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Abstract

In this paper it is shown that, if a time-varying uncertain system is robustly completely detectable, then there exists an estimator for this system,
i.e. the state vector of the system can be estimated asymptotically. If the time-varying uncertain system is robustly completely observable, it is
shown that there exists an estimator for this system with assignable rate of convergence of the error. Moreover, specialized constructions are

developed for the special class of triangular systems.
© 2008 Elsevier B.V. All rights reserved.
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1. Introduction

One of the biggest challenges of Mathematical Control
Theory has been the problem of constructing state observers for
nonlinear systems. This problem has attracted a lot of attention
in the literature in the past decades (see, for example, [1-6,8—
10,15,17,19-25,29,30,32]).

It should be noticed that the problem of design of
observers for nonlinear systems has been approached from
different research directions. Tsinias in [29,30] provided
sufficient conditions for the design of nonlinear global time-
invariant observers based on Lyapunov-like characterizations
of observability and detectability, which can be verified easily
for a special class of nonlinear systems. The works of
Gauthier, Kupka and others [8§-10] have provided semi-global
solutions to the observer problem for systems with analytical
dynamics based on a high-gain strategy. The case of observable
systems with analytic dynamics and the solvability of a series
solution methodology to the observer problem with assignable
exponential rate of convergence in transformed coordinates
has been considered initially in [17] and later in [20,21].
A transformed coordinates approach for a limited class of
systems with smooth dynamics has provided local solutions to
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the observer problem in [19,25]. On the other hand, a global
solution to the observer problem is provided in [1] under the
assumptions of Output-to-State Stability and Global Complete
Observability. Observers with delays have been considered
in [6] for special classes of nonlinear systems and time-varying
observers for linear time-varying systems, which guarantee
nonuniform in time convergence, have been considered in [32].

The present paper provides new results regarding the
nonlinear state estimation problem, referring to a broad class
of systems (time-varying uncertain nonlinear systems, which
of course include autonomous systems as a special case), under
minimal regularity conditions (local Lipschitz continuity for the
dynamics and simple continuity for the output map) and easily
verifiable observability assumptions, leading to global solutions
to the observer problem with assignable rate of convergence
of the error. A preliminary version of this paper concerning
systems without uncertainties was given in [16].

To fix the ideas, consider a time-varying nonlinear forward
complete system of the form

x(t) = f@t,x@);  y(@) = h(, x@))

xeR', r>0,yeR. (1.1)

The goal is to construct a state observer for (1.1), which will be
a dynamic system of the form

() =k, z(0), y(0));  x(1) = ¥(t,z(t), y(1))

zeR", t>0, x e R" (1.2)
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where k : RT xR xR — R, ¥ : RT xR xR —> R"” are
time-varying mappings. System (1.2) will be a state observer
for (1.1), if the series connection of (1.1) followed by (1.2)
satisfies the following two properties:

(a) the Global Convergence Property, i.e. for every set of
initial conditions (x(7y), z(fp)) = (x0,z0) € R" x R",
the solution satisfies lim;— o0 @ (7) |x(¢) — x(t)] = O,
Y(to, X0, 20) € RT x R x R™ for certain smooth function
¢ : RT — [1, +00),

(b) the Consistent Initialization Property, i.e. for every
(to, x0) € BT x MR" there exists zgp € 9™ such that
the solution (x(-), z(-)) of (1.1) with (1.2), initiated from
(x0, 20) € R" x R™ at time £y > 0, satisfies x(¢) = x(¢),
for all ¢t > 1.

Note that, when the global convergence property is satisfied
but the consistent initialization property is not, system (1.2)
cannot be called an observer, but it will still be capable of
asymptotically estimating the states. To describe this situation,
the term “estimator” will be used instead of “observer”.
Particularly, it is known that dynamic output stabilization
methods are based on estimates of the state vector of the
system and for such purposes the property of consistent
initialization is not essential (see [7,28]). Also, note that the
function ¢ (f) governs the rate of decay of the estimation
error and it is desirable to be able to assign it in the
construction of an observer or estimator. In what follows, the
terms “¢-observer” and “¢-estimator” explicitly indicate the
corresponding ¢-function that governs the rate of decay of the
error (the idea of assigning the rate of decay was exploited in
[12,31] for feedback stabilization purposes).

A special class of systems that will receive special attention
is the class of triangular time-varying nonlinear forward
complete systems of the form

xi(@) =alt, x1()xip1 @) +eit,x1(2), i=1...,n—1

Xn(t) = f(t, x(2))
y(@) = x1(1)
x() = (1), ..., x, ) eR",t>0

(1.3)

wherea : R xR — R, f : R xR — R, ¢
R xR — R(GE =1,...n—1) are locally Lipschitz mappings
with f(¢,0) = ¢1(¢,0) = --- = ¢,—1(¢,0) = 0 for all
t > 0. For this class of systems, explicit constructions will be
developed leading to an observer with assignable rate of decay
of the error Theorem 3.3.

It should be emphasized that the property of consistent
initialization cannot in general be satisfied if the original system
is uncertain, i.e. its dynamics contain unknown parameters.
However, the notion of the estimator is generally applicable
even in the presence of uncertainty. The analysis and results
to be presented in this paper also cover the case of uncertain
forward complete nonlinear time-varying systems of the form

x(1) = f@t,x@),d@); y@)=h(, x1))

(1.4)
xeR", t>0,dt)eD, yeR

where D C ! is a compact set. Under appropriate robust
complete observability assumptions for (1.4) and for every
given non-decreasing function ¢ : Rt — [l,+00), the
global convergence property can be guaranteed (Theorem 3.1).
Specialized results will be obtained for the triangular uncertain
case

Xi(t) =a(t, x1())xip1(t) + @i (t, x1(1)),

i=1,...,n—1
Xn(t) = f(t, x(1),d(®)) (1.5)
y() = x1(2)
x(t) = (x1(0), ..., %, (1)) €R", t>0,dt)eD
where D C R is a compact set, a : Rt xR > R,

FRTXR" XD - R : RTxR->NRGE=1,...n-1)
are locally Lipschitz mappings with f(¢,0,d) = ¢1(t,0) =
<o =¢u_1(,0) =0forallt > 0and d € D (Corollary 3.2).

It must be emphasized that the notions of complete
detectability and complete observability (Robust Complete
Observability/Detectability) that will be used in this work
generalize the corresponding notion of Uniform Complete
Observability presented in [28] for autonomous systems,
as well as similar notions given in [10]. In particular,
for disturbance-free systems with analytical output maps
and dynamics, the notion of Robust Complete Observability
used in the present work coincides with the notion of
Uniform Complete/Infinitesimal Observability of [10], for
which appropriate test conditions are available.

1.1. Notation

* By Mp we denote the set of all measurable functions from
MT to D, where D C R is a given compact set.

* By C/(A)(C/(A ; 12)), where j > 0 is a non-negative
integer, we denote the class of functions (taking values
in {2) that have continuous derivatives of order j on A.
L*(A; B)(L 5. (A; B))denotes the set of all measurable
functions u : A — B that are (locally) essentially bounded
on A.

x For x € A", x’ denotes its transpose and |x| its usual
Euclidean norm.

* By B[x, r] where x € R" and r > 0, we denote the closed
sphere in 2R” of radius r, centered at x € R".

* x(t) = x(t, 19, x0; d) denotes the unique solution of (1.4)
at time ¢ > ty that corresponds to some input d(-) € Mp,
initiated from xg € R" at time 1y > 0.

x For the definition of the classes K, K, see [18]. By KL
we denote the set of all continuous functions o = o (s, t) :
Rt x Rt — R with the properties: (i) for each
t > 0 the mapping o(-,t) is of class K; (ii) for each
s > 0, the mapping o (s, -) is nonincreasing with lim;_, 4
o(s, 1) =0.

% The saturation function is defined on R as sat(x) :=
{x if |x] <1

x/lx|if x| = 1.
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2. Basic notions

In this section we provide definitions that play a key role in
the proofs of the main results of the paper.

Definition 2.1. We denote by KT the class of C° functions
¢ : Rt — [1, +00) and we denote by K* C K the class of
nondecreasing C* functions, which belong to K and satisfy

. . 2N
Jim $()g™" (1) = 0.

For example the functions ¢(¢) = 1, ¢(t) = 1 + ¢, ¢(t) =
exp(t) all belong to the class K*. The proof of Lemma 2.2
in [12] actually shows an important property for this class
of functions: for every function ¢ of class K +, there exists
a function ¢ of class K*, such that: ¢(r) < ¢(¢) for all
t > 0. Lemma 2.2 in [12] is stated for smooth nondecreasing
functions but only continuity of ¢ is utilized in the proof of
the lemma and the assumption that ¢ is nondecreasing is not
needed (since we can always replace ¢ by the nondecreasing
continuous function ¢ (¢) := maxo<r<s ¢(7)). We next give the
notion of Robust Forward Completeness, which was introduced
in [14] for uncertain dynamic systems. Consider the system
(1.4), where D C R is a compact set and the mappings
f iR xR xD — R, h : RT xR — R with
f(,0,d) =0, h(t,0) = 0 for all (t,d) € R x D, satisfy
the following conditions:

@2.1)

(1) The functions f(t, x, d), h(t, x) are continuous.

(2) The function f (¢, x, d) is locally Lipschitz with respect to
x, uniformly in d € D, in the sense that for every bounded
interval I C R and for every compact subset S of R",
there exists a constant L > 0 such that

|f(t7x7d)_f(tvyﬂd)|§L |x_}’|
Viel V(ix;y)eSxS, Vd e D.

Let us denote by x(t) = x(¢, tg, xo; d) the unique solution of
(1.4) at time ¢ that corresponds to input d € Mp, with initial
condition x (fy) = xo and let y(¢) := h(t, x(¢, ty, x0; d)).

Definition 2.2. We say that (1.4) is Robustly Forward
Complete (RFC) if for every T > 0, r > 0 it holds that

sup {|x(to + )| [xo| <7, 10 € [0, T],
s€[0,T],d(-) e Mp} < +o0.

The following proposition clarifies the consequences of the
notion of Robust Forward Completeness and provides estimates
of the solutions. Its proof can be found in [14].

Proposition 2.3 (Lemma 2.3 in [14]). Consider system (1.4)
with d € D as input. System (1.4) is RFC if and only if there
exist functions n € KV, a € Ko such that for every input
d(-) € Mp and for every (ty, x9) € RT x R", the unique
solution x(t) of (1.4) corresponding to d(-) and initiated from
Xo at time 1y exists for all t > ty and satisfies

lx (@] < (@) a(lxol), Vt=1o. 2.2)

The notions of Robust Complete Observability (RCO)
and Robust Complete Detectability (RCD) for time-varying
systems are given next. The definitions given here directly
extend the corresponding notions given in [28], concerning
autonomous systems, as well as similar notions given in [10]
for autonomous systems with analytic dynamics.

Definition 2.4. Consider system (1.4) with h € C TRt x
R" ; R) and h(t,0) = 0 for all t+ > 0. Suppose that (1.4)
is RFC. Let a : R x R — 9 be a locally Lipschitz function
with

inf{a(t,y); (r,y) e R" xR} >0. (2.3)

Let m > 0 be an integer and let ¢; : KT xR — R ( =
1,...,m) with ¢;(¢,0) = O for all # > 0 be locally Lipschitz
functions with the property that the family of functions, defined
recursively below:

)’O(t’x) = h(tvx) (243)
1
yilt, x) = T )
x {BY_”(t,x) + 9 yi-1 (t, x)f(t,x,d) — @i(t, h(t,x))} ,
at Jx

i=1,....,m

(2.4b)

are all independent of d € D and of class C TRt x R R).
We denote by Y (¢, x) the following mapping:

Y, x) =t x), ..., ym(t, x)). (2.5)

We say that a function 0 € CO(RT xR ; R with(-,0) =0
is Robustly Completely Observable (RCO) with respect to
(1.4) if there exists a function ¥ € CO(RT x R x B’™ ; R
with ¥(t, 0,0) = O for all # > 0 such that

O(t,x) = W(t, h(t,x), Y, x), VY, x)eR xR (2.6)

We say that system (1.4) is RCO if the function 6(¢, x) = x is
RCO with respect to (1.4).

We say that a function 6 € CORT x R ; M) with
0(-,0) = 0 is Robustly Completely Detectable (RCD) with
respect to (1.4) if there exists a function ¥ € CO(Rt x
M x K" ;. M) with ¥(,0,0) = 0 for all + > 0, functions
o € KL,B € KT such that for every (o, xg) € Rt x R"
and d(-) € Mp the solution x(¢) of (1.4) with initial condition
x(to) = xo and corresponding to d(-) € Mp satisfies

16, x(2)) — ¥(t, h(t, x(2)), Y (£, x(1)))]
<o (Bo) |xol, t —10), Vt=1.

We say that system (1.4) is RCD if the function 8(¢, x) = x is
RCD with respect to (1.4).

2.7)

Remark 2.5. (a) If system (1.4) is RCO, then every function
6 € CORT x R ; M) with 6(-,0) = 0 is RCO with
respect to (1.4).

(b) For a linear system x = A(t)x, x € R", y = h(t)x,
where the matrices A(r) € R " and h(r) € R'*" have
real analytic entries, RCO is equivalent to observability (see
pages 279-280 in [26]).
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(c) Notice that by virtue of definition (2.4a) and (2.4b), for
every input d(-) € Mp and for every (fg, xg) € R x R",
the unique solution x(¢) of (1.4) corresponding to d(-) and
initiated from xq at time fg, satisfies the following relations:

yi(t) = a(t, y(©)yi+1() + @i+1(t, y(1)),
Vi>ty, i=0,....m—1

where y;(t) = yi(t,x(¢)) (i = 0,...,m) and y(¢) =
h(t, x(t)). Thus the functions {¢;} i = 1,...,m, play
the role of “output injection”, used in the literature for
the construction of observers with linear error dynamics
(see [19,25] and the references therein).

(d) The problem of establishing sufficient conditions for RCO
of a time-varying system is an open problem. However, the
study of this problem is beyond the scope of the present
work. In the present work our starting point is to assume
RCO and the emphasis is placed on the design of an
observer/estimator for such a system.

(e) Tt should be clear that if a € CO(RT x R ; R) satisfies
(2.3), then systems (1.3) and (1.5) are RCO under the
assumption of RFC. Indeed, (2.4)—(2.6) (with (¢, x) = x)
hold withm =n—1, y;(t,x) :==x;y1fori =1,...,n—1,
Y(t,x):=(x2,...,x,) € R Land ¥(t, y, w) := (y, w)
for all (7, y, w) € RT x | x R~ L.

The following examples show that the notions of RCO and
RCD allow us to consider uncertain systems with unobservable
linearization.

Example 2.6. In this example we show that the single-output
system

Xy = —xlxg +d(t)x;
y =xi, d(-) e M1,

is RCO. First, we show that system (2.8) is RFC. Notice that
for every (f9,xo) € Rt x M? and d(-) e M1 1), the
solution x(#) = (x1(¢), x2(¢)) of system (2.8) corresponding
to d(-) € Mj_1 1) with initial condition (x1(f), x2(f9)) = Xo,
satisfies the estimate

. 3
X1 =x1 + x5,

2 : 2.8)
x = (x1,x2) € R,

Ix(D)] < exp(r)|xol, Vi =19 (2.9)

and consequently system (2.8) is RFC. Inequality (2.9) follows
from the evaluation of the time derivative of the function
Vxy, x2) = x]2 +x§ along the trajectories of (2.8). Specifically,
we obtain V < 2V and inequality (2.9) is an immediate
consequence. Moreover, notice that (2.4)—(2.6) (with 8(t, x) =
x) hold with:

y
= 1’ w ty 3 = 1 ,
m (t, y, w) (Sgn(w) |w|% )
Y(t,x) = yi(t,x) = x3,
‘Pl(f’J’)Iy, a(tyy)El.
Hence, it follows that system (2.8) is RCO. <«

(2.10)

Example 2.7. In this example we show that the function
0(t, x) := x1 + x2 + x3 is RCD with respect to the following

the single-output system

X1 = x| +x§; Xy = —xlxg +d(t)xy;
B=—1+1d®)x3
(x1, x2, x3) € R,

@2.11)

y =X d(-) e M1

is RCD. First, we show that system (2.8) is RFC. Notice that
for every (fg, xg) € RT x M3 andd(-) € M| _1,13, the solution
x() = (x1(t), x2(t), x3(t)) of system (2.11) corresponding to
d(-) € M[_1,1) with initial condition (x1(#p), x2(t0), x3(f0)) =
X0, satisfies the estimate

[(x1(2), x2(2))| < exp(?) |xo| and

Ix3(6)] < exp (—(r — 10)) [x3(t0)|, Vit = 1o (2.12a)

and consequently system (2.11) is RFC. Inequalities (2.12a)
follow from the evaluation of the time derivative of the
functions Vi(x) = x12 + x% and Vo(x) = x32 along the
trajectories of (2.11). Specifically, we obtain V1 <2V V2 <
—2V, and inequalities (2.12a) are immediate consequences.
Moreover, notice that (2.4), (2.5) and (2.7) with 6(t,x) =
X1 + x2 + x3 hold for the following selections:

1
U(t,y, w) :=y+sgn(w) [w|3,
o1, y) =y,

m=1,

Y(t, x) = y1(t, x) := x3, at,y) = 1.

Particularly, inequality (2.7) follows from the above definitions
and inequalities (2.12a), which imply that for every (¢, xo) €
Rt x W and d(-) € M_1, the solution x(¢) =
(x1(2), x2(2), x3(¢)) of system (2.11) corresponding to d(-) €
Mi_1,1; with initial condition (xi(tp), x2(f0), x3(tp)) = xo,
satisfies the estimate:

0(t, x(1)) — ¥(t, x1(1), Y (2, x(1)))]

= |x3(0)| = exp (=t —10)) |x3(t0)|, Vi = 1o. (2.12b)

Consequently, inequality (2.7) holds with o (s, t) := s exp (—t)
and B(r) = 1. Hence, it follows that system (2.11) isRCD. <

The notions of ¢-Estimator and ¢-Observer are crucial
for the present work. We emphasize that an estimator is not
necessarily an observer since it does not necessarily satisfy the
consistent initialization property (see [15]).

Definition 2.8. Let ¢ € K+ and 6 € CO(RT x | ; W) with
6(-,0) = 0. Consider system (1.4) and suppose that it is RFC.
The system

2(t) =k, z(t), y());
zeR™, >0, 0 eNR

o) =V
() (t, y(0), z(1)) 2.13)

where k € CORT x R™ x | ; RW™) with k(7,0,0) = 0,
the map k(t,z,x) := k(t,z, h(t, x)) is locally Lipschitz with
respect to (x, z) € R x R and ¥ € CORT xR xR ; R
with ¥(¢,0,0) = O for all + > 0, is called a ¢-Estimator
for 6 with respect to (1.4) if system (1.4) with (2.13) is RFC
and there exist functions 0 € KL and 8 € K +, such that for
every (xg,z0) € R" x W™, 19 > 0,d(-) € Mp, the unique
solution (x(-), z(-)) of system (1.4) with (2.13) initiated from
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(x0,20) € R" x R™ at time o > 0 and corresponding to
d(-) € Mp, satisfies the following estimate:

P (1) |6(1) — 0(t, x(1)| < o (B(t0) I(x0, 20)| .t — o),

Vi > fo. (2.14)

System (2.13) is called a ¢-Estimator for system (1.4) if
0(,x) = x. If ¢(r) = 1, then (2.13) is simply called
an Estimator for 6 with respect to (1.4). In any case, the
continuous map ¥ € CORT x | x B ; R is called the
reconstruction map of the (¢-) Estimator for 6 with respect to
(1.4).

Definition 2.9. Let ¢ < K™ and consider system (1.4).
Suppose that (1.2) is a ¢-estimator for the identity function
0(t,x) = x with respect to (1.4) and that (1.2) satisfies the
Consistent Initialization Property, i.e. for every (7, xg) €
Rt x R" there exists zo € R™ such that the solution
(x(-), z(+)) of system (1.4) with (1.2) initiated from (xg, z¢) €
R" x R™ at time fop > 0 and corresponding to arbitrary
d(-) € Mp, satisfies

x(t) = W(t, y(1), z(1)),

Then we say that system (1.2) is a global ¢-Observer for (1.4),
or that the global ¢-observer problem for (1.4) is solvable. If
¢(t) = 1 then we say that system (1.2) is a global observer for
(1.4).

vt > 1. (2.15)

Remark 2.10. Necessary and sufficient conditions for the
existence of a global observer for (1.4) with identity
reconstruction map, i.e. z € R" and ¥(¢, y, z) = z, are given
in [15], by exploiting the notion of the Observer Lyapunov
Function (OLF).

Remark 2.11. If system (2.13) is an estimator for 8 with
respect to (1.4) (i.e. the case of uncertain dynamic system) then
the following system:

x() = f(t,x(@),d@®); z@t) =k(t, z(t), h(t, x(1)))
Y(t) = ¥(t, h(t, x(1)), z(t)) — 0(t, x(1))
(x,2) eR" x W™, 1>0,YeR, d(-)eMp
is non-uniformly in time Robustly Globally Asymptotically
Output Stable (RGAOS, see [14]). Moreover, there exists an
estimator for & with respect to (1.4) if and only if there exists a
function ¥ € CO(E){Jr X R x R™ ; 9‘{1) with ¥ (¢, 0, 0) = 0 for
all # > 0 such that the Robust Output Feedback Stabilization
problem (ROFS problem, see [15]) with measured output y =
(h(t, x), z) and stabilized output Y = ¥ (¢, z, h(t, x)) — 0(¢, x)
is globally solvable for the system
x(1) = f(t,x(@),d@®); z(t) =v()
y(@®) = (h(t, x(1)), 2(2));

Y1) = W, h(t, x(1)), 2(2)) — 0(t, x(1))
(x, ) eR"xR", t>0, veR",

Y e, d(-)e Mp, yeRxR".
Consequently, by virtue of Proposition 2.6 in [15], if system
(2.13) is an estimator for 8 with respect to (1.4) then there exist

functions V € CHRT x BR" x R" ; B’), a1, a2 € Koo,
B, € KT, such that the following inequalities hold for all
(t,z,x,d) € At x R x W' x D:

ay (| (1, h(t, x), z) — 0, x)]) + a1 (u@) [(z, x)])
=V, z,x) = ax (B() [(z, X))

A% A%
— @z, x)+ —(,z,x) f(t, x,d)
ot 0x

oV
+E(I’ 7, X)k(t, z, h(t,x)) < =V (t, z, x).

3. Main results and examples

We are now in a position to state our main results. Our
first main result states that there exists an estimator for a RCD
function. Moreover, it is possible to assign the convergence rate
under the hypothesis of RCO.

Theorem 3.1. If the function 6 € C°(Rt x K" ; R with
0(-,0) = 0 is RCO with respect to (1.4) then for every
¢ € K™ there exists a ¢-estimator for 0 with respect to (1.4).
If the function 0 € CO(RT x M" ; M) is RCD then there
exists an estimator for 6 with respect to (1.4). Particularly,
there exist an integer m > 0, locally Lipschitz functions ¢; :
RT xR —>RGE=1,...,m),a:R" xR — R, functions
7 e CORT xR xR ; R, q € K*, avector k € R"H
and a constant R > 0 such that the following system:

zi=a(t, Y)ziy1 + i1, y)+v i=0,...,m—1

Im = U

0:=U(t,y,z1,....2m); 2:=(20,...,2m) € R, (3.12)
vi= V0, ..., Uy) € R

with

v =a(t,y) diag(Rq(t), R*¢*>(), ..., R" g™ 1)k (zg — y)
(3.1b)

is a (¢-) estimator for 6 with respect to (1.4).

If Theorem 3.1 is specialized to the triangular uncertain case
(1.5) (see Remark 2.5(e)) we obtain the following corollary:

Corollary 3.2. Consider system (1.5), where D C R is a
compact set, a : R xR - R, f : RTxR"' x D —
R0 RTxR—>RG=1,...,n—1)are locally Lipschitz
mappings with f(t,0,d) = ¢1(¢t,0) = -+ = ¢,—1(¢,0) =0
forallt > 0 and d € D. Suppose that (2.3) holds and that
(1.5) is RFC. Then for every ¢ € K™ there exists a ¢-estimator
for (1.5). Particularly, for every ¢ € K™, there exist a function
q € K*, avector k € R" and a constant R > 0 such that the
following system:

zi=at, y)zit1+eit,y)+vi i=1...,n—1

Zn = Up

- (3.22)

Xi=0.22,..,2) =21, ....20) € R,
vi=(vy,...,0,) €R"
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with

v =alt,y) dag(Rq(t), R*¢*(t), ..., R"q"()k (z1 — y)
(3.2b)

is a ¢-estimator for (1.5).

Our second main result deals with the solvability of the
global ¢-observer problem for the triangular case (1.3).

Theorem 3.3. Consider system (1.3), where a : RT x R —
R RTXR" >R RTxAR->RGE=1,....,n—-1)
are locally Lipschitz mappings with f(t,0) = ¢1(¢,0) = --- =
On—1(t,0) = 0 for all t > 0. Suppose that (2.3) holds and
that (1.3) is RFC. Then the global ¢-observer problem for (1.3)
is solvable for all ¢ € K7T. Particularly, for every ¢ € KT
there exist functions ¢ € K*, B € K+, avector k € R" and a
constant R > 0 such that the following system:

Zi=alt, yzit1+eit,y)+vi i=1...,n—1

. o tv ’ L

@=ﬁm0+wmmwMM<f(ym Z)>+w
B@)(1 +exp(®) lw|)

) (3.3)

w=—-w

x=0,2....20), 2:=(1,...,20) € R,

vi=(vy,...,0) eR, weR

with v given by (3.2b) is a global ¢-observer for (1.3).

Although Theorem 3.3 deals with the triangular case (1.3),
it should be noted that there is a wide class of systems of the
form (1.1) that can be transformed (via an appropriate change
of coordinates) to the triangular case (1.3). The reader should
notice that the constructed observer (3.3) for system (1.3) is a
high-gain type observer (with increasing time-varying gains).
High-gain type observers were also considered in [8-10] for
autonomous systems with analytic dynamics.

The proofs of the main results depend on the two following
facts. Their proofs can be found at the Appendix.

Fact 1. For each pair of C° functions a : Rt — R, b :
Rt — R that satisfy f0+°°a(t)dt = 400, lim;_; 40 2(—2 =
M > 0,a(t) > O forall t > T and for certain T > 0,
there exist constants K1, Ko > 0 with the following property:
if y : W — RT is an absolutely continuous function that

satisfies the following differential inequality a.e. for t € [ty, t1]:

y() = —a()y(t) + b(1) (3.4)
then the following inequality holds:
y(@) < K1y(to) + K2, Vt € [ty, t]. 3.5)

Fact 2. Suppose that ¥ € CORt x R™ ; M"). Then there
exist functions a1,ay € Koo, B € KT such that for every
(t, x,y) € RT x W™ x W™, it holds that:

<ai (@) Ix —yl) +ai (a(ly]) Ix —yl). (3.6)

The following facts will be used for the proof of the
main results: Fact 3 is a direct consequence of Lemma 3.3
and Lemma 3.5 in [14], Fact 4 is a direct consequence of
Corollary 10 and Remark 11 in [27] and Fact 5 is a direct
consequence of Lemma 3.2 in [13] (see also Lemma 2.3 in

[11]).

Fact 3 (Lemma 3.3, Lemma 3.5 in [14]). Consider system (1.4),
where h : Rt x |"* — KK is a C° function with h(t,0) = 0
for all t > 0. Suppose that (1.4) is RFC. Moreover, suppose
that for every ¢ > 0, T > 0 and R > 0, there exists a
t:=1(e, T, R) > 0, such that

lxol <R, 10 € [0, T] = [y(®)| <e, Vi=1n+r,
VYd(-) € Mp (Robust Global Output Attractivity)

where x(t) = x(t, to, xo0; d) denotes the unique solution of
(1.4) at time t that corresponds to input d € Mp, with
initial condition x(ty) = xo and y(t) = h(¢t, x(t, tg, xo; d)).
Then there exist functions 0 € KL and B € K™ such
that for every to > 0 and xo € R" it holds that |y(t)| <
o (B(to) |xol, t —tg), foralld(-) € Mp and t > .

Fact 4. For every p € K there exists a function k € K, such
that p(rs) < k) k(s), forallr,s > 0.

Fact5. Let D C R be a compact set and let f : RT x
R" x D — R™ be a continuous mapping with f(¢,0,d) =0
for all (t,d) € BT x D. There exist functions ¢ € Ko
and B € K7 such that |f(t,x,d)| < ¢ (B@)|x|) for all
(t,x,d) € RT x B" x D.

The construction of the observer/estimator for our main results
is achieved by means of the following lemma, which deals
with the robust stabilization problem of a special class of linear
uncertain systems.

Lemma 3.4. Consider the system:

Xi=a(t,0)xiy1+v; i=1,...,n—1

Xn=v, +u @7
where x = (x1,...,x,) € R" is the state, v = (v, ..., V) €
R" is the input, 0(t) € © C R™ is the vector of time-varying
parameters, u € R and a € CORY x O; R) is a mapping
that satisfies inf { a(1,6) ; (1,6) e Rt x 6} > 0.

Then for every ¢ € K™ there exist g € K*,p € KT, a
vector k € R" and constants y, R, M > 0 such that for every
(to, 0, x0, u) € RT x CORT; ) x R" x L2 (RT; R) the
solution of system (3.7) with

v = a(t, 0) diag (Rq(t), R%*(1), ..., R"q”(t)) kxi  (3.8)

initial condition x(ty) = xo and corresponding to inputs
©,u) € CORT; ©) x LX(RT; M) satisfies the following
estimate for all t > ty:

¢ () [x()] < p(t0) exp (—y (r — 10)) |xol

M sup (lu(f)l>
el \ ¢() )

(3.9)
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Proof. Without loss of generality we may assume that the given
function of our problem ¢ € K is continuously differentiable
(if ¢ € K™ is not continuously differentiable we may replace
it by a continuously differentiable function ¢ € K Twhich
satisfies q~5(t) > ¢(¢t) for all t > 0). Let ¢ € K* a function
that satisfies

q®) = e~ (1) + ¢* (),

where ¢ € K is the given function of our problem. Let A :

V>0 3.10)

=

laij - i.j=1,....n}witha ; :=1fori=1,...,n—
j=i+1l,a,j=0fori=1,...,n,j#i+1andletc =
(1,0,...,0) € R". There exist a vector k = (ky,...,k,) €

R", constants u, K1, K» > 0 and a positive definite symmetric
matrix P € R"*", such that

P(A+kd)+(A+kd)YP < —uP (3.11)
K1l <P <Kyl (3.12)
where I € R"*" denotes the identity matrix. Let
l:=inf{a(r,0); (1,0) eRT x O} >0 (3.13)
Define:
8/nkK
R :=max|1: vk | (3.14)
uKql
Consider the time-varying transformation
R )y =¢®)xi, i=1,....n. (3.15)
Define:
h(t
Fi(t,y;) = _P@ i=1,...,n. (3.16)
ReDg(@D)""

It follows from (3.10), (3.15) and (3.16) that the following
inequalities hold for all # > 0 and y; € fA:

L (3.17)
, i=2,...,n. i
= 8\/_K Yi
For every input (6,u) € CY(RT; ©) x LL.(RT; R) the

solution of the closed-loop system (3.7) with (3.8) is described
in y-coordinates by the following system of differential
equations:

¥ =a(t,0)Rq(t)(A +kc)y + Rgt)F(t, )
—4(g ' OBy + R ""g" " (t)bu (3.18)
where y = (y1,...,yn) € R", B := diag (0, 1, n—1),

Fay) = (R, By, ... B, yn>) (defined
by (3.16) and b := (0, ...,0, 1)’
Let arbitrary (¢,6, xo, u) € Rt x CORT; ©) x K" x

lOC(S)‘i"r R) and consider the solution x(¢) of the closed-
loop system (3.7) with (3.8), initial condition x(#p) = xo and
corresponding to inputs (6, u) € CORt; O) x Ly, Rt ; R).
Clearly, for the solution x(¢) there exists a maximal existence
time fmax > fp such that the solution is defined on [fg, fmax)
and cannot be further continued. Define the function V (¢) =
¥ (t) Py(t), where y(t) is defined by the transformation (3.15).
By virtue of (3.11)—(3.14), (3.17) and (3.18), it follows that

the derivative of V (¢) satisfies the following inequality a.e. for
t € [10, tmax):

V@) < —nl RgOV @) +2Rg0Ka [yl [F . y(0)|

2K, |y<r>|2‘18|3|
(1)
+2K> |}’(l)|m|u(f)|
I 2K> q(1)
< —ra0 (51 g7 Vi) VO

4K3 @2 (1) lu(0)|?
kMO g

The above differential inequality in conjunction with (3.12)
and inequality |y| < () |x| < R"'¢"'(t)|y| (which

is a direct implication of definition (3.15), implies that the
following estimate for all ¢ € [fg, tmax):

21(2(;1 1)

¢ (1) () < R2<" g ”()( a0

q (to)
Rl (!
X exp (—”T /r q(s)ds) $*(10) lxol?
0

4K22 ! Q(t) 2(n—1)(1+%) MRZ t
T K%l/to (E) exp (‘Tf q(S)ds)

¢* () lu(@)?
X ————drt
Rq(7)
The above estimate implies that the solution x (¢) of the closed-
loop system (3.7) with (3.8), initial condition x(#)) = xp and
corresponding to inputs (6, u) € CO(RT; ©) x L® (R ; RN)
exists for all t > 19 (i.e., tmax = +00). Define

loc

16K} g\ J(t) wRI
1) = /L2K12R212/o (q(f)) o g a4 319
t
J(t) == exp (“TRI/ q(s)ds) (3.19b)
—(n—1) <1+%> (3.19¢)
1

Clearly, the estimate given above for the solution x(z) in
conjunction with Eq. (3.19) implies the following estimate for
all t > 1p:

K2 1 n—1 n 1 (q(t)>
— ] R
d() Ix@)] < <K1) (10) 200)

wr ' 1
X exp (—?lft CI(S)dS> @ (t0) |xo| + (1(2))?2

0
<¢(f)|u(f)|>

x sup [ ——|.

T€lty,t] q(7)

Notice that definition (3.19b) implies the equality | (g(7)) ™
J(r)"Tqu(r)dr = fé (q(t))~2* J(r)dr. Using the previous

(3.20a)
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equality and integrating by parts the integral in (3.19), we obtain

10 = —52 ey (3.20b)
= MZKIZR212 ag .
where
(1) == t(&)za < ﬂl l ()d)wd
8 '_/o ) P\ ff‘” rGRE
3.21)

Definition (3.21) implies that g(¢) satisfies the following
differential equation:

R
g(t) =—q() (MTI - 2a6}(t)6]_2(t)> g0 +4ng ).

(3.22)
Since g € K* it follows from (2.1):
lim §(r)g (1) = 0. (3.23)
t——+00

Fact 1 in conjunction with (3.23) implies that there exists a
constant G > 0 such that g(r) < G for all ¢+ > 0. It follows
from estimate (3.20a) and inequalities (3.10) and (3.20b) that
there exist a constant M, > 0 such that

q(1)

a t
¢@) Ix(1)] < Mig"™ (10) <—> exp (—2)// Q(S)dS)
CI(IO) )

X (1) [xo| + Mz sup ('”(”')
T€(ty,1] (1)

(3.24)

1
for all t > ty with M| := (%)2 R"! and y = %l. Next
consider the function

!
L(t) := ¢“(t) exp (—y/o q(s)ds) . (3.25)

It is clear that L(¢) satisfies the differential equation L(t) =
—q (1) <y —a%) L(t). By virtue of (3.23) and Fact 1, it
follows that there exists a constant K > 0 such that L(z) < K

for all t+ > 0. Combining estimate (3.24) with definition (3.25)
and using the fact that g(#) > 1 for all > 0, we obtain

fo
(1) |x ()| = M1 K ¢ (1) exp (V/O q(s)ds>

) (IM(T)I)
T€ty,t] (1) ’

x exp (—y(t —19)) |xol + M2 su

(3.26)

It is clear from (3.26) that estimate (3.9) holds with M := M,
and p(t) := MK (t) exp (y fot q(s)ds). <

‘We are now in a position to prove the main results of the present
work.

Proof of Theorem 3.1. Let ¢ € KT be given. Clearly, the
hypotheses of Theorem 3.1 guarantee the existence of a
function ¥ € CO(RT x R x K" ; W) with ¥ (z,0,0) = 0 for
all > 0 such that

0(t,x) = W(t, h(t,x), Y(t,x), V(i x)eR" xR (3.27)

for the case of RCO or there exist functionsoc € KL, B € KT
such that for every (19, xo) € BT x R* and d(-) € Mp the
solution x(z) of (1.4) with initial condition x(zp) = xp and
corresponding to d(-) € Mp satisfies

0(t, x(2)) — ¥, h(t, x(@)), Y (£, x(1)))]
<o (B{o) Ixol .t —10), Vt=>1

for the case of RCD, where in both cases the mappings Y (¢, x),
yitt,x) (i =0,...,m),a: R xR - R {¢}i=1....,m
are defined by (2.4), (2.5) and satisfy (2.3).

Clearly, definitions (2.4a), (2.4b) and (2.5) guarantee that
Y(¢,0) = O for all + > 0. Using Fact 5 in conjunction with
the continuity of f, a, h, Y and compactness of D C R! , wWe
obtain functions p € K, and 8 € K such that

(3.28)

(Ol + 1Y@+ | 2230 + 2260 ftx, d)
ot 0x

<p@B@ IxD), VY x,d) eR" xR x D.

Since system (1.4) is RFC, by virtue of Proposition 2.3, there
exist functions @ € Koo and 0 € K™ such that for every input
d(-) € Mp and for every (to, xo) € BT x R", the unique
solution x(¢) of (1.4) corresponding to d( -) and initiated from
X at time 7 exists for all ¢+ > #y and satisfies

lx ()] < () a(Ixol),

Moreover, by virtue of Fact II, there exist functions a, a; €

Ko, ¥ € K7 such that for every (¢,y,z, w) € RT x R x

R™ x R™, it holds that

[T, y,2) — ¥y, w|<a (y@®)lz—wl)
+ai (@(lyl + [w)) |z —wl).

(3.29)

vVt > 1. (3.30)

(3.31)

Notice that for every input d(-) € Mp and for
every (fg,x9) € Rt x ", the components of the
mapping (1), ..., yu(®) = Y(@©) = Y(@t,x@) =
1, x(), ..., ym(t,x(@))) € R™, where x(¢) denotes the
unique solution of (1.4) corresponding to d(-) and initiated
from xg at time fg, satisfy the following relations:

yit) =a(t, y(@)yi+1(t) + @i+1(t, y(1)),
i=0,....m—1

vt > 1,
(3.32)

where yo(t) = y(t) = h(t, x(¢)). By virtue of Fact IV, there
exists a function k € K, such that

prs)+ai(rs)+ax(rs) <«()x(s),
where p € K« is the function involved in (3.29) and ay, az €
K are the functions involved in (3.31). It follows by (3.29),
(3.30), (3.32) and (3.33) that for every input d(-) € Mp and
for every (ty, x0) € R+ x PR, we have

YOI+ 1Y, x(0)] < Bt) k @(|xo)) (3.34a)
9m ()] < B@) i @(lxo)) (3.34b)
where B e Kt is~a function that satisfies ,3 ) =k (B®)u(r))
forall t > 0. Let ¢ € K a function that satisfies:

rm+eBo)

—1 [ exp(=1) ’ -
Kk ( o0 )

Vr,s >0 (3.33)

Yt > 1o

ae. fort > 1

(1) = B(t) + (3.35)
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where ¢ € K is the given function of our problem and y €
K is the function involved in (3.31). Let g € K*, k € SR+,
R > 0 (to be selected) and consider the solution of (3.1) with
initial condition z(fp). Define e(t) := (e1(t), ..., emr1(t)) =
z(t) — (y(1), Y (t))'. It follows from (3.1) and (3.32) that the
following differential equations hold:

6i(t) =at, yt)ei1 () +vi(t), i=1,....m (3.36a)
em+1(1) = = Im(t) + Vm+41 (3.36b)
where
v =alt, y(t)

(3.36¢)

x diag (Rq(t), R*¢* @), ..., Rm+lqm+l(t)) kej.

By virtue of (2.3), (3.36) and Lemma 3.4, there exist ¢ € K*,
p € KT, avector k € 98+! and constants R, M > 0 such
that for every (9, z(f0), ym) € RT x R x L2 (RT; R)

loc
the solution of system (3.1) with initial condition z(#p) and

corresponding to input y, € L°(RT; R) satisfies the
estimate for all r > #j:
G(1) 12(1) = (y(0), Y (1, x(1)))]

< p(to) |z(to) — (¥(t0), Y (o, x (t0)))|

+M sup (—'yi" (r)|> .
zelin.] \ @(T)
Clearly, inequalities (3.29), (3.34b), (3.35) in conjunction with
(3.37) imply that:
¢(1) |2(t) = (V(1), Y (1, x(1)))]
< p(to) |z(t0)| + p(t0) p(B(t0) 1x(10)])
+ M K (a(|x(t))), VYt =t. (3.38)
Making use of inequalities (3.31), (3.33), (3.34a), (3.35) and
(3.38) we conclude
< exp(—(r — 19))w (A(to) |(x(20), z(t0))]) , Vi =19 (3.39)
for appropriate functions @ € Ko and A € K. Notice that,
by virtue of (3.30), (3.34a) and (3.38), system (1.4) with (3.1)
is RFC. Inequality (3.39) in conjunction with (3.27) or (3.28),

proves that system (3.1) is a (¢-) estimator for 8 with respect to
(1.4). The proof is complete. <

(3.37)

Proof of Theorem 3.3. Let ¢ € K be arbitrary. Since system
(1.3) is RFC, by virtue of Proposition 2.3, there exist functions
a € Koo and o € K such that for every (o, xo) € RT x R",
the unique solution x(¢#) of (1.3) initiated from xo at time
to exists for all + > 1y and satisfies (3.30). Using Fact 5
in conjunction with the continuity of f, we obtain functions
p € Koo and B € K™ such that

|f (@, 01 < pBQ@) IxD), VY@, x) € R x R (3.40)

By virtue of (3.30) and (3.40) and Fact 4, there exist functions
k € Koo, B € KT such that for every (fg, xg) € R x ", the
unique solution x (¢) of (1.3) initiated from xq at time #( satisfies

|f (@, x )] < B e (Ixol), Vi =10 (3.41)

Without loss of generality we assume that 5 € K7 is non-
decreasing. Let ¢ € K*, k € ", R > 0 (to be selected)
and consider the solution (x(#), z(¢), w(t))of (1.3) and (3.3)
with (3.2b) with initial condition (x(#), z(tp), w(ty)) =
(x0, 20, wo) for arbitrary (to, xo, 20, wo) € NRT x R x
R" x R. Clearly, there exists fiax € (fo, +00] such that the
solution (x(¢), z(¢), w(t))of (1.3) and (3.3) with (3.2b) exists
for t € [ty, tmax) and cannot be further continued. Note that
exp(Hw(t) = exp(tp)wo for all ¢ € [tg, tmax)- The previous
equality in conjunction with (3.41) gives

|f(t, x(0)] < B@)(1 +exp(t) lw (D)),

vt € [10, tmax),

provided that « (|xg]) < 1 4 exp(#o) |wo| . (3.42)
Define:
B(1) == exp()p (1) + B(t) (3.43)

and e(t) := z(t) — x(¢). It follows from (1.3), (3.3) and (3.2b)
that the following differential equations hold:

i) =alt,yt))ei1(t)+vi(t), i=1...,n—-1
én(t) = B(t) (1 +exp(t) lw())
(f(t,y(t),zz(t),...,zn(t))
X sat

B()(1 + exp(t) [w(t)])

(3.442)

) = f@, x(@) +va ()
(3.44b)

where
_ : 2.2 n_n
v = a(t, y) diag (Rq(z), R%*(1), ..., R'q (z)) key. (3.44c)

By virtue of (2.3) and Lemma 3.4, there existg € K*, p € K™,
a vector k € R" and constants R, M > O such that the
following estimate holds for all 7 € [fg, fmax):

o) |z(t) — x()| < p(to) |z0 — x0| + M

f@x(@) B +exp(n)w(r))
¢(1) o(1)

(f(f, (), z1(2), - - -, Zm(r))>‘

X sat >~ .
B(T)(1 + exp(r)w(T))

Estimate (3.45) combined with (3.41), (3.43) and the fact that

exp(t)w(t) = exp(tp)wy for all t € [tg, tmax), implies that the
following estimate holds for all 7 € [fg, fmax):

X sup
fo<t<t

(3.45)

@) |z(t) — x(1)| < exp(=1) [p(t0)|z0 — xo| + M« (|xol)
+ M (1 + exp(to)|wo))]- (3.46)

Estimates (3.30) and (3.46), in conjunction with the fact that
exp(H)w(t) = exp(fp)wo for all r > fg, show that system
(1.3) with (3.3) and (3.2b) is RFC. Consequently, fmax = +00.
Moreover, notice that, if zg = xg and « (|xg|) < |wog], then it
follows from (3.42) that x(¢) = x(¢) for all t > 19 (Consistent
Initialization Property). Indeed, using (3.42), the reader can
verify that the solution of system (1.3) with (3.3) and (3.2b)
with zg = xg and « (|xo]) < |wo] satisfies z(t) = x(¢) for all
t > 1o (by simply substituting z(r) = x(¢) in the differential
equations (3.3) with (3.2b)).
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It follows from Fact 3, that since:

(i) estimate (3.46) holds (which guarantees Robust Global
Output Attractivity for the output ¥ := ¢ (¢) (z — x)),
(i1) system (1.3) with (3.3) and (3.2b) is RFC,
(iii) the point (x, z, w) = (0, 0, 0) is the equilibrium point of
(1.3) with (3.3) and (3.2b),
(iv) the right-hand sides of differential (1.3) with (3.3) and
(3.2b) are locally Lipschitz,

then there exist functions 0 € KL and » € K1 such that for
every fo > 0 and (xo, zo, wo) € K" x R" x R the following
estimate holds:

¢ @) |z(t) —x(@)| < o (b(10) |(x0, 20, wo)|, T —10),

Vi > 1. (3.47)

Estimate (3.47) implies that (3.3), (3.2b) is a ¢-estimator for
the function 6(f,x) = x with respect to (1.3). Since (3.3),
(3.2b) is a ¢-estimator for system (1.3), which satisfies the
consistent initialization property and since ¢ € K is arbitrary,
we conclude that the global ¢-observer problem for (1.3) is
solvable. <

The following illustrating examples show the applicability
of Theorem 3.1 to nonlinear uncertain systems.

Example 3.5. Consider again the RCO system (2.8), which
was studied in Example 2.6. Notice that by virtue of (2.9) we
have

[y + 1Y@, x(@)] + [y1(t, x(@))]

=3exp(n) (ol +Ixol +1xl’), Vrzro  (348)

where the mapping Y (¢,x) = yi(t,x) = x% is defined in
(2.10). Making use of the inequality |sgn(x)|x|% — sgn(y)|y|%|
<2lx — y|%, which holds for all x, y € R, we obtain that:

1
|W(t’ y,Z) - W(tv )’» lU)| S 2 |Z - w|§ )

Y(t: y, z, w) € RT x R (3.49)
where ¥ is defined in (2.10). Using Lemma 3.4 for ¢(z) =
exp(5t) we guarantee the existence of a function p € KT
and constants M, R > 0 such that for every (1, zo, X0, d) €
Rt x M2 x M2 x Mp, the solution of (2.8) with
z0 = y(t) +z1 — 12R exp(101)(zo — y(1));

21 = —T2R? exp(201)(z0 — y(1))

2:=(z0,21) €M%, 1 >0

(3.50)
xX="({,y, 21);

and initial condition (z(#p), x(t9)) = (2o, X0), corresponding to
input d € Mp, satisfies the following estimate for all ¢ > #j:

|2(t) — (y(1), Y (2, x(1)))|
< exp(—51)(p(10)12(t0) — (¥(10), Y (10, x (1))
+ M (Ix(t0)] + [x(t0) > + |x(20)[°)).

The reader should notice that system (3.50) coincides with
system (3.1) for g(¢) = exp(10¢), m = 1 and ¢1(¢,y) = y.

(3.51)

Leta(s) := 2s%. The following inequality follows from (3.49)
and estimate (3.51):

lx (1) — Wz, y(1), 22(1))]
< exp(—(t — to))a(p(to)|z(t0) — (y(t0), ¥ (t0))]
+ M(|x(10)] + |x(0)* + Ix(0)1%)),

Estimate (3.52) guarantees that system (3.50) is a qs—estimator
for system (2.6) with (]S(t) = exp(pt), p € [0,1), i.e. an
estimator for the state of system (2.8) which guarantees
exponential convergence. <

V>t (3.52)

Example 3.6. Consider again system (2.11), for which it was
shown in Example 2.7 that the function 6 (¢, x) := x1+x+x3 is
RCD with respect to (2.11). Making use of inequalities (2.12a)
and (2.12b) and working as in the previous example it can be
shown that there exists a constant R > 0 such that the following
system:

20 = y(t) +z1 — 12R exp(10£)(z0 — y(1));
21 = —T2R%exp(201)(z0 — y(1)) (3.53)
§=y+sgn@) lz1F: z:= (zo.21) € R 1> 0

is an estimator for 6 with respect to (2.11), which guarantees
exponential convergence. Particularly, there exists a function
o € KT and a constant M > O such that for every
(10, 20, X0, d) € Rt x M2 x M3 x Mp the solution of
(2.11) with (3.53) and initial condition (z(tp), x(t9)) = (zo, X0)
corresponding to input d € Mp satisfies the following estimate
forall t > 1y:

6. x(0) = y(0) = sen(zi (1) |1 (1)1
< exp (=t —10)) |x3(10)]
+exp(—(t = ))a (p(10) |21 t0) — 53 0)|

+M ()] + 1t + x () ) )

where a(s) ;= 2s%. <
4. Conclusions

In this paper we have given sufficient conditions for the
existence of estimators and the solvability of the global
observer problem for dynamic systems. It is showed that if
a time-varying uncertain system is RCD then there exists an
estimator for this system, i.e. we can estimate asymptotically
the state vector of the system. Moreover, if a time-varying
uncertain system is RCO then there exists an estimator for
this system that guarantees convergence of the estimates with
“arbitrary fast” rate of convergence. Finally, the obtained results
are specialized to the triangular time-varying case, where it is
shown that a time-varying observer can be constructed.
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Appendix

Proof of Fact 1. Clearly, the
implies that:

t
y(1) < exp (—f a(s)dS> y(t0)
fo

t t
+f exp (-/ a(s)ds) b(r)dr, Vit € [to, t1]. (A.1)
Io T

differential inequality (3.4)

Moreover, since a(t) > 0 for all t > T, we obtain for all zy > 0
and 1 > tp:

t ' t
[ a(s)ds = f la(s)|ds +2/ min{0, a(s)}ds
I fo Io

0

v

t t
2/ min{0, a(s)}ds > 2/ min{0, a(s)}ds
1 0
0T
> 2/ min{0, a(s)}ds.
0

We define K := exp (—2 fOT min{0, a(s)}ds) and the previous
inequalities in conjunction with (A.1) give

t
y(@) < K1y(t) + exp (—/ a(s)ds)
0

t T
X / exp </ a(s)ds> b(t)dr, Vreln,n]. (A2)
0 0

We define the function p(t) := fot exp (fy a(s)ds) b(r)dr.
This function is nondecreasing and consequently we either have
p(t) < K3 for some K3 > 0 or lim;_, 1 o p(¢) = +00. For the
first case, inequality (3.5) is implied by (A.2) with K, = K K3.

For the second case, notice that since f0+°°a(t)dt = 400
and lim;_, 4 % = M > 0, we can apply L’Hospital’s

rule for the function g(t) := p(t)exp (— féa(s)ds) and
obtain that lim;_, o, g(t) = M. Thus we may define K, :=
sup,>o ¢q(¢) and (3.5) is implied by inequality (A.2). The proof

is complete. <
Proof of Fact 2. Clearly the function

y(r.s) = sup{|¥(t,x) — ¥, y)| ; |1, )] =,

lx —yl = s} (A.3)

is continuous, nonnegative and satisfies y(r,0) = 0 for all
> 0. Consgquently, by virtue of Fact 5, there exist functions
€ Koo, B € KT being increasing, such that y(r,s) <
(Bos)

with the previous inequality, implies

Qv Y

Qe

for all r,s > 0. Definition (A.3), in conjunction

() = @ =a(BAw D 1x =),

Y(t, x,y) € RT x R™ x R™. (A.4)

S:ince B e Ktis increasing, we have ,5 (1, ) < BQr) +
B(2]y|) and using the properties of K, functions we obtain
from inequality (A.4)

() = a0 =a (260 x =y ) +a

x 2821y Ix = 1),
Y(t, x,y) € RT x R™ x K™,
(A.5)

Define R := 2&(0), ax(s) == s + ZB(ZS) — R and notice
ay € K. Using again the properties of Ko, functions we
obtain from inequality (A.5):

() - vyl =a(26@0 1x—yl)
+3 @R [x = y1) +a Qaz (D) Ix =y,

Y(t, x,y) € RT x R™ x R™. (A.6)
Inequality (3.6) is directly implied by inequality (A.6) with

B(t) == B21) + R, ai(s) :=2a(2s). <
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