accuracy, least squares
based methods are often adopted. One problem with such methods is delay esti-
mation which needs iterations. Wang and Zhang (2001) devised a linear identifi-
cation algorithm for all the model parameters including delay. In their method,
A differential equation with time delay is transformed to an integral equation
by means of multiple integration (Whitfield and Messali, 1987) and the original
model parameters are re-grouped to form a new linear regression equation. The
integral identification has proven robust against noise in measurements (Golubev
and Wang, 1982). However, Wang and Zhang (2001), like all the previous works
on continuous system identification, assumed that the initial conditions are zero
and there is no disturbance. Thus, their method cannot be applied to relay test,
not only because the the initial conditions and/or disturbance may not be zero
when a relay test starts, but also because the initial conditions at the subsequent
relay switching times can never be zero even though the initial conditions are zero
and there is no disturbance when a relay test starts. Thus, we need a new step
identification algorithm which allows non-zero initial conditions in order for it to

be applicable to the relay case.

In this section, we consider a first-order continuous-time delay system,
YO () + agy(t) = bou(t — d) +c. (4.6)

where y(t) and u(t) are the output and input of the process, respectively; d is the
time delay; and c is the static disturbance and/or a bias value of the process. The
task is to estimate the model parameters, ag, by, d and ¢, from one relay test. We

define an integration operator on f(t) as follows,

nio - [ " oo, (4.7)
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Figure 4.4. Process output and input of relay experiment.
Integrating (4.6) with (4.7) yields
Ply(l) (t) + (Zoply(t> = b()Plu(t - d) + Plc. (48)

In the left-hand side, both
Py (t) = y(t +7) —y(t —7),
and

t+1
Pry(t) = / y(60)dbs,
t

-7

can be numerically evaluated with knowledge of y(t). The right-hand side is

Pru(t —d) =Y (Pu(t —d)).

k=0

It is straightforward to verify that

Plt—d)=(t+7—-d)1(t+7—-d)—(t—7—d)1(t — 7 —d).

Let 7 be fixed. Choose ¢ to meet

k1 +d<t—T7<tl+d<t+7 <t +d.

(4.9)
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We have
Pluk(t — d) = hk<t + 7 — tk — d),

P1Uj(t — d) =0, tj > T,

and

P1Uj(t — d) = thl]_, tj < .

The right-hand side of (4.8) can be then rearranged as follows,

boPl?L(t — d) —+ Plc

bo
= [hk(t —tpy+7)+ ( " hz) Pl hy Pil) | —=bod
c
Equation (4.8) then becomes
o' (t,1)0 = (1), (4.10)
where
7(75) = Ply(l)(t)7
O (tte) = [~Piy(t) ha(t —tr+7)+2r Kby by 27,
and ~ _
Qo
o | "
—bod
c

Choose t =ty;, 1 =0,1,2,... , Mg, tomeet t)_1+d <ty —7T<tp+d<tp+7<

ti41 + d. One invokes (4.10) for t; to form the regression form
I, =v,0,

where
L = [y(to), - - 77(tkMk)]T7

and

Uy = [é(tros tr), - - -, O(thna, tn)])"
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From the first N + 1 switches of one relay test, I'y,k = 0,..., N and Uy, k =

0,..., NN, are obtained. Then, we have
=0,
where
r=[ry..rg]",

and

U= ol vk

The ordinary least-squares method can be applied to find the solution
A 5 a4 41" T\~ ! T
0= |01, 0, 0, 0, = (¥79) " 07T

In the presence of noise in the measurement of the process output, the instrumental
variable (IV) method similar to Wang and Zhang (2001) is adopted to guarantee
the identification consistency. After 6 is estimated, the model parameters can be

recovered as follows:

ao = 01,
bo = 02,
i--%,
\é - é4.

Selection of t = t;; depends on d, while d is to be identified and unknown. It
is possible to estimate a range of d. Let d be in the range, (dpmin, dmaz). Amin May
be set as the time from the input signal injection to the point when the output
response still remains unchanged from the past trend, while d,,,, is the time from
the input signal injection to the point when the output response has changed from
the past trend well beyond the noise band. Besides, such a range can be estimated
with purely numerical method (Hwang and Lai, 2004). With d,,;, < d < dppaz, We

can then choose ty_1+dmar < thi—T < te+dmin and tp+dper < tei+7 < ti1+dpmin-
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Choice of 7 is discussed as follows. For first order modelling, t = t; and 7 should
meet (4.9). For kth step test, the maximum integration interval [tyg — 7, tgar, + 7]

should cover the entire step test duration. To this end, we have

terr, + 7 = thp1 + dimin, (4.11)
and
tk‘Mk — T S tk + dmm (412)
Subtract (4.12) from (4.11):
2T Z tk+1 — tk. (413)

Choose 27 & t41 — t to meet (4.13) and we have

e — Uy

2

We require ¢ and 7 to meet (4.9). For k = 0, t_; is not defined. It is not a

problem. When k£ = 0, we let 7 and ¢ meet
t—’7'<t0—|—d§t—|—7'<t1—|—d.

t — 7 can be negative, that is, the output measurement before the relay test is
needed. In practice, a continuous industrial process runs day after day and the
data on the output measurement are all recorded and saved. It is easy to retrieve

these data before relay test for use in process identification.

Example 4.2. Consider a continuous-time delay process with the same transfer

function as in Wang et al. (1999), but subject to y(0) = —1.5 and ¢ = 0.2:
5y () +y(t) = u(t — 5) + ¢,

Then, the FFT method cannot be applied. An relay experiment is performed at
t =0, with uy. = 0.5 and u_ = —0.5. The process input and output are shown in

Figure 4.5. The proposed method leads to

0" = [0.2007 0.2006 —1.0031 0.0397] -
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Figure 4.5. Process output and input of relay experiment for Example 4.2.
A model is obtained as follows
yD(t) 4 0.2007y(t) = 0.2006u(t — 5),

with a estimated disturbance as ¢ = 0.0395. The identification error, ERR,, is

0.22%, which is due to some computational errors.

Table 4.2. Identification errors for Example 4.2

Method NSR=13 % | NSR=25 % | NSR=35 %
Original FFT method | 10.14 % 12.79 % 13.57 %
Revised FFT method | 10.51 % 12.86 % 14.95 %

Proposed method 1.37 % 2.19 % 3.11 %

To compare the proposed method with the FF'T one, a new relay test, the same
as in Wang et al. (1999). With v, = 0.5, u_ = —=0.5, ¢, = 0.2 and e = —0.2,
under zero initial conditions and no disturbance is performed, with the output

corrupted with noise of NSR = 13,25, 35%, respectively. Time sequences of y(t)
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Figure 4.6. Process output and input of relay experiment for Example 4.3.

and wu(t) in a relay test under NSR = 13% are shown in Figure 4.3. The pro-
posed method is applied with no need for any low-pass filter and the results are
exhibited in Table 4.2. On the other hand, the FFT method requires a filter. The
stationary oscillation frequency is w, ~ 0.334, and a filter is designed with M =5
as F(s) = ﬁ‘ The FFT results are also shown in Table 4.2. Even without the
low-pass filter, the proposed method is robust and can achieve better identification

results than the FFT method does. The effectiveness of the proposed method is

evident.

Example 4.3. Consider a 2nd-order process
5y (t) + 6y (t) + y(t) = u(t — 4.5) + ¢,

subject to y™M(0) = —0.2, y(0) = —1.5 and a static disturbance of 0.2. A relay
experiment is performed at ¢ = 0, with v, = 2 and u_ = —2. The process input

and output are shown in Figure 4.6. The proposed method leads to
yD(t) 4 0.1958y(t) = 0.1947u(t — 5.44),

The identification error is 4.00%. Despite the presence of model structure mis-

match, the accuracy of the estimated model is excellent.
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4.4 n-th order modelling
Consider an n-th order continuous-time delay system,

Yy (@) + -+ ary V() + apy(t) = bpu™ (t —d) + - -+ byuV (t — d) + bou(t — d) +c,
(4.14)

where n > 2 and m < n. Use a multiple integration as follows

T+0n—1 T+02 t+61
/ / . / / f(50)d(50d51 s dén_Qd(Sn_l, n Z 2. (415)
T—0n—1 T—09 t—01

Integrating (4.14) with (4.15), we have
n—1 m
) t)+ Z aPyY (t) = Z banu(j) (t —d) + Pyc. (4.16)
1=0 =0

In the left-hand side of (4.16), we have

p

t) = 0 :_tginjll : f‘rtg[;; tt+561 6O)d50d51 dén—Qd(Sn—la
= [T T [Tyt 61) — y(t — 61)) Oy - dB,adb 1,

Py™(t) = 0 ey (4 (n— 1= k)7),

\

where [Co el ... CQn—Q] £ (, is calculated recursively as Cy = [1 -2 1], and

Ci:[ci_l 0 0}—[0 0 Ci_l},z‘=3,4,...,n

Note that since the upper and lower limits of any inner integral are made de-
pendent on the dummy variable of the immediate next outer integral so that all the
terms in the outcome of inner integral are functions of the outer dummy variable,
but not fixed, P,y (¢), I =1,...,n— 1, be numerically evaluated with knowledge
of y(t) without involving initial conditions, y*)(0), y®(0), ..., and y™~(0).

It can be readily shown that

2n—2
1

P10 (t—d) = ———
(n—1)! e~

> et (n—1-k)T—d)" " 1(t+(n—1—k)r—d),l = 0,1,...,n
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Let 7 be fixed. Choose ¢ to meet

ter+d <t—(n—1)7 <tp+d <t—(n—2)7 < - <t+(n—1)7 < tpp1+d. (4.17)

We have
1 2n—3 ( 1)

l — : —1—i)r =t —d)""
Pnl()(t—tk_d)_(nfl)!;Cz(t“v‘(n L—i)r =t —d)" 7, 1=0,1,2,...,m, n>2,
PAO(t —t;—d)=0, 1 =1,2,...,m, t; # t,

Pnuj(t - d) = 07 tj > tk’
and

Pnu](t - d) = thnl, tj < tk

The right-hand side of (4.16) can be rearranged as follows,

Zb Pl ) 4 Py
7=0
_ T )
b (Pt + (n—1— i) —0)") + (S hPal] [ ag
ﬁ (Z%O?’cz(t—i—(n—l—z)r—tk) ) o
% (anoch(t"‘ (n—1 _Z)T_tk)) Qp—1 ’
% <Zi2203ci> Qp
P,1 | L ¢
where .
min zm b Z l)
= > WA 01, (4.18)
(1 — l
1=0
Then, Equation (4.16) becomes
o (t, )0 = (1), (4.19)

where

v(t) = Pny(n)(t))
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_ ny(nfl)(t)

_Pny(l)(t)
hy (ngo—3 it +(n—1—i)r— tk)”) +(E )P,

n!

bt 1)) =
) CEy (25253 ci(t+(n—1—19)1 — tk)"_1>

I~

(S alt+ (n =107~ 1))
(20 e)

P,

and
T
0 = |:CLn_1 ... a1 Ay Qp Qa1 ... Qp_1 Oy C] .
Choose t = ty;, 0 = 0,1,2,..., Mg, tomeet t 1 +d <ty —(n— 1)1 <t +d<
tri — (N —2)T < -+ <tg; + (n—1)7 < tge1 + d. One invokes (4.19) for t = t; to
form the regression form

T}, = 0,0,

where
Fk = [’Y(tkO)v s 77(t/€Mk)]T ’

and

\Ilk - [¢(tk07 tk)7 ceey ¢<tkMk7 tk)]T :

From the first N + 1 switches of one relay test, I'y,k = 0,..., N and Y, k =

0,..., N are obtained. Then, we have
['=v0,

where

r=[ry...rg]",

and

U= [vf,... 0]
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Once 6 is estimated by applying the least-squares method or IV method, the model

parameters can be recovered. From (4.18) for ¢ =0, ..., m, we have
by = v,
| . (4.20)
bi:Oéi— ;;é%i—)l;,lzl,,m

Substituting (4.20) into (4.18) for i = m + 1, an (m + 1)-th order linear equation
of d is derived. Once d is obtained, b;,7 = 0,...,m can be solved from (4.20).
The above approach produces (m + 1) possible solutions for time delay d and thus
(m + 1) possible models. We follows the method in Wang and Zhang (2001) to

choose the appropriate model.

For nthe order modelling, ¢t = t;; and 7 should meet (4.17). For kth step test,
the maximum integration interval [tyo — (n — 1)7, txa + (0 — 1)7] should cover

the entire step test duration. To this end, we have

and

ting, — (N — )7 < tg + din. (4.22)
Subtract (4.22) from (4.21):
2n — 1)7 > tprs — i (4.23)
Choose 2(n — 1)7 & tx1 — t to meet (4.23), which result in

U1 — Ui
~ oAl K 4.24
"o 1) (4.24)

Example 3 (Continued). Applying the proposed method in this section with
n =2 and m = 0 yields

y@(t) 4+ 1.224yM (1) + 0.2026y(t) = 0.2043u(t — 4.51).

The identification error is 0.85%. To compare the proposed method with the FFT

one, a new relay test is performed with u, = 0.5, u_ = —0.5, ¢, = 0.2 and
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e_ = —0.2, under zero initial conditions and no disturbance. The output cor-
rupted with noise of NSR = 13,25,35%, respectively. The proposed method is
applied with no need for any low-pass filter and the results are exhibited in Table
4.3. The robustness of the proposed method is obvious. The stationary oscillation
frequency is w, ~ 0.3 and a low-pass filter is designed as F'(s) = WISH for the
FFT method. The FFT results are also shown in Table 4.3. The proposed method

is more accurate under the same noise level.

Table 4.3. Identification errors for Example 4.3

Method NSR=13 % | NSR=25 % | NSR=35 %
Original FFT method | 6.14 % 9.21 % 10.67 %

Revised FFT method 6.44 % 10.10 % 12.99 %

Proposed method 2.39 % 3.76 % 8.13 %

Example 4.4. Consider a continuous-time delay process (Wang et al., 1999):
25y (1) + 35y @ () + 11y D (t) + y(t) = u(t — 2.5) +c.

subject to y®(0) = 0, y™(0) = 0, y(0) = 4 and ¢ = 1. The proposed method with
n =2 and m = 0 leads to

. 0.03351
G — —3.02s
() = 203355 7 003388

The identification error is 3.32%. If the relay test is applied subject to y®(0) =
—0.4, y(0) = 0.4, y(0) = 2 and ¢ = 1, the proposed method with n = 2 and

m = 0 leads to
R 0.03411 3 11s

G —
(%) = 77034365 1 0.03366°
The identification error is 3.04%.

To compare the proposed method with the FFT one, a new relay test is

performed with v, = 0.5, u_ = —0.5, ¢, = 0.3 and ¢. = —0.3, under zero
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initial conditions and no disturbance. The output is corrupted with noise of
NSR = 13,25,35%, respectively. The proposed method is applied with no low-pass
filter and the results are exhibited in Table 4.4. The robustness of the proposed
method is obvious. The stationary oscillation frequency is w, ~ 0.21 and a low-
pass filter is designed as F(s) = — for the FFT method. The FFT results are
also shown in Table 4.4. Compared with FFT method, the effectiveness of the

proposed method is evident.

Table 4.4. Identification errors for Example 4.4

Method NSR=13 % | NSR=25 % | NSR=35 %
Original FFT method | 6.74 % 7.98 % 8.17 %
Revised FFT method 6.51% 7.91 % 12.43 %

Proposed method 5.48 % 6.58 % 7.45 %

4.5 Conclusion

In this chapter, a new identification method from relay tests is proposed. By
regarding a relay test as a sequence of step tests, the integral technique is adopted
to devise the algorithm. The method can yield a full process model in the sense
of a complete transfer function with delay or a complete frequency response. The

effectiveness of the proposed method is demonstrated through simulation.



Chapter 5

Process Identification from

Piecewise Step Tests

5.1 Introduction

In Chapter 4, it is proposed that a relay test can be regarded as a sequence of
step tests. In this chapter, this idea is further developed. A general identification
method is proposed for continuous-time delay processes. The identification test
can be of open-loop such as pseudo random binary signals (PRBS), which are used
in Ahmed et al. (2006), and pulse tests, which are used in Hwang and Lai (2004)
or of closed-loop type such as relay tests, which are used in Wang et al. (2006).
Compared with recent developments reported on identification of continuous-time
delay systems based on integration techniques, the proposed method has many
advantages. In Hwang and Lai (2004), two regression equations are obtained from
the two edges of the pulse signal respectively, and model parameters are estimated
in two steps. Their regression parameter vectors involve all parameters together
in either of the two steps and some of them are very complicated functions of pro-
cess parameters and initial conditions. In Ahmed et al. (2006), the identification
method needs an iterative procedure for the time delay estimation. The method
proposed in Wang et al. (2006) needs the output measurement before the relay test,

and also considers, like many previous identification methods, the constant distur-

58
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bance only. For the identification method proposed in this chapter, no prior process
data before identification test is needed, and the initial conditions are unknown
and can be nonzero, and the disturbance can be of general form. The regression
equation is derived taking into account nature of the underlying test signal. The
equation has more linearly independent functions and thus enables identification
of a full process model with time delay as well as combined effects of unknown ini-
tial condition and disturbance without any iteration. All the parameters including
time delay in the regression equation are estimated in one step. The method shows
great robustness against noise in output measurements but requires no filtering of

noisy data.

The remainder of this chapter is organized as follows. In Section 5.2, the pro-
posed method is presented for second-order modelling. The method is extended to

high-order modelling in Section 5.3. Conclusions are drawn in Section 5.4.

5.2 Second-order modelling

This section focuses on the modelling of second-order systems. It serves for motiva-
tion of the general method to be described in the next section and for recommended
use in applications since such a second-order model essentially covers most practical

industrial processes. Consider a second-order continuous-time delay system,
Y+ a1y V() + agy(t) = biuM(t — d) + bou(t — d) + 1(t), (5.1)

where y(t) and u(t) are the output and input of the process, respectively; d is the
time delay; and [(¢) is an unknown disturbance or a bias to the process. The task
is to estimate the model parameters, aq, ag, b1, by and d from one test. The test
input under consideration is supposed to be in the form of

N

u(t) = Zuj(t) =D hl(t—t), (5.2)

J=0
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where 1(t) is the unit step function, N > 1, and u;(t) is a step input with magnitude
of h; and applied at ¢ = t;. This form covers many types of signals including open-
loop tests such as PRBS, rectangular pulses with magnitude of A and duration of
T,

u(t) = h1(t) — h1(t = T), (5.3)

and rectangular doublet pulses,
T
u(t) = h1(t) — 2h1(t — §> +h1(t—1T),

as well as close-loop tests such as relay tests, see one example in Section 5.2. The

relay function is described as

ult) = Uy, if e(t) > ey, ore(t)>e_ and u(t-) = uy, (5.4)

u_, if e(t) <e_, ore(t)<eyandu(t_)=u_,

where €., e_ € R with e_ < ¢, indicating hysteresis; u_,uy € R and u_ # u,.

A multiple integration operator on f(t) is defined as follows,

ij(t) _ f(f R f(To)dTodTl .. .deil’j > 1.

0 0
Applying P, to (5.1) yields

For the left-hand side, we have

Py (1) = y(t) — y(0) =y (0}, (5.7)
t
Py(®) = [ ylm)dn — g0, (5.9
0
and
t T1
ng(t) = / / y(’T())dTodTl. (59)
0 Jo
For the right hand side, it is straightforward to verify that
2
Pt —d) = =D 14—,

2!
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and

Pt —d) = (t —d)1(t — d).

It then follows that

N
h(t —t; —d)?
Pou(t —d ZPQuj (t—d :; — 1(t —t; — d), (5.10)
and
N N
Pt —d) =Y PVt —d) =Y it —t; —d)L(t—t; —d).  (5.11)
7=0 7=0

Choose t to meet

tk + d S t < tk+1 + d, (512)

where ¢ and t;,, are the kth and (k 4 1)th input switch instants, respectively.
Equations (5.10) and (5.11) become

k
hi(t —t: —d)?
Pou(t —d) = il o ) : (5.13)
Jj=0 '
and
k
Pt —d)=> h;(t—t; —d). (5.14)
j=0

Suppose that there holds
Q
1(t)=>_ Bt/ (5.15)
j=0

where @) is an integer. Equation (5.15) stands for the multiple integrations of the
generalized disturbances (Hwang and Lai, 2004) more than a static disturbance for

which I(t) = c1(t), Pl(t) = <€ and Q = 2.

Substituting (5.7), (5.8), (5.9), (5.13) ,(5.14) and (5.15) into (5.6) gives

aq ( y(70)dTo — ) + ao/ / (10)dTodT
k

0
- b Zh(t—t —d) +bozh]t —d)” +Zﬁjtﬂ’. (5.16)
j=0

]: =0

(y(t) = y(0) =y (0)t) +

Equation (5.16) can then be rearranged as follows,

Ot t)0 = (), tp+d<t <ty +d, (5.17)
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where
- fot y(10)dTo ay a
—fot OTI y(70)drodT1 ao ag
Z?:o h; to % —bid
Yo hylt —1;) 2 by — bod
k
" o hi(t—1t;)? 0 bo
sty = | 0TI || ’ and y(t) = y(t).
1 0 Bo + y(0)
t o A1 +y1(0) + ary(0)
12 Qg B
L tQ ] _OAQ_ L /BQ ]
The parameters «;, ¢ = 0,1,...,Q, are used to account for the effects of the

aforementioned nonzero initial conditions and the disturbance. Choose t = t;,

i=0,1,2,..., My, to meet t +d < tg; < tpy1 + d. One invokes (5.17) for t;;:
U0 =Ty, (5.18)

where \I/k = [¢<tk07 tk), R 7¢(tkMk7 tk)]T and Fk = [’y(tko), Ce ,’}/(tkMk)]T. From
the N + 1 input switches of one test, I'y and ¥,k = 0,..., N, are obtained and
combined to

Wh =T,

where ¥ = [\IJOT,...,\IIMT and ' = [Fg...f‘mT. The ordinary least-squares

method can be applied to find the solution
A R ~ ~ A N “ T T -1 -7
0= [al,ao,ﬁo, 01, 02,@0,0[1,...,0[]3] = (\If \IJ) v T,

In the presence of noise in the measurement of the process output, the instrumental
variable (IV) method is adopted to guarantee the identification consistency. For

our case, the instrumental variable Z(t;;) is chosen as

Z(tw) = [(t,ﬂ-)—(Mm—l) )T L (tki)2n+2+Q_Mid] :

£ 2n+2+Q .
5

where M,, is the quotient o n is order of the model, and n = 2 for second-

order modelling.
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After 0 is estimated, its first 2 elements directly yield the parameters a; and

ag, and the others produce by, by and d via

(

by = 205,
d— —014++/62—40005

202 ’

by = 0 + byd.
\

(5.19)

Selection of t = t3; depends on d, while d is to be identified and unknown. It
is possible to estimate a range of d. Let d be in the range, [din, dmaz]- dmin May
be set as the time from the input signal injection to the point when the output
response still remains unchanged from the past trend, while d,,,, is the time from
the input signal injection to the point when the output response has changed from
the past trend well beyond the noise band. Besides, such a range can be estimated
with purely numerical method (Hwang and Lai, 2004). With d < d < dias,
we can then choose t, + dper < thi < tgp1 + dmin. One difference between this

method and the one by Ahmed et al. (2006) is this choice of t. We implicitly assume

some priori knowledge of time delay, while Ahmed et al. (2006) finds d by iteration.

It is easy to extend our method to identify the model parameters from the test
which has the input in the form of:

N

u(t) = hi(t —t)1(t —t;),

=0
where ¢; is an input switch time. It is straightforward to find that

(t —d)"*!

Palt = d)1(t = d) =~

1(t — d).

Following the above development procedure, one will obtain an identification method
similar to the proposed one. Because this kind of test signals are not widely used,

the identification based on such inputs is not discussed in details in this chapter.
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Figure 5.1. Process output and input of relay experiment for Example 5.1.

Example 5.1. Consider a continuous-time delay process,
y@ () + 25D (1) +y(t) = ult —5) +1,

subject to y(0) = —1.5, y(0) = —1.5 and | = 0.2. The relay test in (5.4) is
applied at t = 0 with u,. =1, u_ = —1, ¢, =04 and e = —0.4. The process
input and output are shown in Figure 5.1. Suppose 3.5 < d < 6.5. The proposed
method with m = 0 and @Q = 2 leads to

T
0 =12.0202 1.0203 12.7793 —5.1066 0.5102 —1.4793 —4.6046 0.1020] .
The model is recovered as
y @ (t) 4+ 2.02yM(t) + 1.02y(t) = 1.02u(t — 5). (5.20)

Suppose that the identification error is measured by the worst case error,

G(jw;) — G(jw;)

ERR = max -
G (jwi)

=1, M, (5.21)

where G(jw;) and G(jw;) are the estimated response and the actual ones, respec-
tively. Only w; € [0, w.], where w. is the phase crossover frequency of the process,
are considered. For this example, ERR = 0.62%, which is due to computational

eIrors.
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Figure 5.2. Pulse response and input for Example 5.1.

For the same process, a pulse in (5.3) is applied at t = 0 with A = 1 and 7" = 10.
The process input and output are shown in Figure 5.2. The proposed method with

m =0 and @ = 2 leads to the same identification result as in (5.20).

We then consider a changing disturbance. The changing disturbance is simu-

lated by letting 1(¢) pass through the transfer function of ( 0.2 The proposed

155+1) "
method with m = 0 and Q = 3 leads to

Yy (t) + 1.943yW (1) 4 0.9831y(t) = 0.9753u(t — 4.98),

with ERR = 0.8%.

To simulate practical conditions, white noise is added to corrupt the output.

The noise-to-signal ratio defined by

NSR = mean(abs(noise))

mean(abs(signal))’

is used to represent the noise level. A relay test in (5.4) is applied at ¢t = 0 with
uy =1, u_ = —1, ¢, = 0.8 and e. = —0.8. The output is corrupted by noise
of NSR = 5%, 10%, 20%, 30% and 40%, respectively. The proposed method is
applied without low-pass filtering and the identification errors are 0.91%, 1.12%,
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4.59%, 8.47% and 18.97%, respectively.

Table 5.1. Identification results for different second order processes

True models Ahmed’s method Proposed method
1.25¢—0-234s 1.25(40.02)e—0-230(+0.042)s 1.255(+0.0631)e—0-22(£0.034)s
0.2552+0.7s+1 0.25(%0.029)5240.697(£0.02)s+1 0.262(£0.028)52+0.716(%0.041)s+1
2e—4.1s 2(i0.04)6_4‘13(i0‘742)5 2.01(i0.091)6_4‘08(i0‘119)5
100s%425s+1 99.4(£19.7)s2+25(£0.67)s+1 100.7(£3.481)s2+25.1(+1.183)s+1
(—454+1)e0-6155 | (_4(40.0913)5+1(20.06))e0-6157(£0.07)s | (_4 03(40.08)s41.03(£0.0757))e—0-617(£0.0294)s
95242.4s+1 8.99(£0.15)s2+2.41(40.15)s+1 9.11(40.2841)52+2.43(£0.1265)s+1

In Table 5.1, the identification results for a number of second order processes
(Ahmed et al., 2006) are given and compared with those in Ahmed et al. (2006).
The NSR for all cases are 10%. These identification results are from 500 Monte
Carlo simulations. The parameters shown are the means of 500 Monte Carlo simu-
lations and the numbers in the parentheses are the estimated standard deviation of
these estimates. The proposed method produces satisfactory identification results
similar to Ahmed et al. (2006), but the model parameters are recovered in one
step without iterations. In Table 5.1, a non-minimum phase (NMP) process is also
considered. Ahmed et al. (2006) takes special procedure for identification of NMP
processes. In contrast, the proposed method treats the identification of the NMP

processes and that of minimum phase processes in the same way.

Our regression equation in (5.17) is different from that used by the previous in-
tegral identification methods, such as two-step algorithm in Hwang and Lai (2004)

where

where

<;§T(t):[—y(t) —Pyy(t) h ht ... ht?],

9:[612 aq 51 52 QQ],

v(t) = Pyy(t).
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0, are combinations of the model parameters, b;, d, non-zero initial conditions and
the disturbance. In our new regression equation, new elements, Z?:o hi(t—t;)", i =
0,1,2, are added into ¢(t,tx). They are not only mutually independent but also
independent with ¢, i = 0,1,2. 6;,i = 0,1,2 in 6 are related to b; and d, while
a;,1=0,...,Q account for the effects of the nonzero initial conditions and distur-

bance. This enables estimation of all the regression parameters in one step.

In Wang et al. (2006), the output measurement before the relay test is required
and the input should be kept constant so as to eliminate the effect of the unknown
initial conditions. Like many previous identification methods, Wang et al. (2006)
considers the static disturbance only. In contrast, the proposed method makes no
use of process input and output before the test. It can be carried out under com-
plex disturbances by including «;,7 = 0,..., (), which account for the combined

effects of the nonzero initial conditions and disturbance in the regression equations.

In Ahmed et al. (2006), the filter transfer function as

ﬁn
F(s)= ——
is applied. Omne has to choose the parameter A, which is nontrivial (Sinha and
Rao, 1991). Moreover, this method needs an iterative procedure for the time delay

estimation and takes special procedure for identification of NMP processes. These

problems are not present in the proposed method.

5.3 n-th order modelling
Consider an nth-order continuous-time delay system,

Yy () +- -+ ay V() +agy(t) = bpu™ (t—d)+- -+ byuD (t—d) +bou(t —d) +1(t),
(5.22)
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where m < n. Integrating (5.22) with (5.5) for n times, we have
n—1 m
Poy™ () + > arPoyV(t) =Y b Puld (t — d) + Pol(t). (5.23)
=0 Jj=0
It can be readily shown that

t_d n—I
Pnl(l)(t —d) = Ql(t —d),l=0,1,...,m,
n !

Choose t to meet (5.12), and we have

k
hi(t —t; — d)"!

J=0

The multiple integral of I(¢) is supposed to be

Q
Pl(t) =) Bit’. (5.25)
=0
Equation (5.23) can be rearranged as
O"(t,t1)0 = (1), (5.26)
where
- fot y(70)dTo Ap—1
— Jo ST [T y(ro)drodr - - dry ao
k
> j=o to
>0 hylt — 1)) 01
Ot ) = : , 0= ... | and y(t) = y(1).
Z?:O hj (t - t])n On
1 Qo
t (03]
tQ agQ
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The parameters «;, i = 1,...,Q), are used to account for the effects of the afore-

mentioned nonzero initial conditions and the disturbance. Note that the first n

elements of # are the model parameters a;, © = 0,...,n — 1, while #;, 2 =0,...,n
are combinations of the model parameters b;, 7 =0,...,m, and d is given by
_ - (=) "bny .
97;— Z W,Z—O,l,...,n. (527)

j=maz(n—m,i)
Choose t = tg;, ¢ = 0,1,2,..., My, to meet tp +d < t; < tgr1 + d. One invokes
(5.17) for t;:
U0 =Ty,

where Uy, = [6(tro, tr); - - > d(teas,, tr)]" and Ty = [y(tro), -, ¥(trar, )] - From
the N + 1 input switches of one test, I'y and ¥,, &k = 0,..., N, are obtained and
combined to

U0 =T,

where ¥ = (U], .., \IIMT and I' = [If"... I‘MT . Once 0 is estimated by applying

the least-squares method or IV method, the model parameters can be recovered.

From (5.27) for ¢ = 0,...,m + 1, we can recover d from the following algebraic
equation:
m+1 . .
—m-—1 10,1 i
> (n—m +.‘,7) mtT . (5.28)
j=0 o
Once d is obtained, the parameters b;, j = 0,...,m are then calculated as
j S '
(n—j+i)0,_jd |
b= g I i=0,1,...,m. (5.29)
=0

The above approach produces (m + 1) possible solutions for time delay d and thus
(m + 1) possible models. We follow the method in Wang and Zhang (2001) and
Hwang and Lai (2004) to choose the appropriate model.

6725

Example 5.2. Consider a continuous-time delay process, G(s) = 77 OF

y (1) + 4y (t) + 6y (1) + 4y (2) + y(t) = ult - 2) +1(2),
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subject to y®(0) = y®(0) = y™M(0) = y(0) = —0.5. A changing disturbance is

simulated by letting 1(¢) pass by 2&11. A relay experiment is performed at t = 0,
with uy =1, u_ = —1, e, = 0.4 and . = —0.4. The proposed method with

n=2,m=0and @ = 3 leads to
y D () + 1.037yW (t) 4 0.3748y(t) = 0.3561u(t — 3.04),
with FERR = 5.15%. The proposed method with n = 3, m = 0 and Q = 4 leads to
Y@ (t) 4 2.038y) (1) + 1.689y M (t) + 0.4606y(t) = 0.475u(t — 2.4),

with ERR = 4.01%. The effectiveness of the proposed method is evident.

5.4 Conclusion

In this chapter, an improved integral identification method is proposed for continuous-
time delay systems. By treating the test input as a sequence of step tests and
noting more independent functions available from the changing input levels, a new
regression equation is established and enables effective estimation of a full trans-
fer function with delay under unknown initial conditions and disturbance. The

effectiveness of the proposed method is demonstrated through simulations.



Chapter 6

Multivariable Process

Identification

6.1 Introduction

Identification and control of single variable processes have been well studied (Astrom
and Hagglund, 1995; Ljung, 1999; Wang et al., 2005; Wang et al., 2006; Liu et al.,
2007). However, most industrial processes are of multivariable in nature. Process
identification of multivariable processes is in great demand (Cott, 1995; Zhu, 1998).
An important issue with multivarible process identification is time delay. Its es-
timation needs special attention. Based on novel integration techniques, robust
identification methods have been proposed for single variable delay processes in
the previous chapters. In Chapter 2 and 3, the identification methods from pulse
tests and step tests are proposed, respectively. In Chapter 4, an identification
method from relay tests is presented. An improved general method is developed
in Chapter 5. Extending these SISO identification methods to MIMO cases is of

great interest and value.

In this chapter, an integral identification method is presented for multivariable
processes with multiple time delays. It adopts the integral technique and can work

under non-zero initial conditions and dynamic disturbances. The effectiveness of

71
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the proposed method is demonstrated through simulation and real time implemen-

tation.

This chapter is organized as follows. In Section 6.2, the identification method is
developed for two-input and two-output (TITO) time delay processes. Simulation
examples are given in Section 6.3. The proposed method is extended to the general
cases in Section 6.4. In Section 6.5, the proposed method is applied to a physical

thermal control system. Conclusions are drawn in Section 6.6.

6.2 TITO processes

To introduce our method with simplicity and clarity, let us consider a TITO

continuous-time delay process first,

Yi(s) Gu(s) Gua(s)| [Ui(s)

Ya(s) Gai(s) Gaa(s)| |Ua(s)

where Y;(s) and Y5(s) are the Laplace transforms of two outputs, y; () and ya(t),
Ui(s) and Us(s) are the Laplace transforms of two inputs, u(t) and wus(t), and
Gij(s) = gzjgs)) ~4ij5 j = 1,2 and j = 1,2. The given TITO process may be de-
composed into 2 two-input and single-output sub-processes, which can be described

as

Yi(s) = [Gil(s) Gi2(5)} U(s),

e [ (S) —di18 0412(8) —di2s —
[Bii(s)e Y B } Uls), i=12

Let the common denominator of G;; and Gj2 be 57 (s). We have
BYils) = [an(s)e o ap(s)ed=] Uls), i=12

The equivalent differential equations are

nlfl mij

("z) + Z ; kyz Zzbw kU i t B ZJ) + wz( ) 1=1,2, (6.1)

7j=1 k=0
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where w;(t) account for the unknown disturbances and biases. Our task is to
identify a; i, b;;r and d;; from some tests on the process. During the identification
test, two separate sets of piecewise step signals are applied on two inputs at t = 0,

respectively. The test signals under consideration are

K
t) = hypl(t —tip),
k=0

where 1(¢) is the unit step, Ky > 1 and t14, k = 1,..., K; are the switching time

instants of u;(t), and

Ko
£) =D hapl(t —tap),
k=0

where Ky > 1 and toy, k = 1,..., Ky are the switching time instants of uy(t).
Such forms of u;, i = 1,2, cover many types of test signals such as steps, rectangu-

lar pulses, rectangular doublet pulses, PRBS signals and the relay feedback output.

To eliminate those derivatives in (6.1), we introduce a multiple integration

operator,

// A pGoydsds, - ds . o1 (6.2)

Integrating (6.1) with (6.2) n; times yields

n;—1 mi1 mi2
Pnlyl +Z a; kPnlyl Z bzl kPnlul (t dzl +Z bz? kPnlu2 (t dz?)—l—Pnlwz( )
k=0 k=0
(6.3)
Its left-hand side is
n;—1 n;—1 n;—1
Poyi™ (1) + Z ik Poy® (1) = yi(t) + Y ik Pory(t) + > Aigt®,  (6.4)
k=0 =0

where the last term corresponds to the initial conditions of the output. In the

right-hand side, it follows that

K _
h t—1 —dZ ni—p
Pnlugp)(t—d“) = Z 17k( (nl’i p)' 1) 1<t—t17k _dzl) —O,]_,...7m11,
k=0 ¢ )

and

K. .
2 hog(t —tog — dig)™ P
=0 (ni — p)!

Pnzu(p)( t—dp) = 1(t —top —diz), p=0,1,...,ms.
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Suppose that there holds
Pniwi(t) = Z Vi,ktk7 (65)
k=0

where ¢; is an integer. Equation (6.5) covers a wide range of disturbances (Hwang

and Lai, 2004) with its simplest as the static disturbance for which w;(t) = ¢1(¢),

P, w;(t) = < and ¢; = n;.

n;!

Equation (6.3) is then cast into the following regression linear in a new param-

eterization:
o (1)0; = v (1), (6.6)
where 7;(t) = y;(t),
_Plyi(t) 91,1
Z?:lo hyx1(t —t1p — da) 0 i1
Zszlo hyg(t —t1)1(t —t1 ) — din) i ni+2
Zszlo hagp(t —ti )" 1(t — t1 — din) 0i 2n;+1
¢z(t) = ZkKjo h2,k1(t —to — diQ) ) 0; = 6i,2ni+2
ZkKio hoi(t —tor)1(t —tay — dio) 0 2n,+3
Zfﬁo hog(t —tog) 1(t — toy — di2) 0 3n,+2
1 0 3n,+3
13 0 3n,4+4
L e | _Qi,3ni+3+qi_

The first n,; elements in ¢; are the model parameter a; j:

Qi,k = Qi n;—k, k= 1, e, Ny (67)
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Oik, k=mn;+1,...,2n; + 1 are functions of d;; and bj1 5, £ =0,...,m;1,

0., — i (=d )P by,
ok (p—k+ni+ 1) (k—n;— 1)

k=mn;+1,...,2n;+1.
p=max(n;—m;1,k—n;—1)

(6.8)

Oik, k=2n; +2,...,3n; + 2, are functions of d;s and bja, £ =0,..., Mo,

n; —k+2n;+2
O = 3 (=dio)?" " big i, —p
ik =

(p—k+ 20, - 2)! (k- 2m — 2)1" it it

p=maz(n;—m;2,k—2n;—2)

(6.9)

Oik, k= 3n; + 3,...,3n; + 3 + ¢;, account for the collective effects of the ini-
tial conditions and the disturbances. Note that all the elements in ¢;(¢) should
be mutually independent over the real number field to enable identifiability of
the parameter vector, ;. This is not the case if ¢, = %3 for all k, for which
Zf:lo hyg(t — t1)PL(t — t1 4 — diz) and Zfﬁo hop(t — top)PL(t — toy — di2), p =
0,...,n;, become dependent of each other. This should be avoided by the identi-

fication test design.

One invokes (6.6) for t = ¢, ..., ty, to get

where U; = [¢i(to), ..., o(ty)]" and T; = [vi(to), ..., v(tx)]". The ordinary least-

squares method can be applied to find the solution
0, = (vTw,) " uTT,.

In the presence of noise in the measurement of the process output, the instrumental

variable (IV) method is adopted to guarantee the identification consistency. For
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our case, the instrumental variable Z;(t) is chosen as

1

t™i

1
t
ZkK:IO thl(t - tl,k - dﬂ)
Zleo hyg(t —t16)1(t —t1p — din)

ZkK:lo hyg(t —t1 )™ L(t — t1 g — di)
Zi(t) = ZkKio hok1(t —ta ) — dio)
Zfﬁo hog(t —tog)1(t — tay — dia)

ZkK:Qo hog(t — tor)™ L(t — toy — dio)
1
t

t‘h’

It should be pointed out that for a selected t, the value of some elements of ¢;
depend on d;;, d;j5, which are to be identified and unknown. It is possible to
estimate a range of d;; and d;z (Hwang and Lai, 2004). In many engineering
applications, one can have simple reliable and probably conservative estimation of
the range of time delay from knowledge of the process. For example, the range
of transportation delay due to a long pipe can be easily estimated based on the
pipe length and fluid speed range. Besides, one may start with a rough estimated
delay range and use the proposed method to find ciﬂ and di27 estimates of d;; and
dio. Then with d;; and czig, one retunes the ranges of time delays and apply the
proposed method again to achieve a better estimation. Let d;; and d;; be in the
ranges of [dil,aﬂ} and [c_liz,aig}, respectively. Define

Ki-1

Tl = U {t|t1,k + ail S t < t17k+1 +C_Z11} U {t|(t1,K1 +C_l7,1 S t S Tend} )
k=0
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and
 Ke-l ~ ~
T, = U {t|t2,k +dip <t <toppr +C_l¢2} U {t|t2,K2 +dip <t < Tend} ;
k=0

where T,,4 is the ending time of the identification test. Then, ¢ should be taken in
the set of

T="T ﬂ Ty,
to apply (6.10). There is no need to solve the estimation equation for each of the
delay within the estimated range. Once the estimate ranges of time delays are
given, time delays can be obtained by solving some polynomial equations without

iteration. Then, all other parameters than delays are determined accordingly.

Once 6; is estimated by applying the least-squares method or IV method, the

model parameters can be recovered. From (6.8) for & = 2n; +1 —myq,...,2n; + 1,
biik, K =0,...,m; can be expressed as the functions of d;; and 0,
k
i — k V'0; 9m 41 —totrp AP
bilk:Z<n D) itk 4 k=0,1,...,ma. (6.11)
) p!
p=0
Substitute b;1 5, kK =0,...,m; into (6.8) for k = 2n; — m;;, and we have
m41+1
=i — L4+ E) 0o g d
k=0 ’

Equation (6.12) is solved to get d;; and b; 4, k = 0, ..., m;; are then obtained from

(6.11). Similarly, we can find d;; from the following algebraic equations:

mio+1

i (ni = mig = 14+ k) Gignis1-moprk dfy 0

prd k! -

bio., k= 0,...,m;9, are then calculated as
k
i —k ''0; 3049 oty db
bi2kzz(n D) i 2y 2 k=0,1,...,m4po
) p!
p=0

The proposed method will lead to m;; 4+ 1 estimates for d;;, just like Wang and
Zhang (2001) and Hwang and Lai (2004). By inspecting the lag between the input

and output signals, the selection can be made simply. The selection can be also
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made by virtue of the consistency between various sets of b, and d;; and those

ignored relations (Hwang and Lai, 2004).

6.3 Simulation studies

Example 6.1. Consider the well-known Wood-Berry binary distillation column

plant:
12.8¢~5  —18.9¢~3¢
G(s) | 167541 21s+1
6.6e~75  —19.4e 35

109541 144541
The equivalent differential equations are

350.7y\7 (1) + 37. 7y (1) + yi(t) = 268.8ul’ (t — 1) + 12.8uy (¢ — 1)
315.63u” (t — 3) — 18.9us(t — 3) + 1y (t)(6.13)
and
15696387 (1) + 25387 (1) +  wa(t) = 95.04ul (t — 7) + 6.6us(t — 7)
211.46u" (¢ — 3) — 19.4us(t — 3) + 1o (¢)(6.14)

Case A. Assume that w(t) = 1(¢) and wy(t) = 0.51(¢) and the identification test

starts from nonzero initial conditions: y;(0) = —1, y%l)(()) =1, y2(0) = 0.5 and

yél)(()) = 2. The test signals, u1(t) and uy(t), are both pulse signals,

uy(t) = 1(t) — 1(t — 60),
and
ug(t) = 1(t) — 1(t — 30).

The process inputs and outputs are shown in Figure 6.1 and the sampling interval

is 0.02. Suppose that 0 < dy; < 2,0 < dyp < 6. It leads to

Ty = {t2<t<60, or 62 <t <100},

A

Ty, = {t|6 <t <30, or 36 <t <100},

B

= {t|6 <t <30, or 36 <t <60, or 62 <t <100}.
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Figure 6.1. Identification test of Example 6.1.
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Figure 6.2. Calculation of T.
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Tl and Tg have some elements in common and these elements are included in T
In other word, the elements in T are members of both Tl and Tg. This can be
seen clearly in Figure 6.2. Choose t =tg,...,ty in T, ny = 2, m;; = my3 = 1 and
q1 = 2. The proposed method leads to two estimates for dy;: one is —39.05 and
the other is 1.02. The time delay must be positive so that we choose czn = 1.02.
The proposed method also leads to two estimates for dio: —29.11 and 3.02. For

the same reason, we choose dAlz = 3.02. The first sub-process is then obtained as:

¥ 2 (1) +0.10798 (1) + 0.002867y, (1) = 0.7715ui (¢ — 1.02) + 0.0367u (¢t — 1.02)

— 0.9062u8" (t — 3.02) — 0.05418us(t — 3.02),

A 0.7715540.0367  —1.02s 5 _0.90625—0.05418 _ —3.02s
with G11 = 275 70795+0.002867¢ and G2 = 275 1079570.000867 :

that 0 < dy; < 14, 0 < dyy < 6. The proposed method with ny = 2, mo; = moy =1

Suppose

and g = 2 leads to the second sub-process as:

U2 (1) + 0.162057 (1) + 0.006423y5(1) = 0.6115ul" (¢ — 7.02) + 0.04239u, (¢ — 7.02)

1.361uM (t — 3.02) — 0.1246us (¢ — 3.02),

: ~ - __ _ 0.61155+0.04239 _—7.02s A —1.361s—0.1246  ,—3.02s : o
with Gy = 5210.162510.006423 € and Gop = 5270.162510.006423 € . The identifi

cation error, ERR = {ERR;;}, is measured by the worst case error,

Gij(jwr) — Gij(jwr)
Gij(jwr)

ERR;; = max Jk=1,--- M, (6.15)

where CAlij (jwi) and G;(jw;) are the estimated frequency response and the actual
ones. The Nyqusit curve for a phase ranging from 0 to —m is considered, be-
cause this part is the most significant for control design. For this example, the

identification error is

4.04% 1.46%
0.95% 1.59%

In real applications, numerical integration is employed to calculate the multiple
integration of the output and this introduces errors. Better identification results
can be obtain by sampling the process response with a small sampling interval. If

the sampling interval is 0.2, the proposed method leads to the identification error
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as
16.39% 5.90%

3.22% 6.42%

ERR =

In this case, the identification result is still acceptable. If the sampling interval is

chosen as 1 and the identification error is obtained as

83.31% 30.98%
19.53% 34.53%

ERR =

The identification error is very large. From these simulations, one can find that
small sampling interval leads to good identification results. Generally, chemical
processes have slow response. With the development of computer technologies, the
sampling interval can be set very small and enough data can be obtained easily for

use in process identification.

Case B. This is the same as Case A expect that process outputs are subject
to changing disturbances, where w;(t) and ws(t) are simulated by letting 1(¢)

1 -3
15s+1 and 20s+17

pass through the transfer functions of respectively. The proposed

method, with nqy = ny = 2, my; = ma = Moy = Moy = 1 and g1 = ¢o = 3, leads to

v 2 () +0.1103y (1) + 0.003y, (t) = 0.7718ul" (¢ — 1.03) + 0.03851uy (t — 1.03)

0.9058ul" (t — 3.03) — 0.05637us(t — 3.03),

1 A 0.77T18540.03851 . —1.03s A —0.90585—0.05637 . —3.03s
with G = 5 703510.003¢ and G2 = Z557103510.003 ¢ , and

U2 (1) + 0.1528y8 (¢) + 0.00582y5(t) = 0.6054ul™ (£ — 7) + 0.0376u; (t — 7)
— 1.36ul"(t — 3.03) — 0.1119u,(¢ — 3.03),

; ~ - __ _ 0.60545+0.0376  —T7s ~ o —1.365—0.1119 —3.03s ; ; _
with Go1 = 70 sssro005:¢ a0 G22 = 5i558: 1000582 ¢ - The identifica

tion error is
4.15% 1.45%

1.91% 1.61%

ERR =
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Case C. This is the same as Case B except that a white noise is added to corrupt

the outputs. The noise-to-signal ratio defined by

NSR — mean(abs(@ozse)) 7
mean(abs(signal))
(denoted Ny) and
NSR = var?ance(@ozse) ’
variance(signal)

(denoted Nj) are used to represent a noise level. Let the outputs be corrupted
with noise of Ny = 15%, 25% and 40% or Ny = 3%, 7% and 18%, respectively.
Suppose that the estimated ranges of time delays are 0.5 < dy; < 1.5, 2 < djp < 4,
6 < dy <9and 2 < dy < 4. The identified parameters are expressed as the mean
and standard deviation of each estimate from 20 noisy simulations and shown in

Table 6.1.

In case of noise, we may also start with rough estimated delay ranges given
in Case A and use the proposed method to find ciz-j, estimates of d;;. Then with
Jij, we retunes the ranges of time delays and apply the proposed method again to
achieve a better estimation. For example, in case of N; = 15%, one identification
test is applied. The proposed method, with 0 < d;; <2,0<d2 <6,0<dy <14
and 0 < dyy < 6, leads to dy; = 1.08, dip = 2.88, doy = 7.23 and dyy = 3.05, with

the identification error of

13.50% 9.66%
5.62% 6.42%

We then retunes the ranges of the time delays as the above and the proposed

method leads to a smaller identification error

6.85% 10.07%
5.63% 3.80%

ERR =
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Table 6.1. Estimated model parameters of Example 6.1

Ny = 15% (Ny = 3%) | Ny = 25% (No = 7%) | Ny = 40% (N, = 18%)
11 0.1101 & 0.0076 0.1116 4 0.0135 0.1126 & 0.0225
dio | 0.0029 + 0.0007 0.0031 = 0.0008 0.0032 = 0.0013
biii | 0.7746 + 0.0235 0.7695 = 0.0249 0.7284 = 0.1765
biio |  0.0389 + 0.0064 0.0393 = 0.0106 0.0395 = 0.0187
diy 1.0232 = 0.0801 1.0523 £ 0.1489 0.9909 + 0.3228
b | —0.9117 £ 0.0342 —0.9045 & 0.0334 —0.9046 == 0.0555
bizo | —0.0549 + 0.0076 —0.0573 & 0.0086 —0.0579 &£ 0.0143
dio 3.0499 4 0.1254 3.0421 + 0.1440 3.0561 4 0.2381
g 0.1554 = 0.0097 0.1581 £ 0.0143 0.1607 & 0.0242
dso | 0.0060 % 0.0005 0.0061 = 0.0009 0.0063 == 0.0015
b1 | 0.6066 = 0.0345 0.6127 £ 0.0445 0.6126 £ 0.0753
boro | 0.0403 = 0.0056 0.0413 £ 0.0078 0.0429 + 0.0133
doy 6.9337 £ 0.2134 6.9397 £ 0.2045 6.9233 £ 0.3372
by | —1.3642 +0.0375 —1.3663 & 0.0486 —1.3620 £ 0.0835
byso | —0.1130 + 0.0096 —0.1156 & 0.0122 —0.1180 £ 0.0206
dos 3.0548 £ 0.0841 3.0678 £ 0.1103 3.0796 £ 0.1857
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Example 6.2. Consider a TITO system,

2672.75 0.56735
o 5s+1 2s+1

G(8> T | 040255 9.9e-38s
6s+1 10s+1

A closed-loop relay feedback is applied on this example. The relay feedback system
is shown in Figure 6.3. The relay unit is described as

Uy, if e(t) > ey, ore(t) >e_ and u(t
u(t) =

u_, if e(t) <e_, ore(t) <eyandu(t_) =u_,

<) =t (6.16)

where e(t) and u(t) are the relay input and output, respectively. The relay exper-
iment is applied at ¢ = 0 with uy, =1, u_ = —1, ¢, = 0.8 and ¢ = —0.8 under
zero initial conditions and nonzero static disturbances of w; = wy = 0.51(¢). The
process inputs and outputs are shown in Figure 6.4 and the sampling interval is
0.02. Suppose that 2 < dj; < 3,2 <djp <3,2<dy <3and 3 < dy, <4. The
proposed method, with n; = ny = 2, my; = mys = mo; = Mmoy =land ¢ = ¢ = 2,

leads to

0.4067s+0.1947 6—2.73 0.24895+0.04814 6—2.995
é(S) — 5240.68865+0.09707 52+0.68865+0.09707
0.067435+0.007456 6—2.525 0.21775+0.04014 6—3.85

$240.28145+0.01911 $240.28145+0.01911

with the identification error as follows

1.21% 0.82%
2.45% 4.52%

ERR =

6.4 General MIMO processes

The TITO identification method is now extended to a general MIMO processe.

Consider a process with [ inputs and m outputs,

where Y (s) = [Yi(s) - Yi(s) -+ Yi(s)]T is the output vector, U(s) = [U;(s) - - -
is the input vector, and G(s) = {Gy;(s)} = {le(? —d”s}, with ¢ = 1,...,1 and

Uj(s) -+
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Figure 6.3. Relay feedback experiment.
2, T T T T T 7]
-2 ! ! ! ! !
20 10 20 30 40 50 60
o OW
-2 | | | | |
0 10 20 30 40 50 60
17 T T T T T ]
5 0f 1
_1 | | | | |
0 10 20 30 40 50 60
17 T T T T T
5 0f
_1 | | | | |
0 10 20 30 40 50 60

Figure 6.4. Identification test of Example 6.2.
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j =1,...,m, is the process transfer function matrix. The given MIMO process

may be decomposed into [ sub-processes, which can be described as

Yi(s) = [Gu(é’) o Gyls) - Gan(s)| U(s)
= fanl)das L o) s Qi) s 1
|:16i1(5)6 ' ﬁz](s)e ﬁlm( ) :| U(S)7 L 1’ ) 7l
Let the common denominator of all G;;, 7 =1,...,m be 5(s). We have
37 (s)Yi(s) = [a;(s)e—dﬂs ceag(s)ehe ozz‘m(s)e_dims] U(s), i=1,...,1.

The equivalent differential equations are

n;—1 m Mij

—|—Zazkyzk) ZZ ”ku (t —dij) +wi(t), i=1,...,1. (6.17)

The inputs under considerations are

t)=> hipl(t—tyx), j=1....m,

where ¢}, is the kth switch instant of u;(?).

Integrating (6.17) with (6.2) n; times yields

n;—1 m My
PnlyZ )+ Z a; kPmyZ Z Z bij P, u —di;) + Ppwi(t).  (6.18)
7=0 k=0

The left-hand side is (6.4) again. For the right-hand side, it follows that

KJ P
hkt—tk—dz)l p
Pni — E J nj p)'] 1(t_tj,k_dl])7 p:(),l,...,m,-j.
k=0

Equation (6.18) can be rearranged as

o ()0 = i(t), (6.19)
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where ~;(t)

= yi(t>7

—Plyz-(t) 91', 1
_Pm'yi(t) ei’ T
Zszlo higl(t —tip — din) Os nit1
Soko bt — tig)1(t — iy, — din) Oi ;42
Zf:lo hip(t —tip)™L(t =ty — di1) 0 2041
di(t) = X | b=
Zkzwz) hm,kl(t - tm,k - dzm) ei,m(ni—‘rl)
Zf:mb h'm,k:(t - tm,k)l(t - tm,k - dzm) gi,m(niJrl)Jrl
ZKm B, ( —1 ,k)nzl(t - tm,k - dzm) 9i,m(m+1)+m
1 O3, (ma1) (it 1)
t O3 (m+1) (ni+1)+1
i ¢ ] i (me+ 1) (ni+1)+a;

Note that the first n; elements of 6; are the same as (6.7). 6,4, k = j(n; + 1) +

L,...,5(ni+1) +n; and j = 1,...,m, are combinations of the model parameters

bijr, k=0,...,m;; and d;;, and are given by
- (_dij)p_kﬂ(mﬂ) bijn;—p . ,
0; ). = g : s , k=741, ..., 5(ni+1)+n,.
' — » I (k — , |
p=max(n;—m;;,k—j(n;+1)) (p k+ -](nl + 1)) (k .](nz + 1))
(6.20)

Oig, K =(m~+1)(n; +1), ..., (m+1)(n; + 1)+ ¢ account for the effects of the

aforementioned nonzero conditions and the disturbances.

Suppose that d;;, j = 1,...,m are in the ranges of [dw’ d; } Define
K;—1
Ty = | {tltin+dy <t < tju+dy} | J{t(tix, +diy <t <Topa}, j=1,....m
k=0

Then, ¢t should be taken in the set of

T:ﬁ@
j=1



Chapter 6. Multivariable Process Identification 88

One invokes (6.19) for t in T' with ¢ = tg,t,..., ¢y, and they give

where U; = [¢i(to), ..., ¢(ty)]" and T; = [yi(to), - -, %i(tn)]". The ordinary least-
squares method can be applied to find the solution; in the presence of noise in
the measurement of the process output, the instrumental variable (IV) method
is adopted to guarantee the identification consistency. Once 6; is estimated by
applying the least-squares method or IV method, the model parameters can be
recovered. We can recover d;; from 6,5, k = j(n; +1),...,j(n; +1) + n,, using the
following algebraic equations:

Zj: (i — mij — 1+ k) 0: jnit1)4ni—1-mi+k i

k!

=0,t=1,....;[,andj=1,...,m.
k=0

Once d;; are obtained, the parameter b;;; are then calculated as

k
bijr = Z ( P Oinityeni—ksp &

|
p=0 P

Example 6.3. Consider a system in Vasnani (1995)

119e~5% 40e—5s —2.1e~5

21.7s+1 337s+1 10s+1

G(s) = | Tre=®s 76.7e 33 —5e~5s
( ) 50s+1 285+1 10s+1
93e~ %  —36.7e"%  —103.3e~%s

50s5+1 166541 23s5+1

The equivalent differential equations are

73120y (* (1) + 10000y{? (¢) + 368.7y (V) (¢) + v1 (1)

401030u{? (¢ — 5) + 41203u{? (£ — 5) + 119u; (¢ — 5)
+ 8680ul? (¢ — 5) + 1268ul? (¢ — 5) + 40us(t — 5)

15357ul? (¢ — 5) — 753.27ul?) (t — 5) — 2.1ug(t — 5) + w1 (),

14000y> (£) + 2180982 (1) + 88yS (8) + 2 (1) = 21560ui? (t — 5) + 2026u{? (¢ — 5) + 771 (¢ — 5)
+  38350u?) (t — 3) + 4602u$? (¢ — 3) + 76.7ua(t — 3)

- 7000u? (t — 5) — 390ul? (t — 5) — Bua(t — 5) + Wa(t),
and

190900y$Y (£) + 13268y(%) (1) + 239y$P () + ya(®) =  355074ul? (¢t — 5) + 17577 (t — 5) + 93us (t — 5)
— 42205ul? (¢ — 5) — 2679.1u{? (¢t — 5) — 36.Tua(t — 5)

— 857390ul? (¢t — 4) — 22313 (t — 4) — 103.3us (¢ — 4) + W3 ().

, E=0,1,....my, 1 =1,...,[,andj =1,...
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Figure 6.5. Identification test of Example 6.3.

Suppose that w(t) = 100 1(t), we(t) = 20 1(¢) and ws(t) = 100 1(¢) and the
identification test starts from nonzero initial conditions: y;(0) = y2(0) = y5(0) = 1,
11(0) = 55”(0) = 15”(0) = 05 and y”(0) = 157(0) = 15”(0) = ~02. The
process inputs and outputs are shown in Figure 6.5.

Let 0 < dyp < 7,0<dip <7, 1<diz <6 0<dy <7, 0<dyp <35,
0<dyz<6,2<ds <7,1<dsz <7and0 < dsz <7. The proposed method with
n; =3 my; =2 and ¢; = 3, where i = 1,2,3 and j = 1,2, 3, leads to the MIMO

transfer function matrix G(s) = {G,;}, where

& 5.50652 4 0.56665 4+ 0.001628 .
— &
U 6310149452 + 0.0050585 + 1.375 * 10-5 ’
& 0.119252 + 0.01741s + 0.0005498 oo
pr— 6 .
127 6310149452 + 0.0050585 + 1.375 * 10-5 ’
. —0.2107s2 — 0.01034s — 2.8 % 1075 _, .

o —
137 31 0.14945% + 0.0050585 + 1.375 « 105
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o 1.547s% + 0.2097s + 0.005514 5028
— [

2L 63 10.15652 + 0.0062955 + 7.132 % 105 ’

. 2.75152 + 0.3297s + 0.005481 a0s

Go = e

s3 4+ 0.15652 + 0.006295s 4 7.132 % 10—°

o —0.5019s2 — 0.02793s — 0.0003587 502
27 83 40.15652 + 0.0062955 + 7.132 % 105 ’

& 1.8645% 4 0.09219s + 0.0004873 oo
— e
T 63 10.0695552 + 0.001253s + 5.244 % 10-6 ’

& —0.221552 — 0.01405s — 0.0001917  _. .
= -€ s
327 3 1 0.0695552 + 0.001253s + 5.244 * 10-6

and
o —4.4995% — 0.117s — 0.0005396 102
7 63 10.0695552 + 0.001253s + 5.244 % 106 ’

with the identification error as

0.68% 0.63% 3.02%
E=1067% 1.09% 1.92%
0.64% 1.89% 2.36%

6.5 Real time testing

The proposed method is also applied to a temperature chamber system in Advanced
Control Technology lab, Department of Electrical and Computer Engineering, Na-
tional University of Singapore. The experiment setup consists of two parts: a
thermal chamber set (which is made by National Instruments Corp. and shown in
Figure 6.6) and a personal computer with data acquisition cards and LabVIEW
software. The system has two inputs: one is to control 12V Light with 20/ Halo-
gen Bulb, the other is to control 12V Fan. The system output is the temperature
of the temperature chamber. Extra transport delays are simulated by using Lab-
VIEW software. An identification test is applied at t = 0. The process inputs and
the output are given in Figure 6.7 and the sampling interval is 0.1 second. wu4(t)
in Figure 6.7 is used to control the fan speed, and uy(t) is used to control the light
intensity. First, we estimate the range of time delays roughly: 0 < d;; < 0.8 and
0 < dyo < 0.8. Applying the proposed method with ny = 2, m;; = mys = 1 and
q1 = 2, the estimated time delays are obtained as aAlH = 0.555 and CZ12 = 0.354.
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Figure 6.6. Temperature chamber set.

Based on these estimated time delays, we can de-tune the ranges of time delay
more accurately: 0.3 < dy; < 0.7 and 0.2 < dy5 < 0.6. Applying the proposed

identification method again and one obtains the model as follows,

y(t) +3.333yV(t) + 1.089y(t) = —32.39ulV(t — 0.58) — 29.76u; (t — 0.58)
+ 495208 (t — 0.495) + 32.12uy(t — 0.495).

If the disturbance is static, the initial conditions can be then estimated (Hwang
and Lai, 2004). The estimated response of the model and the real one are shown

in Figure 6.7 for comparison. The effectiveness of the proposed method is obvious.

6.6 Conclusion

The need for a process model arises from various engineering field such as system
analysis, prediction, monitoring, controller design, plant optimization and fault
detection. Most industrial processes are of multivariable in nature and time de-
lay is present in most industrial processes. Implementation of modern advanced
controllers, such as internal model control, explicitly makes use of process models.
Thus, identification of multivariable processes with time delay is in great demand

and an effective technique for it is presented in this chapter. The technique covers
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Figure 6.7. Process responses and inputs of the thermal control system.

all popular tests used in applications, requires reasonable amount of computations,

and provide accurate and robust identification results.



Chapter 7

PID Controller Design by

Approximate Pole Placement

7.1 Introduction

Control design is another important topic of control engineering. It is also one
usage of process identification. In a typical control textbook, the standard 2nd-
order system is discussed in great detail and used to guide practical control system
design even if the underlying system is not of 2nd-order. The assumption to make
such a design hold is that there is a dominant 2nd-order dynamics. The desired
closed-loop poles are calculated from certain control specifications such as percent-
age overshoot and settling time. However, continuous-time delay control systems
are infinite-dimensional (Astrom and Wittenmark, 1997). They have infinite spec-
trum and it is impossible to assign such infinite spectrum with a finite-dimensional
controller (Michiels et al., 2002). Instead, one naturally wishes to assign a pair of
poles which dominate all other poles. This idea was first introduced by Persson and
Astrom (1993) and further explained in Astrom and Hagglund (1995). In Coelho
(1998), this idea is developed for the tuning of lead-lag controllers. Both methods
are based on a simplified model of processes and thus cannot guarantee the chosen

poles to be indeed dominant in reality.

93
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In this chapter, an analytical PID design method is proposed for continuous-
time delay systems to achieve approximate placement of two desired poles with
dominance. A continuous delay process is converted to a low-order rational discrete
model. A discrete PID controller is designed to ensure dominant pole placement
in discrete domain. This is a finite-dimensional problem and the solution for pole
placement is readily available. The designed discrete PID controller is finally con-
verted back to the continuous one. The poles in continuous domain are generally
not precisely the same as originally set. It is argued that exact pole placement is
not necessary as practical design specifications are commonly set as ranges instead
of precise values and approximate ones should be sufficient as long as they donot
deviate too much from the ideal ones. The dominance and error of the assigned
poles are measured and checked for the design. It is shown by simulation that the
proposed method works well with great dominance and negligible error of approx-
imately assigned desired poles for a large range of normalized dead time up to at
least 4. It should also be pointed out that discretization of a continuous process
and discrete PID calculations are purely employed as a design intermediate and
can be viewed as a fictitious process to get a workable continuous PID controller.
No sampling is applied anyway. Performance of our design should be judged from
that of the so-obtained continuous PID controller, rather from discretization errors

involved.

Continuous controller design is always carried out in continuous domain, and
this causes an infinite spectrum assignment problem for a delay process under PID
control, a hard and open problem, while the proposed method of transform into
and out of a discrete model is first of its kind. It brings the infinite spectrum
assignment problem to an approximate finite spectrum assignment problem by a
special selection of sampling time. A simple solution is then obtained. No method
is available in the literature to guarantee dominance of the assigned poles for PID

control of a continuous delay process but the proposed method can do so.
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This chapter is organized as follows. In Section 7.2, the problem under consid-
eration is formulated. In Section 7.3, the design method is presented for monotonic
processes. Simulation examples are given in Section 7.4. In Section 7.5, the pro-
posed method is applied to a thermal control system. Positive PID setting is dis-
cussed in Section 7.6. In Section 7.7, the design method is presented for oscillatory

processes. Finally, conclusions are drawn in the Section 7.9.

7.2 Problem statement

A block diagram of a PID control system is shown in Figure 7.1, where G(s) is a
continuous-time delay process and C/(s) is the PID controller. Suppose that control
system design specifications are represented by the overshoot and settling time on
its closed-loop step response. The overshoot is usually achieved by setting a suitable
damping ratio, £. A reasonable value of the damping ratio is typically in the range
of 0.4 to 1. The settling time, T}, cannot be taken arbitrarily but largely limited by
the process characteristics and available magnitude of the manipulated variable. If
T, is too large, the response is very slow, which is bad performance and should be
avoided. On the other hand, if 7§ is too small, this may cause very large control
signal and less robust control system. From view of dominant pole placement,
pole dominance is also difficult to realize (Astrém and Hagglund, 1995; Zhang et
al., 2002) if T} is very small. In this thesis, through extensive simulation, we adopt
the following expirical formula to choose T for the process with a monotonic step

response:
L) 035
T €

where T and L are the equivalent time constant and dead time of the process. The

T, =T(45+75 +0.5), (7.1)

natural frequency, w,, is calculated with w, = %. Then, the specifications can be

transferred to the corresponding desired 2nd-order dynamics:
§% 4 28w,s + w? = 0.

Its two roots are denoted by ps; with a positive imaginary part and ps o, which

are the desired closed-loop poles to be achieved and be dominant by our controller
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design.

Figure 7.1. PID control systems.

The actual closed-loop system has its characteristic equation:
1+ G(s)C(s) =0.

Let its roots or closed-loop poles be p,;,7 = 1,2,.... They are ordered such that
Psi meets Re(Psi) > Re(Psiy1) and if Re(psi) = Re(Psiv1), Im(Psi) > Im(Psit1),
where Re(ps;) and Im(ps;) are the real and imaginary parts of ps,, respectively.
Note that the actual poles, p,;,7 = 1,2, may not be the same as the desired
ones: ps1 and pso, and ps,,% = 1,2, may not be dominant enough with respect to
other poles. Thus, we introduce two measures to reflect them: the relative pole

assignment error,

EP — max( ps,l - ps,l : ps,Q - ps,2 )7 (72)
ps,l ps,2
and the relative dominance,
Re(ﬁs 3)
Ep=—"". 7.3
> Relpuc) =

Our problem of approximate pole placement with dominance is to determine a con-
tinuous controller C'(s) so as to produce reasonably small relative pole assignment
error and large relative dominance, say, Ep < 20% and Ep > 3, which are used as

defaults.

The difficulty of the above problem lies in existence of an infinite number of
closed-loop poles for a continuous delay process under PID control. It is impossible
to assign all the closed-loop poles. However, a continuous-time delay process may
be converted to a low-dimensional discrete system with some special sampling time

selection. In this thesis, discrete design is used as a bridge to approximate pole
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placement in continuous PID control systems but no sampling is done in the real

control system of Figure 7.1.

7.3 The proposed method

Let a continuous-time delay process @(s) have a monotonic step response and be

represented by a first-order time delay model:

_ K —Ls
N Ts—i—le ’

G(s) (7.4)

In this thesis, we choose the sampling time h as h = L to make the discretized

process, G(z), have the lowest order. The process has a pole at —%. This pole

is mapped via z = e"* (adopted in pole-zero matching method in Franklin et al.

(1990)), to the pole of its discrete equivalent at T = e~ /7. so that %ﬂ is converted

K

to ==, where K is selected to match the static gain .—1, and thus

K K
) Ts+1’3:0 = Z__T‘
K = K(1— e /7). Note that The discrete equivalent of =% is 1 under h = L.

Overall, the process in form of (7.4) is converted to

K
G(z) = ——. (7.5)
2(z—=T)
The continuous PID controller in form of
C(s) = K,(1+ Tis + Tys), (7.6)

is also converted to the discrete-time model,

. k122+k22+k3
B z—1 ’

O(2) (7.7)

where £y, ky and k3 are the functions of K, T; and 7. The characteristic polyno-

mial of the discrete closed-loop system is

Ag(z) = 2(z=T)(z=1)(1+G(2)C(2)) = 22+ (k1 K =1 =T)22 + (T + ko K ) 2+ ks K.
(7.8)
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On the other hand, the given p,; and ps 2 have the desirable discrete characteristic

polynomial as follows

Ade(2) = (2 = p2p) (2 = p22)(2 = p23) = 2° + p12° + paz + s, (7.9)

where p,; = elps Dz = elPs2 and D.,3 1s a user-defined parameter and set at

e!0LRe(ps1) in this thesis. Equalizing Aq(2) with Age(2) yields

pH1+T
kh = ——,
K
—-T
fy = 102~ 7
K
b3
]{7 — = .
’ K

Once ky, ko and k3 are known, the two zeros of C(z) can be calculated as 212 =

—kotr/k2—dk1k . . . :
“haty kg Alnks Using the pole-zero matching method gives the continuous con-

2k
troller as log(en) logen)
Kcs_ogz1 S—ng2
C(S) — ( L )( L ) ’
5
with K, selected to match the gain of C(s) at s = %™, where m is the smallest

integer and meets €*!™ # 1,2 and 2,. Finally, C(s) can be then rearranged into

the form in (7.6) with its settings given as follows,

K, — _Kc(log(zl)+log(zg))7

L
T - _L(l09(21)+log(22))
' log(z1)log(z9)
T = L

~log(z1) + log(z)”

To apply the above method to a non-first-order process G (jw) with monotonic
step response, we have to obtain its first-order approximate model G(s) in form
of (7.4). The simplest technique is to match the model frequency response with
the process one at two frequency points, w = 0 and w = w,, the phase cross-over

frequency. The formulas are well known (Wang et al., 2003):
K = G(0), (7.10)
_ \/K{— GGl 711)
|G (jwp) Pwy
I = 7r—|—tan_1(—pr)‘ (712)

Wp
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Gain and phase margins are basic measure of the system’s robustness. In
this thesis, we apply these specifications to judge robustness of the design results.
Tuning & will give suitable robust stability of the closed-loop system against the

parameter uncertainties.

7.4 Simulation study

Example 7.1. Consider an exact first order process with é(s) = SJ%le_LS, and

study our design with several typical values of L. Let L = 0.5 first. Suppose that
the desired damping ratio is £ = 0.7. T is calculated from (7.1) as 8.25. We
have ps; = —0.4848 + 0.49467, ps;o = —0.4848 — 0.4946:. The third pole is then
ps3 = 10Re(ps1) = —4.848. The proposed method with these specifications leads
to the discrete PID:

—0.0094162% + 0.3662 — 0.1386
C(Z) = 1 ?
z —

and via the pole-zero matching method, the continuous PID:

B —0.0321s? 4 0.1726s + 0.4505

C
(5 : ,
which is rearranged in form of (7.6) as
=0.1726(1 —-0.1 :
C(s) =0.1726(1 + 038325 0.1859s)

The closed-loop poles are calculated from the roots of 1+ G(s)C(s) = 0 with a
40th order Pade approximate to the time delay as ps1 =—0.5135 4 0.48374%, ps 2
=—0.5135 — 0.4837i, ps3 =—5.6623, ps4 =—06.4016 + 13.14937, ps;5 =—6.4016 —
13.1493i, . ... It follows that Ep = 4.43% and Ep = 11.03. The gain margin and
phase margin are 6.64 and 63.92°, respectively. The step response and the manipu-
lated variable are shown in Figure 7.2. The settling time of the the control system

is 8.5 and the overshoot is 3.71% with the corresponding damping ratio of 0.72.

The step responses of the discrete system, %, and the prototype continuous
system, 53—&-5.818522—-55%618154-2.326 with its poles at the desired —0.4848 + 0.4946: and
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one extra at —4.848, are also given in Figure 7.3 for comparisons, from which one

sees that the the designed continuous system is quite close to them.

y(t)

0 2 4 6 8 10 12 14 16 18 20
t

Figure 7.2. Step response and manipulated variable of Example 7.1 with L = 0.5.

Prototype
120 — — — Discrete |
’ Continuous
g .
-0.2 - . :
0 5 10 15 20

Figure 7.3. Step response of Example 7.1 with L = 0.5.
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Consider L = 2. Suppose that the desired damping ratio is & = 0.7. Tj
is calculated from (7.1) as 19.5. We have p,; = —0.2051 + 0.2093¢ and p,» =
—0.2051 + 0.2093:. The third pole is at —2.051. The proposed method with these
specifications leads to the discrete PID:

B —0.108322 + 0.37582z — 0.008416
B z—1 ’

C(z)

and via the pole-zero matching method, the continuous PID:

—0.1179s* — 0.1506 0.1384
C(s) _ S S+ 7

S

which is rearranged in form of (7.6) as follows

C(s) = —0.1506(1 — +0.7829s).

1.0883s

The closed-loop poles are ps; =—0.1913 + 0.22847, pso =—0.1913 — 0.22844, p, 3
=—1.0131+ 3.0847i, ps 4 =—1.0131 — 3.08471, . ... It follows that Ep = 8.04% and
Ep = 5.30. The gain margin and phase margin are 2.59 and 57.25°, respectively.
The step response and the manipulated variable are shown in Figure 7.4. The
settling time is 22.95 and the overshoot is 7.49% with the corresponding damp-

GGG and the

ing ratio of 0.64. The step responses of the discrete system, 000G

0.1761
$3+42.462524-0.92745+0.1761

prototype continuous system, with its poles at the desired

—0.2051 £ 0.20932 and —2.051, are also given in Figure 7.5 for comparison.

Consider L. = 4. Suppose that the desired damping ratio is & = 0.7. T;
is calculated from (7.1) as 34.5. We have p,; = —0.1159 4 0.1183i and ps» =
—0.1159 — 0.1183¢. The third pole is at —1.159. The proposed method with these
specifications leads to the discrete PID:

~ —0.11312% 4+ 0.3953z — 0.0039

z—1 ’

C(z)

and via the pole-zero matching method, the continuous PID:

—0.207s* — 0.174 074
Cls) = 0.207s* — 0.1743s + 0.07 577

S
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1.2
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u(t)
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Figure 7.4. Step response and manipulated variable of Example 7.1 with L = 2.
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Figure 7.5. Step response of Example 7.1 with L = 2.
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y(®)

10 20 30 40 50 60 70 80 90 100

u(t)

10 20 30 40 50 60 70 80 90 100

Figure 7.6. Step response and manipulated variable of Example 7.1 with L = 4.
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60 80 100

Figure 7.7. Step response of Example 7.1 with L = 4.
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which is rearranged in form of (7.6) as follows

C(s) = —0.1743(1 — +1.1880s).

2.3366s
The closed-loop poles are ps; =—0.1184 4 0.1289¢, pso =—0.1184 — 0.1289:, p, 3
=—0.3704 + 1.59471, ps 4 =—0.3704 — 1.59471, .. .. It follows that Ep = 6.56% and
Ep = 3.12. The gain margin and phase margin are 2.48 and 58.02°, respectively.
The step response and the manipulated variable are shown in Figure 7.6. The
settling time is 39.73 and the overshoot is 5.94% with the corresponding damp-

ing ratio of 0.67. The step responses of the discrete system, %, and the
0.03181

» SFT3917+0.2063s 7008181+ With its poles at the desired

prototype continuous system

—0.1159 £ 0.1183¢ and —1.159, are also given in Figure 7.7 for comparison.

s
Gr12@s+1) €

(7.10), (7.11) and (7.12), we obtain its first-order approximate as

Example 7.2. Consider a high-order process, G(s) = —% . By Formulas

1
G — —1.495.
()= 37 1 1°

Suppose that the desired damping ratio is £ = 0.7. Ty is calculated from (7.1) as
28. We have ps 1 = —0.1427+0.14567 and ps o = —0.1427 —0.1456¢. The third pole
is at —1.427. The proposed method with these specifications leads to the discrete

PID:
B —0.0799422 4+ 0.5168z — 0.2366

z—1 ’

and via the pole-zero matching method, the continuous PID:

C(z)

_ —0.24855% + 0.1808s + 0.14

C
) 5 ,
which is rearranged in form of (7.6) as
=0. — 1.3747s).
C(s) = 0.1808(1 + 12910 1.3747s)

The closed-loop poles are ps; = —0.1530 + 0.1369¢, ps2 = —0.1530 — 0.13691,
Ds3 = —0.7307+0.33664, ps 4 = —0.7307 —0.33664, . ... It follows that Ep = 6.62%
and Ep = 4.77. The gain margin and phase margin are 5.47 and 63.81°, respec-

tively. The step response and the manipulated variable is shown in Figure 7.8. The
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settling time of the control system is 28.28 and the overshoot is 3.41% with the

corresponding damping ratio of 0.73. The step responses of the discrete system,

G(2)C(z)
1+G(2)C(z)?

poles at —0.1427+0.1456¢ and —1.427, are also given in Figure 7.9 for comparison.

and the prototype continuous system, +1.71382&%?ﬁ’§95 ~oososr With its

In practice, the measurement noise and unmodelled dynamics, such as distur-
bances, are generally present. For the same example, the measurement noise is
simulated by adding a white noise to the output and a disturbance with the mag-
nitude of —0.3 is added to the output at ¢ = 30. The response, y(t), the measured
output, y,(t), and the manipulated variable, u(t), are shown in Figure 7.10. The

effectiveness of our method is shown.

y(®)

0 10 20 30 40 50 60

u(t)

0 I I I I
0 10 20 30 40 50 60

t

Figure 7.8. Step response and manipulated variable of Example 7.2.
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Figure 7.9. Step response of Example 7.2.
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Figure 7.10. Step response,
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and manipulated variable of Ex-
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7.5 Real time testing

In this section, the proposed PID tuning method is also applied to a temperature
chamber system, which is made by National Instruments Corp. and shown in
Figure 6.6. The experiment setup consists of a thermal chamber and a personal
computer with data acquisition cards and LabVIEW software. The system input,
u, is the adjustable power supply to 20/ Halogen bulb. The system output, v, is
the temperature of the temperature chamber. The model of the process is

_29.49¢ 01065

G(s) = 2220¢
() = {68535 1

The proposed method with & = 0.8 leads to the PID controller as

C(s) = 0.0047(1 + — 1.3408s).

0.1535s
This ideal PID is not physically realizable and is thus replaced by

L L3408s
0.1535s  (1.3408/N)s + 1’

C(s) = 0.0047(1 +

where N = 4, in the real time testing. Before the test is applied, the control
system is at a steady state. At ¢t = 0, the reference input is changed from 29 to

27. The process input and output are given in Figure 7.11. The step response of

20.8
53413.2524-26.095+20.8

the prototype continuous system, are also given in Figure 7.11

for comparison. The designed system has satisfying performance.

7.6 Positive PID settings

It is noted from the simulation results in the preceding section that some of the
PID parameters are not positive. In many applications, it is not permissible. To

avoid this problem, we choose the controller in the form of

1 )(s+6

Tis" s+ «

), (7.13)

which corresponds to the practical form (no pure D) of PID controller in the

cascaded structure (Astrom and Hagglund, 1995; Ang et al., 2005). We choose



Chapter 7. PID Controller Design by Approximate Pole Placement 108

30 T T
— % — Desired
Actual
I} I " »
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0 1 2 3 4 5 6 7 8 9
1.1

Figure 7.11. Step response and manipulated variable of the thermal chamber.

T; = T to cancel the pole of G(s). The open-loop transfer function, G(s)C(s), is

converted by the pole-zero matching method to its discrete equivalent,

[A( 1{712 + ]{ZQ

G(x)C(z) = 2z (z—1)(z+ k3)’

(7.14)

where K = K /T, and ky, ko, ks are the functions of K,,, § and «. The discrete

closed-loop characteristic polynomial is
ACI(Z) = 23 -+ (kg — 1)22 -+ (kkl — kg)Z -+ kkg

By making Ay (z) = Age(z), we can solve for ky, ko and k3 as

1
g, o= Btpetl (7.15)
K
D3
ky = 2 7.16
> 7 (7.16)

ks = p1+1. (7.17)
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Once ki, ko and k3 are known, we obtain the controller parameters in continuous

domain as
—ky
5 = (2L, (719
a = —log(—ks)/L, (7.19)
k1€0'1m+k2
. (6041m+t )(60.1m_1)
K, = 10L(0é1m+dL) ’ (7-20)
m(0.1m~+cL)
where m is the smallest integer, which meets e®1™ £ 1, —ks, _%'

Example 1 (continued). Consider Example 1 again with L = 0.5. Suppose that
the desired damping ratio is & = 0.7 and T = 8.25 as before. The controller in
form of (7.13) is obtained as

1, ,s+1.8901
=0.2195(1 + ) (—————).
Cls) = 02195+ (g og7s)
The closed-loop poles are calculated as ps; = —0.5382 4 0.4020¢, ps o = —0.5382 —
0.4020¢, ps 3 = —7.32, .... For this example, Ep = 15.43% and Ep = 13.6. The

closed-loop pole at —1 is concealed by the closed-loop zero at —1. The gain margin
and phase margin are 10.31 and 68.53°, respectively. The step response and the
manipulated variable are shown in Figure 7.12. The settling time of the resultant

control system is 5.45 and the overshoot is 1.63% with the corresponding damping

G(2)C(2)

' T3 G(2)C(2) and the pro-

ratio of 0.79. The step responses of the discrete system

2.326
7 $3+45.8185245.1815+2.326

totype continuous system are also given in Figure 7.13 for

comparison.

7.7 Oscillation processes

Some practical processes such as temperature loops exhibit oscillatory or essentially
2nd-order behavior in its step response. The first-order modelling is not adequate
for them. Instead, one has to use the following model:

K —Ls

Gls) = 52 +as+be

(7.21)
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041 N
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Figure 7.12. Step response and manipulated variable of Example 7.1 with L = 0.5.
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Figure 7.13. Step response of Example 7.1 with L = 0.5.
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Define py;, i = 1,2 as the roots of s* + as + b = 0. The equivalent time constant

—1
Re(pg,i) ’

dynamic properly, the damping ratio is chosen as before, while the following new

To set a desired 2nd-order

of the oscillation process is defined as T° =

formula,

L. ,0.35
T)(T +0.5), (7.22)

is used for determining T;. For this kind of processes, we exploit the controller in

T,=T(1+15

the form of

—|—Tds)(8+6

C(s) = K,(1
(s) = Kl + 7~ P

), (7.23)

and choose T; and T, to cancel the poles of G(s):

T, =

T, =

e | =

Then, the resulting open-loop G(s)C/(s) and its discrete equivalent are the same as
those in Section 7.6 with K = K/a. The procedure there applies to obtain K, 3
and o from (7.15), (7.16) and (7.17). With ky, ks and k3, we calculate K, 3 and
a according to (7.18), (7.19) and (7.20).

Example 7.3. Consider a oscillation process, é(s) = e~ 975, The equiva-

52—5—1%25—&-1
lent time constant of the process is T' = 1.667. Suppose that the desired damping
ratiois £ = 0.7. T} is calculated from (7.22) as 13. We have p,; = —0.3288+0.3354:
and ps o = —0.3288 — 0.3354¢. The third pole is at —3.288. The proposed method

in this section with these specifications leads to the continuous controller:

s+ 1.1410

1

).

The closed-loop poles are calculated as p,; = —0.3585 + 0.2755¢, ps 2 = —0.3585 —
0.27551, ps3 = —5.0949, ps 4 = —6.1839+410.3973¢, ps 5 = —6.1839—10.3973¢, .. .. It
follows Ep = 14.24% and Ep = 14.21. The closed-loop pole at —0.6000 = 0.80004
are concealed by the closed-loop zeros. The gain margin and phase margin are
10.72 and 68.51°, respectively. The step response and the manipulated variable

are shown in Figure 7.14. The settling time of the control system is 11 and the
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overshoot is 2.04% with the corresponding damping ratio of 0.77. The step re-

G(R)C(2)

sponses of the discrete system, 000G

and the prototype continuous system,

0.7252
§343.94552+2.3825+0.7252

are also given in Figure 7.15 for comparison.

For comparison with first-order design method, by (7.10), (7.11) and (7.12), we

obtain its first-order model as

1
G — —1.448.
(5) = 1355 7 1°

Suppose the desired damping ratio is £ = 0.7. Ty = 16.4 is calculated from (7.1)
with T" = 1.235 and L = 1.44. The proposed method in Section 7.3 with these

specification leads to the continuous PID:

C(s) = —0.0457(1 — +1.6713s).

0.2481s
The closed-loop poles, are calculated as ps; = —0.3437, ps 2 = —0.4066 + 0.58701,
Ds3 = —0.4066 — 0.5870¢, psa = —6.69 + 5.47¢, pss = —6.69 — 5.47¢, .... The
resulting dominant poles are —0.3437 and —0.4066 4+ 0.5870¢, which are far from

the desired ones.

1 6723
(0.85+1)(s2+1.1s+1)

Example 7.4. Consider a high-order oscillation process, G(s) =
Applying the identification method proposed by Liu et al. (2007), we obtain one

of its estimations as

0.702 o sss
o2
52 +0.9708s 4 0.7114 ’

G(s) =

with the equivalent time constant of 7" = 2.06. Suppose that the desired damping
ratiois £ = 0.7. Ty is calculated from (7.22) as 37. We have p,; = —0.1081+0.1103:
and ps o = —0.1081 — 0.1103z. The third poles is at —1.081. The proposed method
in this section with these specifications leads to the continuous controller:

s+ 0.4567
s+ 0.2306

C(s) = 0.0637(1 + +1.0301s)( ).

1.36465s

The closed-loop poles are calculated as ps; = —0.1178 4-0.0941¢, ps o = —0.1178 —
0.09417, ps3 = —0.5221 + 0.83744, psa = —0.5221 — 0.83744, .... It follows
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Figure 7.14. Step response and manipulated variable of Example 7.3.
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Figure 7.15. Step response of Example 7.3.
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Ep = 12.24% and Ep = 4.43. The gain margin and phase margin are 10.02 and
67.34°, respectively. The step response and the manipulated variable are shown
in Figure 7.16. The settling time of the resultant control system is 35.36 and

the overshoot is 2.1% with the corresponding damping ratio of 0.77. The step

G()C(2)

) TR0 and the prototype continuous system,

responses of the discrete system

0.02576
$341.29752+40.2575540.02576 7

are also given in Figure 7.17 for comparison.

7.8 Multivariable case

In fact, many real-life industrial processes are multivariable in nature. It is of great
interest and value to extend our single variable PID tuning method to multivarible
PID controller design. Let G(s) = [gi;(s)] be the m x m multivarible process and
C(s) = [ci;(s)] be the multivarible controller. To overcome the effects of cross-
coupled interactions, a decoupler, D(s) = [d;;(s)], is designed first. By using the
method proposed in Wang (2003), we have

GY(s)
14
1.2} B
1 =
= 0.8+ B
> 0.6 B
04t 4
0.2 i
0 | | | | | | |
0 10 20 30 40 50 60 70 80
1.4
1.2+ B
|
| | | | | ]
30 40 50 60 70 80

t

Figure 7.16. Step response and manipulated variable of Example 7.4.
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Figure 7.17. Step response of Example 7.4.

and Q(s) = G(s)D(s) as

Q(s) = diag {qii(s)} = diag { ’Cil(;s))’ dii(s)} :

where G%(s) is cofactor corresponding to g;;(s) in G(s). g;i(s) may be complicated
to implement or even not rational and cannot be used to design controllers directly,
so that model reduction techniques based on step tests (Wang and Zhang, 2001)
are applied to obtain rational and proper estimates of ¢;;(s), ¢i;(s). With the PID
tuning methods proposed in the above sections, single variable PID controllers,
ki(s), i = 1,...,m, are designed for ¢;(s),i = 1,...,m, and the multivariable
controller C'(s), with

cij(s) = dij(s)kj;(s), (7.25)
is obtained. Suppose C(s) = [¢;(s)] is a multivariable PID controller. If ¢;;(s) in
C(s) is PID type, we choose ¢;;(s) = c;j(s)- For ¢;;(s), which is not PID type, its
estimate in form of PID, ¢;;(s), is obtained by using model reduction techniques
in Wang et al. (2001a). The multivariable PID controller C(s) is then designed for
G(s).
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Example 7.5. Consider a multivariable process,

1 1
o s+1 s+2

G(s) = X .
s+3  s+1.5

By choosing di1(s) = das(s) = 1, the decoupler is designed as follows

1 _stl
D(s) = i
_ s+1.5 1
s+3
according to (7.24). We have
2.5544.5 0
Q(S) — | (+D(s+2)(s+3)
0 2.5544.5

(571.5)(52)(5+3)
One first-order time delay model of Q(s) is obtained by using the method proposed
in Wang and Zhang (2001),

0.7597¢—0-286s 0
Q(S) _ s+1.013
0 0.7671¢—0-288s
5+1.534
~ —0.286s . . . .
For §y1(s) = 902" suppose that the desired damping ratio is € = 0.6 and 7T}
s+1.013

is calculated from (7.1) as 7.13. The proposed single variable PID tuning method

leads to
in(s) = 0.0621(1 + g — 1.32015).
For gas(s) = 0'76511‘16%, suppose that the desired damping ratio is & = 0.6 and T,

is calculated from (7.1) as 5.52. The proposed single variable PID tuning method

leads to

kao(s) = 0.2599(1 + — 0.42965).

0.1488s

C(s) is calculated according to
Cls) = ku(s)  haa(s)dia(s)
k11(s)dai(s) kao(s)
c12(8) = kao(s)dia(s) and c91(s) = k11(s)di2(s) are high-order controllers. By using
the method in Wang et al. (2001a), we have
0.8733

ém(S) = —0.5540 — + 019768,
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and
0.4718

S

éor(s) = —0.2459 — +0.1378s,
respectively. C(s) is

P 0.1621 + %2435 — 0.2154s  —0.5540 — 28733 4 (0.1976s
S) =
—0.2459 — %4718 | 013785 0.2599 + L7266 — 0.1117s

The step responses of the resultant multivariable PID control system to unit set-

point changes are shown in Figure 7.18. For the first loop, the settling time of

the multivariable PID control system is 6.95 and the overshoot is 12.47% with the

corresponding damping ratio of 0.55. For the second loop, the settling time is 5.11

and the overshoot is 10.68% with the corresponding damping ratio of 0.58. Step

responses of the original control system with C(s) as the controller are also given

in 7.18 for comparison.

AU

¥,(®)

5 10 15 20 25 30

Figure 7.18. Step response of Example 7.5.
(Solid line, C'(s); dash line, C/(s))
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Example 7.6. Consider the Vinate and luyben plant,

—0.2¢—% 1.3¢~0-3s

_ Ts+1 Ts+1
G(S) 7 _2.8671.85 4_3670.355
9.55+1 9.25+1

By choosing dj1(s) = 1 and dgy(s) = ¢, the decoupler is designed as follows

D 1 6.5
(S) | 2.8(9.25+1)e 14 7
4.3(9.55+1)

according to (7.24). One first-order time delay model of Q(s) = G(s)D(s) is
obtained by using the method proposed in Wang and Zhang (2001),

0.08677e—1-86s 0
Q(S) . s+0.1342
N 0 —1.459¢—2-27s
540.105

0.08677e¢—1-86s

101512 Suppose that the desired damping ratio is § = 0.7 and T

For qAH(S) =
is calculated from (7.1) as 47.48. The proposed single variable PID tuning method

leads to

1.95065s
For Gos(s) = %, suppose that the desired damping ratio is £ = 0.7 and T,
is calculated from (7.1) as 60.00. The proposed single variable PID tuning method

leads to

ko (s) = —0.0118(1 + — 10.1746s).

2.3800s
After C(s) is calculated from D(s) and ky, @ = 1,2 according to (7.25), C(s) is

obtained as

. 0.2612 4 %1339 — 187485 —0.0767 — 22322 4+ 0.7804s
S) =
0.1540 4 20872 — 114045 —0.0072 — 2290 4+ 0.1264s

The step responses of the resultant multivariable PID control system to unit set-
point changes are shown in Figure 7.19. For the first loop, the settling time of
the multivariable PID control system is 49.84 and the overshoot is 6.6% with the
corresponding damping ratio of 0.65. For the second loop, the settling time is 67.76
and the overshoot is 7.34% with the corresponding damping ratio of 0.64. Step

responses of the original control system with the controller of C'(s) are also given
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1.5
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t

Figure 7.19. Step response of Example 7.6.
(Solid line, C'(s); dash line, C(s))

in 7.19 for comparison.

Example 7.7. Consider the well-known Wood/Berry process,

12.8¢~5  —18.9e~3¢

| 167541 21.0s+1
G(S)_ 6.6e~75  —19.4e3s
10.9s5+1 14.4s+1

By choosing dj;(s) = daa(s) = 1, the decoupler is designed as follows

1 (315.635+18.90)e—2°
D( ) _ 268.80s+12.80
(95.04546.60)e—%* 1 ’

211.46s5419.40

according to (7.24). One first-order time delay model of Q(s) = G(s)D(s) is

obtained as,

6.374¢—1-065s 0
Q(S) _ 5.414s4+1
0 —9.691e—3-12s
7.942s+1

6.374¢—1:065s

For ¢11(s) = 54145+ 1

, suppose that the desired damping ratio is £ = 0.7 and T

is calculated from (7.1) as 32.35. The proposed single variable PID tuning method
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leads to

ki (s) = 0.0204(1 + —9.45515).

1.0388s

For goo(s) = %, suppose that the desired damping ratio is £ = 0.7 and T}

is calculated from (7.1) as 59.14. The proposed single variable PID tuning method

leads to

kao(s) = —0.0187(1 + —3.0100s).

2.7246s
After C(s) is calculated from D(s) and ky, @ = 1,2 according to (7.25), C(s) is

obtained as

P 0.0204 + %219 —0.1929s  0.0073 — 229 — (.4114s
S) =
0.0287 + 097 — 0.2643s  —0.0187 — 222 4 (.0563s

The step responses of the resultant multivariable PID control system to unit set-
point changes are shown in Figure 7.20. Step responses of the original control
system with the controller of C(s) are also given in Figure 7.20 for comparison.
The original control system can achieve the desired performance approximately.
The performance of the resultant multivariable PID control is not as good as the

original control system, but it is still acceptable.

7.9 Conclusion

In this chapter, an analytical PID design method has been presented for continuous-
time delay systems to achieve approximate pole placement with dominance. It
greatly simplifies the continuous infinite spectrum assignment problem with a de-
lay process to a 3rd-order pole placement problem in discrete domain for which the
closed-form solution exists and is converted back to its continuous PID controller.
The method works well for both monotonic and oscillatory processes of low or high
order. Finally, the method is employed to design multivariable PID controller for

multivariable delay processes.
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Figure 7.20. Step response of Example 7.7.
(Solid line, C'(s); dash line, C(s))



Chapter 8

Conclusions

8.1 Main findings

A. Simplified identification of delay processes from pulse tests

A new method is presented to identify time delay systems with possible non-
zero initial conditions and constant disturbance from pulse tests. The feature of
pulse tests are employed to simplify dynamic equation of the system, and enables

easy and separate identification of the system parameters in two steps.
B. Identification of delay processes from step tests

An integral identification method is proposed for continuous-time delay systems
in presence of both unknown initial conditions and static disturbances from a step
test. The integration limits are specifically chosen to make the resulting integral
equation independent of the unknown initial conditions. This enables identification
of the process model from a step test by one-stage least-squares algorithm without

any iteration.

C. Identification of delay processes from relay tests

122
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A new method is presented for process identification from relay tests. By re-
garding a relay test as a sequence of step tests, the integral technique is adopted
to devise the algorithm. The method can yield a full process model in the sense of

a complete transfer function with delay or a complete frequency response.

D. Improved identification of delay processes from piecewise step tests

An improved identification algorithm is presented for continuous-time delay
processes under unknown initial conditions and disturbances for a wide range of
input signals expressible as a sequence of step signals. It is based on a novel regres-
sion equation which is derived by taking into account the nature of the underlying
test signal. The equation has more linearly independent functions and thus en-
ables to identify a full process model with time delay as well as combined effects

of unknown initial condition and disturbance without any iteration.

E. Identification of multivariable processes with multiple time delays

A robust identification method is proposed for multiple-input and multiple out-
put (MIMO) continuous-time processes with multiple time delay. Suitable multiple
integrations are constructed and regression equations linear in the aggregate pa-
rameters are derived with use of the test responses and their multiple integrals.
The process model parameters including the time delay is recovered by solving

some algebraic equations.

F. Approximate pole placement with dominance for continuous delay

processes by PID controllers

It is well known that a continuous-time feedback system with time delay has
infinite spectrum and it is not possible to assign such infinite spectrum with a

finite-dimensional controller. In such a case, only partial pole placement may be
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feasible and hopefully some of the assigned poles are dominant. But there is no
easy way to guarantee dominance of the desired poles. An analytical PID design
method is proposed for continuous-time delay processes to achieve approximate
pole placement with dominance. Its idea is to bypass continuous infinite spectrum
problem by converting a delay process to a rational discrete model and getting back
continuous PID controller from its discrete form designed for the model with pole
placement. It greatly simplifies the continuous infinite spectrum assignment prob-
lem with a delay process to a 3rd-order pole placement problem in discrete domain
for which the closed-form solution exists and is converted back to its continuous

PID controller.

8.2 Suggestions for further work

A. Identification of unstable processes

In this research, we assume that the process will reach a steady state and its
input and output responses can then be used to identify a model for the process.
The assumption can be easily be met by stable continuous-time delay processes.
Identification of unstable or integral processes was not considered explicitly (re-
lay feedback may stabilize some unstable processes). In real applications, some
chemical processes, such as chemical reactors, are unstable. To identify these un-

stable processes, modifications and extensions of the proposed methods are needed.
B. Identification of nonlinear processes

The processes considered in this thesis are assumed to be linear. In practice, all
physical systems are nonlinear in nature. Recently, nonlinear control for nonlin-
ear processes is becoming an active research area. The extension of the proposed

identification methods to nonlinear processes is in great interests and demand.

C. Dominant pole placement for multivariable processes
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Multi-loop or decentralized controllers are sometimes favored than multivari-
able controllers because the multi-loop control system has the simpler structure
and less control parameters. When dominant closed-loop poles are used to guide
practical control system design for multivariable delay processes, it is a great chal-
lenge to obtain desired closed-loop performances, or make the assigned closed-loop

poles dominant, by using multi-loop PID controllers.



Bibliography

Ahmed, S., B. Huang and S. L. Shah (2006). Parameter and delay estimation
of continuous-time models using a linear filter. Journal of Process Control

16, 323-331.

Anderson, B. D. O. and J. B. Moore (1990). Optimal Control: Linear Quadratic
Methods. Prentice Hall. Englewood Cliffs, NJ.

Ang, K. H., G. Chong and Y. Li (2005). Pid control system analysis, design, and
technology. IEEE Trans. Control Systems Technology 13(4), 559-576.

Astrom, K. J. and B. Wittenmark (1990). Computer-Controller Systems: Theory

and Design. Pricentice Hall.

Astrom, K. J. and B. Wittenmark (1995). Adaptive Control, 2nd ed.. Addison
Wesley Publishing Company. USA.

Astrom, K. J. and B. Wittenmark (1997). Computer-Controller Systems: Theory

and Design. Pricentice Hall.

Astrom, K. J. and T. Hagglund (1984). Automatic tuning of simple regulators with
specification on phase and amplitude margins. Automatica 20(5), 645-651.

Astrom, K. J. and T. Hagglund (1995). PID Controller: Theory, Design, and

Tuning. Instrument society of America, research triangle park. North Carolina.

Bi, Q., Q. G. Wang and C. C. Hang (1997). Relay-based estimation of multiple
points on process frequency response. Automatica 33(9), 1753-1757.

126



Bibliography 127

Coelho, C. A. D. (1998). Dominant pole placement with maximum zero/poie ratio
phase-lead controllers. In: Proceedings of the American Control Conference.

Philadelphia, Pennsylvania, USA. pp. 1159-1164.

Cott, B. J. (1995). Introduction to the process identification workshop at the

1992 Canadian chemical engineering conference. Journal of Process Control

5(2), 67-69.

Diamessis, J. E. (1965). A new method for determining the parameters of physical
systems. Proceedings of IEEE 53, 205-260.

Elnaggar, A., G. A. Dumont and A. L. Elshafei (1989). Recursive estimation for
system of unknown delay. In: Proceedings of the IEEE Conference on Decision

and Control Including The Symposium on Adaptive Processes. Vol. 2. NJ,
USA. pp. 1809-1810.

Ferretti, G., C. Maffezzoni and R. Scattolini (1991). Recursive estimation of time
delay in sampled systems. Automatica 27(4), 653-661.

Franklin, G. F., J. D. Powell and M. Workman (1990). Digital Control of Dynamic
Systems, 2nd Edtion. Addison Wesley. USA.

Garnier, H., M. Gilson and A. Richard (2003). Continuous-time model identifica-
tion from sampled data, implementation issues and performance evaluation.

International Journal of Control 76(13), 1337-1357.

Garnier, H., M. Gilson, P.C. Young and E. Huselstein (2007). An optimal iv tech-
nique for identifying continuous-time transfer function model of multiple input

systems. Control Engineering Practice 46(15), 471-486.

Gawthrop, P. J. (1984). Parametric identification of transient signals. IMA journal
of Mathematical Control and Information 1, 117-128.

Gawthrop, P. J. and M. T. Nihtila (1985). Identification of time-delays using a

polynomial identification method. System and Control Letters 5, 267-271.



Bibliography 128

Gevers, M., L. Miskovi, D. Bonvin and A. Karimi (2006). Identification of multi-
input systems: variance analysis and input design issues. Automatica 42, 559—

o72.

Golubev, B. and L. W. Wang (1982). Plant rational transfer function approxima-
tion from input ouput data. Int. J. Control 36, 711-723.

Goodwin, G. C., S. F. Graebe and M. E. Salgado (2001). Control System Design.
Prentice Hall. NJ, USA.

Hang, C. C., Q. G. Wang and L. S. Cao (1995). Self-tuning smith prdictors from
process with long dead time. Int. J. adaptive control and signal processing

9(3), 255-270.

Hjalmarsson, H. (2005). From experiment design to closed-loop control. Automatica

41, 393-438.

Ho, W. K., C. C. Hang and Lisheng S. Cao (1995). Tuning of PID controllers based
on gain and phase margin specifications. Automatica 31(3), 497-502.

Hwang, S. H. and S. T. Lai (2004). Use of two-stage least-square algorithms for
identification of continuous systems with time delay based on pulse responses.

Automatica 40, 1561-1568.

Ikonen, E. and K. Najin (2002). Advanced Process Identification and Control. Mar-
cel Dekker.

Johansson, R. (1993). System Modelling and Identification, Prentice Hall Informa-

tion and System Sciences series. Prentice Hall. NJ, USA.

Kurz, H. and W. Goedecke (1981). Digital parameter-adaptive control of process
with unknown dead time. Automatica 17(1), 245-252.

Landau, I. D. and A. Karimi (1999). A recursive algorithm for ARMAX model
identification in closed loop. IEEE Trans. Automatic Control 44(4), 840-843.



Bibliography 129

Liu, M., Q. G. Wang, B. Huang and C. C. Hang (2007). Improved identification of
continuous-time delay processes from piecewise step tests. Journal of Process

Control 17, 51-57.

Ljung, L. (1985). On the estimation of transfer functions. Automatica 21(6), 677—
696.

Ljung, L. (1987). System Identification: Theory for the User. Prentice Hall. Engle-
wood Cliffs, NJ.

Ljung, L. (1999). System Idenfication: Theory for the User, 2nd ed.. Prentice Hall
PTR. Upper Saddle River, N.J.

Ljung, L. and K. Glover (1981). Frequency domain versus time domain methods

in system identification. Automatica 17(1), 71-86.

Luyben, W. L. (1973). Process Modeling, Simulation and Control for Chemical

Engineers. McGraw-Hill International Editions. New York.

Maciejowski, J. M. (1989). Multivariable Feedback Design. Addison-Weiley Pub-
lishing Company.

Maffezzoni, C.and Rocco P. (1997). Robust tuning of pid regulators based on step
response identification. Furopean Jounal of Control 3(2), 125-136.

Mamat, R. and P. J. Fleming (1995). Method for on-line identification of a first
order plus dead-time process model. Electronics Letters 31(15), 1297-1298.

Mathew, A. V. and F. W. Fairman (1974). Transfer function matrix identification.
IEEE Transactions on Chircuits and Systems CAS-21, 584-588.

Mattei, Massimiliano (2001). Robust multivariable PID control for linear parame-

ter varying systems. Automatica 37, 1997-2003.

Michiels, W., K. Engelborghs, P. Vansevenant and D. Roose (2002). Continuous
pole placement for delay equations. Automatica 38, 747-761.



Bibliography 130

Morari, M. and E. Zafiriou (1989). Robust Rrocess Control. PrenticeHall. Engle-
wood Cliffs, NJ.

Narendra, K. S. and A. M. Annaswamy (1989). Stable Adaptive Systems. Prentice
Hall. Englewood Cliffs, NJ.

Ninness, B. (1996). Integral constraints on the accuracy of least squares estimation.

Automatica 32(3), 391-397.

Ogunnaike, B. A. and K. H. Ray (1994). Process Dynamic, Modeling and Control.
Oxford University Press. New York, USA.

Persson, P. and K. J. Astrom (1993). Dominant pole design — a unified view of
PID controller tuning. In: Adaptive Systems in Control and Signal Processing

1992 IFAC Symposia Series. Tarrytown, NY, USA. pp. 377-382.

Rangaiah, G. P. and P. R. Krishnaswamy (1996). Estimating second order plus
dead time model parameters. Industrial & Engineering Chemistry Research

33(7), 1867-1871.

Rao, G. P. and H. Unbehauen (2006). Identification of continuous-time systems.
IEE Proceedings of Control Theory and Applications 153(2), 185-220.

Sagara, S. and Z. Y. Zhao (1990). Numerical integration approach to on-line iden-

tification of continuous-time systems. Automatica 26(1), 63-74.

Saha, D. C. and G. P. Rao (1983). Identification of Continuous Dynamical Systems:
the Posisson Moment Fonctional Approach. Springer Verlag. Berlin.

Shinskey, F. G. (1976). Energy-conserving control systems for distillation units.
Chem. Eng. Prog. 72(5), 73-78.

Sinha, N. K. and G. J. Lastman (1982). Identification of continuous time multi-
variable systems from sampled data. Int. J. Control 35, 117-126.



Bibliography 131

Sinha, N. K. and G. P. Rao (1991). Identification of Continuous-Time Sys-
tems: Methodology and Computer Implementation. Kluwer Academic Pul-

isher. Netherlands.

Soderstrom, T. and M. Mossberg (2000). Performance evaluation of methods for

identifying continuous-time autoregressive processes. Automatica 36(1), 53—

59.

Soderstrom, T. and P. G. Stoica (1983). Instrumental Variable Methods for System

Identification. Springer. Berlin.

Souza, C. E. D.; G. C. Goodwin, D. Q. Mayne and M. Palaniswami (1988). An
adaptive control algorithm for linear systems having unknown time delay.

Automatica 24(3), 327-341.

Tan, K. K., Qing-Guo Wang and C. C. Hang (1999). Advances in PID control.

Springer. Lundon.

Unbehauen, H. and G. P. Rao (1987). Identification of Continuous Systems. North-
Holland, Amsterdam.

Unbehauen, H. and G. P. Rao (1990). Continuous-time approaches to system

identification- a survey. Automatica 26, 23-35.

Vasnani, U. V. (1995). Towards Relay Feedback Auto-tuning of Multi-loop Systems.
PHD Thesis. Department of ECE, National University of Singapore. Singa-

pore.

Wang, L. and P. J. Gawthrop (2001). On the estimation of continuous time transfer
functions. International Journal of Control 74, 889-904.

Wang, Q. G. (2003). Decoupling Control. Springer-Verlag. Berlin-Heidelberg, Ger-

many.

Wang, Q. G. and Y. Zhang (2001). Robust identification of continuous systems

with dead-time from step responses. Automatica 37, 377-390.



Bibliography 132

Wang, Q. G., C. C. Hang and Q. Bi (1997a). Process frequency response estimation
from relay feedback. Control Engineering Practice 5(9), 1293-1302.

Wang, Q. G., C. C. Hang and Q. Bi (1999). A technique for frequency response
identification from relay feedback. IEEE Trans. Control Systems Technology
7(1), 122-128.

Wang, Q. G., C. C. Hang and X. P. Yang (2001a). Single-loop controller design
via IMC principles. Automatica 37, 2041-2048.

Wang, Q. G., M. Liu and C. C. Hang (2005). Simplified identification of time
delay systems with non-zero initial conditions from pulse tests. Industrial &

Engineering Chemistry Research 44(19), 7591-7595.

Wang, Q. G., M. Liu, C. C. Hang and W. Tang (2006). Robust process identification
from relay tests in the presence of nonzero initial conditions and disturbance.

Industrial and Engineering Chemistry Research 45(12), 4063-4070.

Wang, Q. G., Q. Bi and B. Zhou (1997b). Use of fft in relay feedback systems.
FElectronics Letters 33(12), 1099-1100.

Wang, Q. G., T. H. Lee and C. Lin (2003). Relay Feedback: Analysis, Identification
and Control. Springer-Verlag. London, UK.

Wang, Q. G., X. Guo and Y. Zhang (20015). Direct identification of continuous
time delay systems from step responses. Journal of Process Control 11, 531—

542.

Wellstead, P. E. (1981). Non-parametric methods of system identification. Au-
tomatiica 17(1), 55-69.

Whitfield, A. H. and N. Messali (1987). Integral-equation approach to system iden-
tification. Int. J. Control 45, 1431-1445.

Yamamoto, S. and I. Hashimoto (1991). Present status and future needs: the
view from japanese industry. Chemical Process Control-CPCIV:Proc. of 4th

International conference on Chemical Process Control.



Bibliography 133

Young, P. C. and A. Jakeman (1981). Prameter estimation for continuous-time

models - a survey. Automatica 17, 23-39.

Zhang, Y., Q. G. Wang and K. J. Astrém (2002). Dominant pole placement for
multi-loop control system. Automatica 38, 1213-1220.

Zheng, F., Q. G. Wang and T. H. Lee (2002a). A heuristic approach to solving a
class of bilinear matrix inequality problems. Systems & Letters 47, 111-119.

Zheng, F., Q. G. Wang and T. H. Lee (2002b). On the design of multivariable PID
controllers via LMI approach. Automatica 38, 517-526.

Zhou, K. (1998). Essentials of Robust Control. Prentice Hall. NJ, USA.

Zhu, Y. C. (1998). Multivariable process identification for MPC: the asymptotic
method and its applications. Journal of Process Control 8(2), 101-115.

Zhu, Y. C. and T. Backx (1993). Identification of Multivariable Industrial Proceses.
Springer-Verlag. New York, USA.



Author’s Publications

Main Publications

[1] Qing-Guo Wang, Min Liu and Chang Chieh Hang. Simplified identification of
time delay systems with non-zero initial conditions from pulse tests. Ind. & Eng.

Chem. Res., 2005, 44(19), pp.7591-7595.

2] Qing-Guo Wang, Min Liu and Chang Chieh Hang. One stage identification of
continuous time delay systems with unknown initial conditions and disturbance

from pulse tests. Modern Physics Letters B, 2005, Vol. 19, pp. 1695-1698.

[3] Qing-Guo Wang, Min Liu, Chang Chieh Hang and Wei Tang. Robust process
identification from relay tests in presence of non-zero initial conditions and distur-

bance. Ind. € Eng. Chem. Res., 2006, 44(19), pp.7591-7595.

[4] Min Liu, Qing-Guo Wang, Biao Huang and Chang Chieh Hang. Improved iden-
tification of continuous-time delay processes from piecewise step tests. Journal of

Process Control, 2007, 17, pp. 51-57.
[5] Min Liu, Qing-Guo Wang, Chang Chieh Hang and Wei Tang. Identification of

multivariable delay processes in presence of nonzero initial conditions and distur-

bances. Canadian Journal of Chemical Engineering,2007, 85(4), pp. 399-407.

134



Author’s Publications 135

[6] Qing-Guo Wang, Min Liu and Chang Chieh Hang. Approximate pole place-
ment with dominance for continuous delay systems by PID controllers. Canadian

Journal of Chemical Engineering, 2007, 85(4), pp 549-557.

[7] Qing-Guo Wang, Chang Chieh Hang and Min Liu. Controller design for unsta-
ble multivariable systems with multiple time delay. 3rd Conference on Neuro-
Computing and Evolving Intelligence, 13-15 December 2004, AUT Technology
Park, Auckland, New Zealand.

[8] Qing-Guo Wang, Min Liu and Chang Chieh Hang. Integral identification of
continuous-time delay systems with unknown initial conditions and disturbance.
International Symposium on Design, Operation and Control of Chemical Processes,

August 18-19, 2005, Seoul, Korea.

9] Qing-Guo Wang, Min Liu and Chang Chieh Hang. Integral identification of
continuous-time delay systems in presence of unknown initial conditions and dis-

turbance. Submitted to Ind. & Eng. Chem. Res..

Other Publications

[10] Yong Zhang, Qing-Guo Wang, Min Liu and Min-Sen Chiu, Disturbance com-
pensation for time-delay processes. Asian Journal of Control, 2006, 8(1), pp. 28-35.

[11] Qing-Guo Wang, Xue-Ping Yang, Min Liu, Zhen Ye and Xiang Lu. Sta-
ble model reduction for time delay systems. Journal of Chemical Engineering of

Japan, 2007, 40(2), pp.139-144.

[12] Han-Qin Zhou, Qing-Guo Wang, Min Liu and Leang-San Shiech. Modified
smith predictor design for periodic disturbance rejection. ISA Transaction, 2007,

46, pp. 493-503.



Author’s Publications 136

[13] Vinit Nagarajan, Ying Wu, Min Liu and Qing-Guo Wang. Forecast studies
for financial markets using technical analysis. The 5th International Conference

on Control and Automation, June 26-29, 2005, Budapest, Hungary.



