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A performance assessment method for nonlinear feedforward and feedback control systems is proposed in this paper. First, the
existence of minimum variance performance bound for two nonlinear systems with different structures is analyzed, and the closed-
loop model of nonlinear system is obtained with the help of iterative orthogonal least squares identification method. Then, the
technology of variance analysis is introduced to establish the variance contributions due to both disturbances and controller.
A nonlinear performance index for the feedforward and feedback control systems is estimated using an ANOVA-like variance
decomposition method. Finally, a meaningful example is simulated to show the effectiveness of our method.

1. Introduction

The technology of control performance assessment (CPA)
has attracted much attention in recent years, due to the
extensive application of automatic control systems in indus-
trial area. CPA is a management tool to maintain efficient
operation performance of automation systems. The main aim
is to evaluate the performance of control loops in control
systems, diagnose the reason of poor performance, and
present effective proposals for improvement once the control
performance of a running controller cannot meet the desired
requirements.

The study of CPA began to blossom some 20 years
ago with the pioneering work by Harris [1]; he proposed
a linear performance index based on minimum variance
benchmark. Desborough and Harris [2] proposed a nor-
malized performance index for assessment of linear SISO
controller performance, which can be estimated by linear
regression methods. Stanfelj et al. [3] presented a method that
utilized autocorrelation and cross correlation functions for
monitoring and diagnosing the cause of poor performance
of feedforward and feedback control systems. Desborough
and Harris [4] developed a performance assessment algo-
rithm based on variance table to investigate the variance
contributions due to disturbances and controllers for a linear

feedforward and feedback system. Harris et al. [5] developed
a method for assessing the performance of linear MIMO
control systems, and this method requires an estimate of the
process interactor matrix that characterizes the dead-time
structure. Almost at the same time, Huang et al. [6] developed
a new approach based on filtering and correlation (FCOR)
analysis of the process output and filtered data, which can
be used to estimate the controller performance of a general
class of linear MIMO processes. Subsequently, Huang et al.
[7] developed a method for the performance assessment of
linear multivariate feedback plus feedforward control systems
using minimum variance control as the benchmark. CPA
theoretical issues have been reported by several literatures,
such as the references published by Qin [8], Huang and Shah
[9], and Jelali [10].

Although the field of CPA has received much attention
in theory and engineering in recent years [11-14], the most
previous studies are focused on linear systems. In real
applications, the industrial processes are naturally nonlinear
systems. The estimation of the minimum variance perfor-
mance lower bound (MVPLB) and the performance index
using the linear control performance assessment techniques
may be distorted by these nonlinearities. Due to the internal
complexity and lack of effective mathematical tools, far less
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has been written on the CPA methods for nonlinear systems.
For a special class of nonlinear SISO processes that can
be described by the superposition of a nonlinear dynamic
model and additive linear disturbance, Harris and Yu [15]
presented a method to estimate the MVPLB using closed-
loop data. Continuing this idea, estimates of the MVPLB for
the moderate valve stiction cases are proposed by Yu et al.
[16]. Yu et al. [17] proposed a new CPA performance index
for general nonlinear SISO models based on an ANOVA-
like variance decomposition method. This new performance
index is not based on the MVPLB, but it can be used to
estimate the MVPLB for some nonlinear systems detailed
are discussed in [15]. Considering the process nonlinearity
and valve stiction nonlinearity in control system, Zhang [18]
proposed some CPA methods for nonlinear systems based
on minimum variance benchmark. Yu et al. [19] extended
CPA to nonlinear MIMO systems. However, in order to make
the problem tractable, they restrict the system structure to
be a model with additive linear disturbances and where the
nonlinearity is in the form of valve stiction.

In spite of the fact that multivariate control schemes are
justified from an economic and quality improvement stand-
point, the univariate controllers are the mostly used con-
trollers in practical applications. The performance of these
SISO control schemes can be enhanced by including feed-
forward elements. In this paper, we study the performance
assessment for nonlinear feedforward and feedback control
systems. The objective of our work is to estimate the MVPLB
for this nonlinear system and analyze the contribution of
each controller for the overall performance bound. This study
has an important guiding significance for the adjustment and
design of the actual control system. Two common situations
are often encountered in pragmatic feedforward and feedback
control systems. The first case is, although a feedforward
variable can be measured, it is not used in the control systems;
in such situation, the result of CPA for nonlinear feedforward
and feedback control systems can provide an estimation of the
variance reductions if feedforward controller is considered.
In the other case, a feedforward variable is both measured
and used in a feedforward and feedback control scheme,
and then, the performance of the individual controllers can
be assessed by the result of this paper, such that we can
determine which controller should be principally adjusted
to improve the performance of feedforward and feedback
control systems.

Based on some methods for the performance assessment
of linear feedforward and feedback control systems, this
paper is an extension to nonlinear systems. The outline of
this paper is organized as follows. As a prerequisite, the
performance assessment of linear feedforward and feedback
systems is discussed in Section 2. In Section 3, the existence
of MVPLB for nonlinear feedforward and feedback systems is
analyzed. In Section 4, a description of the ANOVA-like vari-
ance decomposition method is given and a new performance
index of nonlinear control systems is proposed. Finally,
a simulation is made to illustrate the proposed method-
ology in Section 5, and this is followed by a conclusion
in Section 6.
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Unmeasurable disturbance
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FIGURE 1: Schematic of feedforward and feedback control system.

2. Analysis of Variance in Linear Feedforward
and Feedback Control System

A structural schematic of general feedforward and feedback
control system is given in Figure 1, where y, is output variable
of the process, 1, is manipulated variable which is adjusted by
summing the outputs from the feedback controller 4™ and

feedforward controller u?. G™ is feedback controller transfer

function, and Gf is feedforward controller transfer function.
g7 fp represents the process model that may be linear or
nonlinear. b is the number of whole periods of process delay.
q" faD; ; represents the effect that the measured disturbance
D, ; has on the process output, and [ is the number of periods
of delay it takes for a change in D, to begin to affect
the output. In linear systems, q ' faD,; is often expressed

by transfer function as q_lNdDM. Dy, and D, represent
the unmeasured and measured disturbances, respectively. In
this paper, work is based on the assumption that there is
no cross correlation among the unmeasured and measured
disturbances, and this is reasonable for many industrial
processes.

In linear systems, the delay-free process model fj, can be
represented by the following equation:

-1
w(q") O

where w(q_l) and 6(q_1) are stable polynomials in the back-
shift operator g . Disturbances D, and D, , are represented
by autoregressive integrated moving average (ARIMA) time
series models:

0; (qil)

W(X”, i= 0, 1. (2)

Di,t =

{o;;} is a sequence of independently and identically dis-
tributed random variables with mean zero and constant
variance o7. 0;,(q"") and ¢;(q”") are monic and stable poly-

nomials. The difference operator is defined as V def 1- q_l),
and d; is the degree of differencing. The linear feedforward
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and feedback control system can be modeled as the sum of
two disturbances and a linear transfer function:

w
= _b(Lut + Dy, +q 'NyD, . 3)

e

Substituting the feedforward and feedback controller repre-
sentation into above equation and multiplying both sides by
g% and collecting terms

-1

w(q")

8(q7")

fF -1
U, +q NgDyypyp
(4)

In an analogous manner to the minimum variance feedback
controller, the design of minimum variance feedforward and
feedback controller can be derived. The research result of
Desborough and Harris [4] reported that the linear closed-
loop system can be described in terms of the unmeasured
disturbance driving force and the measured feedforward
variable. We do the similar work, which yields

w(q") 0o (q7")

fb
Yo = 3(q ) (—GC )’t) + W“O,Hb

Po (
w(q") .
+ meDu +q'NyDy 1y
(a7 /e (q) v 3 )
1+qt[w(g?) /8 (g ]G0 ™
. q°Gp(q7")Gl +q'N, b
1+qt[w(g?) /8 (g )] GP

Yo (q_l) Kot+p T Y1 (q_l) Dy yips

fb
Verb = 5(q ) U, + Doy +

where y,(q") is the closed-loop transfer function between
y, and the driving force for the unmeasured disturbance.
v,(q") is the closed-loop transfer function between y,
and measured feedforward variable D, . Alternatively, the
process can be described in terms of the driving forces alone:

V=¥ (q_l) o b T Y1 (q_l) &ty (6)

Each of the closed-loop transfer functions in (6) can be
expanded in a convergent power series in q_l:

ACREDRAY )
h=0

This expansion is obtained by writing each transfer function
as a ratio of polynomials g and then dividing the numerator
into the denominator using polynomial long division. Then
the process output can be extended as

(o) (o)
—h —h
Yesb = Yop+b T Vipeb = le/o,hq Ko eeb T Z‘/’l,hq X1 tbe
h=0 h=0
(8)

The term y,,,; is the contribution of unmeasured distur-
bance D, to the process output; it can be written as

_ -1 ~(b-1)
Yot+b = (1 T4 t T Vopa4q )“o,t+b

-b —(b+1
+ (‘l’o,bq + Vopr19 RAR ) A1 tib )

()
= €4/t T ZV’O,hq_h“O,Hb =€/t T y(f)],awb'

h=b
The first term ey, in above function is recognized as
the prediction error, which is independent of the second
term. The second term is the contribution to the process
output y,,,, which arises from the nonoptimality of the
control associated with the unmeasured disturbance, and it
is also a function of the process dynamics, the unmeasured
disturbance, and the feedback controller only.

In a similar manner, the contribution of the measured

disturbance D, ; to the process output can be written as

_ -b —(b+1-1)
Yiteb = €reabjt T (%,hq Tt Yipag )“1,t+h
—(b+l) —(b+l+1)
+ (‘//1,b+lq T Vip+1414 T ) X1+
b+l-1 N
= et T z Yind %t
h=b
N h f 8t
- &
+ Z Vind Creeb = byt T Vit T V1w
h=b+l
(10)
where
€1t+b/t
(0, I>b

0 ~(-1) 1
B (Wl,oq te Y9 +¥1,9
= < 0

—(+1 ~(b-1
T V14 R Yip-19 ( )> oy <D
(11)

In (10), the first term e, ,,,, is the prediction error for the
measured disturbance, and it is independent of the second
and third terms. The second term is the contribution to
the output y,,,, which arises from the nonoptimality of
the feedforward controller only, and the third term is the
contribution which arises from the combined effect of the
nonoptimality of the feedforward controller and the feedback
controller.

Since it has been assumed that the measured and unmea-
sured disturbances are not cross correlated, the prediction
error ey, and e, ;, are independent of all the con-
trollers. Then, the process output under minimum variance
control is given by the sum of the individual error in
forecasting the effect of the disturbances:

mv
YVirb = €oprbft T €1Lprb-ijt> (12)

and the MVPLB can be written as

Grzrlv = var (e(),t+b/t) + var (el,t+b/t) . (13)



3. MVPLB of Nonlinear Feedforward and
Feedback Control System

Due to the effect of various factors such as complexity of
nonlinear behavior and challenges in model determination
and parameter estimation, far less has been written to
extend the methods for performance assessment to nonlinear
systems. In order to simplify the analysis and without loss of
generality, the problem of estimation for minimum variance
performance bound for nonlinear feedforward and feedback
systems is given in two aspects.

First, we only assume that the process model has a
nonlinear representation in the structural schematic Figure 1,
and this is not very restrictive in many applications. Then, the
closed output b-steps into the future of the nonlinear system
can be expressed as

Yeso = fo () + Do gy + NaDy s (14)

where the notation fp(-) denotes a nonlinear function of
process model, and the superscript * is used to represent
the vector collecting the immediate historical values; that

*

is, u, (U_y>...>u;_, ). Decomposing the unmeasured
u
disturbance D, ,,,, into a prediction error and a prediction

Dy svp = €opabe + Dopapes (15)

the prediction ﬁo,t +by¢ 18 the b-step ahead minimum mean
square error prediction for the value of the unmeasured dis-
turbance b steps into the future. The effects of the measured
feedforward variables are also decomposed into a prediction
error and a prediction

NaDy g p1 = €y pipije + Dipspipe (16)

The prediction D, s is the b — I step ahead minimum
mean square error prediction for the value of the measured
disturbance b — [ steps into the future. Note that if [ is greater
than or equal to b, then e, ;,;, ;, = 0. This implies that there
is no prediction error since we exactly know the future value
of the effect on the process of the measured disturbance.

The minimum variance control law is found by minimiz-
ing the mean square error of the output:

N
Yeso = fo () + Doy + NaDy i

= : D, D

= fr (”t )+ €ot+bjt T Potrbjt T €1trb-1/t T D1 b1/t

o~ _
= €opabjt T €rerbyye + fp (U ) + Do ssvse + Dy givoije-

term 1

term 2

17)

yi(q™)v®

ky=1k,=k,

Zezk(xlt kT Z Z O,k k, %, Kk, +
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It follows from this formula that the minimum variance
controller (MVC) set the manipulated variables to exactly
cancel the predictions; that is,

b f\, A S
fr (”t ’”t) + Doy ypye + Dy pypiye = 0. (18)
Then the process output under this control scheme can be
denoted by

)’;TI; =€)t T (19)
et L<b

As we have assumed that there is no cross correlation among
the unmeasured and measured disturbances, the prediction
errors ey, and e, are independent and unrelated
with controller parameters. Then, the MVPLB of closed-loop
output is

01211v =var (60,t+b/t) + var (e 1,t+bfl/t)

” 2
ot l//O,b—l) 0o

= (1 + I/’(’)?1 +
(20)
0 I>b
(V/{,zo + 1//{,21 Tt u/fb—l—l) Uf I<b.
From above derivation, we can conclude that the MVPLB
of nonlinear feedforward and feedback system is identical
to that of linear system. The difference is that it is possible
to adopt different controllers for obtaining same minimum
variance.
Second, a more general form of nonlinear feedforward
and feedback control systems is considered:

b " — —
=g fplu)+ 20_{ + Dy (1)

nonlinear nonlinear  nonlinear

where the terms D, and D, ,_; are called output disturbances
which represent the effect that the unmeasured and measured
disturbances have on the process output, respectively. They
are also nonlinear and can be represented by nonlinear
ARMA model as

Dor —fOD( 0,t— 1)“0: 1)+(x0,t’

¢ = faDie = le( Lt- 1>“1t 1)+(X1,t'

(22)

Further, we assume that the output disturbance admits a
representation of the form

ot Z Z elkl kk it—k, Kip— kk Kip> (23)

k=1 ki=ki_,

fipla, )
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where {e;;} is a white noise sequence with mean g, , and
variance oza, and y;(q”") is monic and stable polynomial,
and we also assume that the disturbance model is invertible.
Multiply both sides by ¢” and substitute for all values of y;.;, ;,
i=1,...,b—1,in (21):

b-1

Viso = fp (”t*) + ZTO,j (fO,D (“;,Hb—l—j) + ‘Xo,t+b—j)
j

~ *
+ Koy, (DO,t’ “o,t)

(24)
b-l-1

*
+ Z T1,j (fl,D (“1,t+b—l—1—j) + ‘Xl,t+h—l—j)

]

~ *
+ Ky, (Dl,t’al,t) >

where 7; ; is the jth impulse coefficient of [y(g V1 i =

0 or 1. K;,(D;, a;,) is a remainder term that is obtained by
successive substitutions. The unmeasured output disturbance
is represented as

b-1

5o,t+b = ZTO, j (f 0,D (ag,t+b—1— j) + Ko tib- j)
j (25)

~ *
+ Koy, (DO,t’ ‘Xo,t) .

According to the definition of conditional expectation, the b-
step ahead prediction is

b-1

= *
Dyypye = E ZT(), j (f 0,D (“o,t+b—1— j) + Qo tib- j) | I,
j

+E {Ko,b (ﬁo,t) ‘Xg,t)}

b-1

.
=E ZTo,j (fO,D (“o,t+b—1—j) + “o,t+b—j) | I,
j

+ Koy, (50,t’ “g,t) :
(26)

Now in the aforementioned equation, we know

E{“O,t+k | It} = U, k=1,....b

E{ags i | I} = &4k = Doy = Dosoijer1> k20,

E {fOD ((x;,Hk) |It}
- ro Jo; fop (oc;ﬁk)

—00 —

> “o,t+1) d“o,t+k e d“o,m’
(27)

X Po (“0,t+k> e

where  po(etgsi>---> %) is the joint distribution of
®g ik * O 41+ Then the prediction error for the unmeasured
output disturbance is

€o+b/t = Do v = Dotrnye

b-1

= ZTO,j (fo,D (“;,Hb—l—j) -E {fO,D (“;,t+b—1—j) | It}

i=0

T t+b-j ~ Vo,a) .
(28)

In a same manner, the prediction error for the measured
output disturbance is
€ prb-1)t = D1grv1 = Diprp-ige

(0, I>b

b-1-1

Z T1j (fl,D (“r,t+b—l—1_j) (29)

=0
—E {fl,D (“iwamfj) | It}

TO prp-1-j ~ .“1,oc) >

I<b.

The process output can be written as

Yerb = fo () + Do ppge + Dygapije + Eosngt + Epsbiyi-
(30)

If it is possible to find the control action at time t such that

fp (7)) + Do e + Dy gipiye = 0, (1)

then the resulting controller is the minimum variance con-
troller. It may not be possible to implement a minimum
variance controller due to the various reasons. For instance,
it may lead to excessive manipulated variable action and
may not be robust to modeling errors. However, the output
variance set by minimum variance provides a theoretical
lower bound on the system output and can be used as a useful
guide for controller assessment.

The process output under minimum variance control is
given by the sum of the individual error in predicting the
effect of the disturbances:

0 I>b
=g +4 - 32
Yirb = €oebt ey <D, (32)

It should be pointed out that the terms &, ;,;,; and & ;. ;/; are
very complicated functions, and they may not be expanded
in convergent time series as that in linear systems. Therefore,
it is difficult to estimate the MVPLB from the closed-loop
operation data of feedforward and feedback control system
by using traditional linear regression method. But we can
get a conclusion that the MVPLB does not depend on the
manipulated variable and only related with the most recent
b past unmeasured disturbance driving force and b — [ past
measured disturbance driving force.



4. ANOVA-Based Performance Assessment
of Nonlinear Feedforward and Feedback
Control System

Analysis of variance (ANOVA) methods are a class of statis-
tical methods that are useful in process systems engineering.
Its primary task is to decompose the variance of a response
variable into contributions arising from the inputs and assess
the magnitude and significance of each of their contributions.
Historically, the ANOVA variance decomposition techniques
were used to provide variance analysis for nonlinear systems
with the multidisturbance sources [20].

For the output of a static system such as Y =
f(X,,X,,...,Xp), the relative importance of the indepen-
dent inputs can be quantified by the fractional variance, and
this can be calculated using an ANOVA-like decomposition
formula [21]:

Var [Y] = ZV +Y IVt Vg 33)

i ]>l
where V; = Var[E[Y | X; = x;]], V; = Var[E[Y | X; = x;]],
Vi = Var[E[Y | X; = x, Xj = xj]] - Var[E[Y | X; =

x;]] = Var[E[Y | X; = x]] and so on. E[Y | X; = x;]
denotes the expectation of Y conditional on X; when fixing
the value x;, and V stands for variance over all the possible
values of x;. In the same way, if we partition the variable set
(XI,XZ,...,XP) into two groups: U; = (X,,...,X}) and

U, = (Xp_41>---»Xp), then the variance of Y = f(U,,U,)
can be decomposed into V[Y] = Vi, + Vi, + Vyp.

For the nonlinear feedforward and feedback control
systems described by Figure 1, we separate the disturbance
entering the system after time 0, say [o;,p X p 15-- o
(XO,I’“1,t+b—l"x1,t+b—l—1’""“1,1]’ into two groups: x; =
[0 40> - - X1 Ot i - - Frppy] and X = o
& 1> % -..>0 ). The first group includes all the
disturbances entering the system after time ¢ and the
second group includes all the disturbances entering the
system up to and including time ¢ and including time t
starting from the initial time t = 0. Now, we are interested
in determining the sensitivity of output y,,, variations of
two vector series x; and x,. Since the future behavior of
Y,4p 18 possibly dependent on initial conditions due to the
nonlinearity, the initial condition must be considered before
using the ANOVA-like decomposition equation. Using the
well-known variance decomposition theorem, the variance
of y,,; can be decomposed into two terms:

V [eso] = Epy [Va Do | L))+ Vi, (B [Yewn | BT, (34)

where x = [x;,x,] denotes all of disturbances entering
the system from time 1 to time t + b and I, denotes initial
conditions. The first term in above equation is the fractional
contribution to the variance of y,,;, from the disturbance
signal and the interaction between disturbance and the initial
condition. The second term is the fractional contribution
to the output solely due to the uncertainties in the initial
condition. Given the initial condition I,,, conditional variance
V. [¥rp | Ip] can be decomposed as

Vel Iy =V o | ] = Vi [ i+ Vo [ L +Vip | L, (35)
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where V; | I, = ValEulyiy | e, DLV, | I =

ValEany | (. 1p)]], and Vi, | Iy = Vi [E [y, |
e IDIN -V | I, -V, | . E; [V, | I,] denotes the main
effect of x; on the V[ Vel Ep [V2 | I,] denotes the interaction
contributing to the V[ y, ] that is not accounted for the main
effects of x; and x,. Consequently, a suitable performance
index can be constructed by referring to Harris index:

Ej, (Vi 1 L]

. (36)
Var [y,

e =

If the nonlinear model is stationary, then the distribution
of lim, , ¥, can reach an equilibrium. For linear time
series, this limiting distribution is independent of initial
condition. But for a stationary nonlinear model, the limiting
distribution may depend on the initial condition. Therefore,
the performance index #, will depend on the initial condition.
If the distribution of lim, _, ., ¥,,, does not depend on the
initial conditions, the process is termed ergodic. In actual
industry, the cases that processes are strongly nonergodic
are more pathological than common cases. For an ergodic
nonlinear system, V; [E,[Y,,|],]] in (34) will be zero for
t — 00, and the variance decomposition can be expressed
whent — ooas

Var [y, = Ej Vil g+ Vo [ Iy +Vip [ )] = Vi +V, + Vpy,
(37)
where V) = Vi [Ep [yip | X111V, = Vo [Exy [Yisp | X511, and

Viz = VI¥p] =V = V,. The performance index will turn into
V.
li = lim —
tinc}orh tinc}oVar [yt+b] (38)

Generally, we will approximate the infinite limit in above
equation by some suitably large value 77,.

In Section 3, we conclude that the MVPLB of nonlin-
ear feedforward and feedback control systems is existent
and only related with the most recent b past unmea-
sured disturbance driving force and b — [ past mea-
sured disturbance driving force. Moreover, we have x; =
(00148 -+ > Ko pi1> Ky pibis---» Xy gy1]> SO 7, just is the mini-
mum varjance performance index of the nonlinear feedfor-
ward and feedback control systems.

For the computation of the performance index, the
principal task is to estimate the closed-loop model of non-
linear feedforward and feedback control system. Firstly, the
measured feedforward variable transfer function, given in (2),
must be estimated. Using the linear regression techniques and
pastvalues of D, ;. The model of measured disturbance can be
estimated by

Jp
D,, = Z/\iDl,H' + 0. (39)

i=1

@, is an estimate of the independent driving force for
measured disturbance. If the process is controlled by a linear
or nonlinear feedforward and feedback controller such as
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u = 9gVpe.os yt_ny), then the output of closed-loop system
can be written as

Yesb
= fi (}’t’ o Yieny> Qo,pb> -+ o> Ko,p—ng> Dyipppeeos Dl,t—nD>
=/, <}’t’ wo Vteny> Qo,teb - o Xotng K prb-1> -+ > 0‘1,t7n1) .
(40)

According to the existing knowledge, any continuous f(-)
can be arbitrarily well approximated by polynomial models.
Therefore, expanding f,(-) in above equation as a polynomial
of degree I gives the representation

n n
Yivb =& Tt Zszl X+t Z Z & i, Xi 1 Xipr T

i=1 i1=11,=1,

(41)
n n
+ Z Z & iy Xip g Xy + G
i=1 =iy
where
n=ny,+ny+n, (42)
and x,;= i X4 = Yppse - > Xyt = Vieny Xny+1t = Rotrbr o o

xny+n0,t = (XO,t—no’ and xny+no+1,t = (Xl,t+b—l’ RS xn,t = (xl,t—nl'
Moreover, the output of closed-loop system can be written as

a linear regression model:

M
Vo= D P& +E t=1,..,N, (43)

i=1

where N is the data length, the p;, are monomials of x,;
to x,,, up to degree [, p,, = 1 corresponding to a constant
term, &, is some modeling error, and the ¢;,i = 1,..., M, are
unknown parameters to be estimated. Then above equation
can be written in the matrix form

Y=PO+E, (44)
where
o T
N P P11 P
Y = ) P = E = N E )
L YN ] L Pm PN PmN
(45)
& &
0= R E=
| € | | &N

In reality, as parameters n,, 1y, and n; are unknown, we must
consider the combined problem of structure selection and
parameter estimation. To avoid losing significant terms which
must be included in the final model, we are forced to consider
the full model set at the beginning of the identification
and then to select a subset from full model set and find
the corresponding parameter. The orthogonal least squares

(OLS) method [22] can be used to determine the order and
estimate the parameters of the model. Denote

PO =[p: v]. (46)
After a series of Householder transformations H®, i =

.,k — 1 have been successively applied to P%; it is
transformed to

pl-b _ [Rkl ﬁl((kl . ﬁx}—l) . Y(K—l)]’ (47)
where R,_, = (R, 0)7, k D - (plk U,...,kal)) ,and

Yl = (D, e 1>) , and R, isthe (k—1)x (k—1)
upper triangular matrix. Further denote

N , 172
= (0r) e

ik (48)

j=ky..., M.

Assume that the maximum of (b](k) /aj.k))z, j=k...,M,is

achieved at j = j,,. Then interchange the j,,th column of
~(k-1)

pk with the kth column. The procedure is terminated at
M, th stage when
Ms (Ms) g
1- MSp, or M, =M, (49)
(Y,Y)

where p(0 < p < 1) is a desired tolerance. Using backward
substitution, the subset model parameter estimate ®; i
computed from

Ry © [y(M ) yl(\f‘)]T. (50)

In addition, since the terms of unmeasured disturbance
driving force are generally unmeasured, the identification will
require an iterative approach. The identification procedures
can be clarified as follows.

Step 1. Set the initial sequence &, by fitting a linear model or
setting the o, to zero, and set iteration number i = 1.

Step 2. Identify the nonlinear model and get the prediction
errors or residuals E['], k=1,...N.

Step 3. If certain identification criteria are achieved, then the
program jumps to Step 6. Otherwise, Step 4 is run.

Step 4. Replace the initial sequence by the prediction errors
or residuals.

Step 5. Set iteration number i = i + 1 and return to Step 2.
Step 6. End of program.

Once the parameters of the closed-loop model are esti-
mated, Monte Carlo (MC) method may be used to compute
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TaBLE 1: The obtained model coefficients and minimum variance by linear estimation method.

Terms b=3,1=5 b=51=3

Real values Estimated values Variances Real values Estimated values Variances
1 1 1 0 1 1 0
Yo, 1.60 1.4977 0.0118 1.60 1.3811 0.0172
Yo, 1.76 1.4321 0.0396 1.76 1.2671 0.0466
Vos X X X 1.54 1.0338 0.0801
Vou x x x 1.05 0.6427 0.0825
0'3 0.05 0.1208 0.0040 0.05 0.1712 0.0230
Yo X X X X X X
vy, X X X X X X
Y, X X X X X X
Y3 X X X 1 1.0005 0.0234
Via x x x 0.3 0.2849 0.0588
o 0.1 0.0997 2.1861e — 004 0.1 0.0989 2.0217e — 004
o’ 0.3329 0.7038 0.0919 0.6156 1.1688 0.2958

the variance decomposition. Firstly, two random vectors,
2B = [x1 ,x2 ]NX and % [% (k),xz ]le, are
generated, which are two sets of N . simulation of multi-
dimensional inputs that have the requisite distribution. N,
denotes memory length of the model. Then, the mean and
variance of y,,; given the initial condition I can be calculated

by

Ve 1 Lo = ) [ Ios

(51)

(?H—b | 10)2'

Z( () 11,)" -

V.|, =

The partial variances can be estimated as

N ~
Vl | I, = %Zfz (x1 ’xgk))fz (x(lk),xz )_ (7t+b | 10)2)
k=1

AVE _Zfz (0, 29) £, (29, 59) = (55 | 1)
Vil Iy =V, | 1,-V, | I, -V, | I,
(52)

To calculate the \71 | I, with the different initial conditions,
the average of these values can be used as the estimates
of E; [V | I,], and the performance index of nonlinear
feedforward and feedback control system can be obtained.

5. Simulation Study

This section presents a simulation experiment to show the
effectiveness of the proposed strategy. The model of nonlinear
feedforward and feedback control system that we have chosen
is expressed as

= f(u )+ Do, +q (1-069 " )Dy,,  (53)

where f(u, ,) is process model represented by a nonlinear
polynomial:

f (ut*—b)

= 0.2uy_5 +0.3u,_y + t,_s + 0.8

+0.8u;_su;_4 — 0.714?_4 - 0.5143_5 = 0.5u;_3u,_s.

(54)

The measured and unmeasured disturbances are, respectively,
given by
1 1
O ps D,=———
1-1.6q71+0.8q2 * M 1-0.9q7!

Xy b

(55)

DO,t =

where {«;} and {a;,} are sequences of independent and
identically distributed normal variables with mean zero, and
the variances are, respectively, 0.05 and 0.1.

Assume that the process is presently being controlled
about a fixed set point by a simple proportional feedforward
controller in addition to an integral feedback controller. The
manipulated variable is given by

0.3-02g"

e V. (56)

u, =-0.1Dy, —

Two closed-loop signal curves of different time-delay condi-
tionsb = 3, I = 5and b = 5, | = 3 are shown in Figure 2.
Then, the traditional linear regression method is applied
to estimate the MVPLB for nonlinear forward feedback
control system. The estimated values of model parameters
and MVPLB are shown in Table 1, where the model orders
are J, =7, J; =7, and Jp = 1 by applying AIC criterion and
the values are calculated by 100 times’ statistics. It can be seen
that the estimated value of model parameters and MVPLB
by traditional linear regression method has larger deviation,
which is always larger than the real value. This implies the
excessive estimation.

Itis necessary to identify the model of closed-loop system
to estimate the minimum variance performance index of the
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FIGURE 2: 1000 samples for the closed-loop nonlinear feedforward and feedback system subjected to measured and unmeasured disturbances.
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FIGURE 3: Output signals of identified model comparing with actual model. (a) b =3,1=5;(b)b=5,1=3.

nonlinear system. First, we collect the disturbance signals
which can be measured and then apply the linear regression
method to fit the curve to obtain the parameter of the white
noise. Furthermore, we use iterative orthogonal least square
method to identify the closed-loop model. The comparison
for the output signal of identified model and actual model
under two different time delays is shown in Figure 3. We
can see the identified model can well approximate to the real
nonlinear model.

It is noted that the output variance of nonlinear system
is also related to the initial value. Thus, to see whether the
resulting controller performance based on variance decom-
position method includes the influence of the initial value
or not, the output variation of closed-loop system during the
periodt = 1,2,...,40 is shown in Figure 4. It can be seen that
when ¢ > 20, the distribution of the system output tends to be
stable; thus we get the conclusion that the output has nothing
to do with the initial value.
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FIGURE 5: Box plots of the estimates of the minimum variance lower bound for the nonlinear feedforward and feedback control system. (a)

b=3,1=5b)b=51=3.

Selecting an appropriate memory length of 40 and apply-
ing 100 times” Monte Carlo experiments, the box plots of
MVPLB estimates with time delay b = 3, [ = 5,and b = 5,
I = 3 by applying variance decomposition method proposed
by this paper and traditional linear estimation method can
be seen in Figure 5. In Figure 5(a), the first column gives
theoretical performance index for nonlinear system with time

delay b = 3, I = 5, and the second column and third one,
respectively, show the estimates of performance index by tra-
ditional linear method and that by the method in this paper.
In Figure 5(b), the first column gives theoretical performance
index for nonlinear system with time delay b = 5, I = 3,
and the fourth column and seventh column, respectively,
show the estimates of performance index by traditional linear
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method and that by the method in this paper. The second and
third column, respectively, show the contributions of perfor-
mance index of the unmeasured and measured disturbance
signal applying traditional linear method. The fifth and sixth
column show the contributions of performance index of the
unmeasured and measured disturbance signal applying the
method proposed by this paper, respectively. From the plot,
we can see that the estimates of performance index using our
new method are more close to the theoretical value than that
using traditional linear method and get the conclusion that
it is effective to estimate the MVPLB of nonlinear forward
and feedback system by applying the CPA method based on
variance decomposition method.

Remarks. (i) The MVPLB of this nonlinear feedback and for-
ward control system can be decomposed into the best possible
bounds for each of the controllers. According to the variance
contributions of the unmeasured and measured disturbance,
we can confirm the degree of controller performance by the
feedback controller and the feedforward controller.

(ii) When the feedforward delay exceeds the feedback
delay, there is no error in predicting of the future disturbance
by using given information at current time. In such case,
the overall MVPLB is only the contribution of unmeasured
disturbance. This is the reason why only three columns are
included in Figure 5.

(iii) This new nonlinear CPA method requires only
observable signals and crude estimates of the process delay
and another delay that it takes for a change in measured
feedforward variable to begin to affect the output.

(iv) The proposed method needs to estimate the closed-
loop nonlinear model, and the identification of the closed-
loop model will directly affect the estimates of the MVPLB.

6. Conclusions

The problem of control performance assessment for non-
linear feedforward and feedback system is investigated in
this paper. We provide a method based on the variance
decomposition to estimate the MVPLB for two classes of
nonlinear feedforward and feedback control system. When
the time delay of the process and measured disturbance are
known, the performance index based on minimum variance
benchmark can be estimated by the data from the closed-
loop system; the simulation shows the effectiveness of the
proposed approach. More specifically, the assumption of one
measured disturbance is also suitable for the multimeasured
disturbance cases; thus the method in this paper can be
extended from SISO to MISO.
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