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Abstract

In this paper, a data-driven control approach is developed by reinforcement learning (RL)
to solve the global robust optimal output regulation problem (GROORP) of partially linear
systems with both static uncertainties and nonlinear dynamic uncertainties. By developing a
proper feedforward controller, the GROORP is converted into a global robust optimal stabi-
lization problem. A robust optimal feedback controller is designed which is able to stabilize
the system in the presence of dynamic uncertainties. The closed-loop system is assured to
be input-to-output stable regarding the static uncertainty as the external input. This robust
optimal controller is numerically approximated via RL. Nonlinear small-gain theory is applied
to show the input-to-output stability for the closed-loop system and thus solves the original
GROORP. Simulation results validates the efficacy of the proposed methodology.
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Abstract—In this paper, a data-driven control approach is
developed by reinforcement learning (RL) to solve the global
robust optimal output regulation problem (GROORP) of partially
linear systems with both static uncertainties and nonlinear
dynamic uncertainties. By developing a proper feedforward
controller, the GROORP is converted into a global robust optimal
stabilization problem. A robust optimal feedback controller is
designed which is able to stabilize the system in the presence
of dynamic uncertainties. The closed-loop system is assured to
be input-to-output stable regarding the static uncertainty as the
external input. This robust optimal controller is numerically
approximated via RL. Nonlinear small-gain theory is applied to
show the input-to-output stability for the closed-loop system and
thus solves the original GROORP. Simulation results validates
the efficacy of the proposed methodology.

Index Terms—Reinforcement learning, small-gain theory, ro-
bust control, output regulation.

I. INTRODUCTION

The output regulation problem aims at designing control
strategies to achieve the rejection of a nonvanishing distur-
bance and forcing the output of dynamic systems to asymptoti-
cally track a desired reference. This problem has been tackled
for linear systems since 1970s [1]. Due to its relevance to
many real-world applications, the output regulation problem
for nonlinear systems has also attracted considerable attention
with focus on either local, semi-global or global stabilization
(21, (3], [4], [5], [6].

In the most existing output regulation problems, both the
nonvanishing disturbance and the reference are generated
by an autonomous system, named exosystem—wherein the
unmodeled disturbance is neglected. In [7], a more generalized
case; H., output regulation problem, where both the nonvan-
ishing and unmodeled disturbances were considered. This H,
optimal control and output regulation techniques are efficiently
combined for robust model-based control design. The H.
optimal control can be formulated a zero-sum differential
games involving two players; the controller (player 1) and the
unmodeled disturbance (player 2) which are the minimizing
and the maximizing players, respectively [8]. In this setting,
one can solve the output regulation problem for the system
with unmodeled disturbances which are static uncertainties.
Considering a nonlinear system with dynamic uncertainties,
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the notion of input-to-state stability and small-gain theory [9],
[10] have been employed to solve the global robust output
regulation problems [11]. However, we are not aware of any
existing work on output regulation problems that taking both
static and dynamic uncertainties into consideration. Also, it
is noteworthy that most of the existing control strategies to
output regulation problems are model-based, which means that
an accurate knowledge of system’s model is absolutely needed.

Reinforcement Learning (RL) is a non-model-based and
data-driven approach which solves optimal control problems
via online state and input information [12]. RL has been used
to design optimal feedback controllers for both continuous-
time and discrete-time systems for achieving stabilization;
see [13], [14], [12], [15], [16], [17] wherein optimal cost
and feedback controllers are computed using online data.
In [18], a robust data-driven approach is proposed to solve
control problems in linear and nonlinear systems with dynamic
uncertainties. Reference [16] extends the solution to global
optimal output regulation problems by incorporating dynamic
uncertainties in the system. The exact knowledge of system
dynamics and dynamic uncertainties are not required to design
the robust optimal controllers.

This paper aims at proposing a novel data-driven solu-
tion to the global robust optimal output regulation problem
(GROORP) for a class of partially linear composite systems.
It is challenging since the system studied in this paper is
with unknown dynamics, and both static and dynamic uncer-
tainties. First, we convert the GROORP into a global robust
optimal stabilization problem. Then, a data-driven approach is
developed to compute the robust adaptive optimal controller
and disturbance policy via online input and state information.
In the presence of dynamic uncertainty, it is ensured to
achieve the rejection of nonvanishing disturbance and forcing
its trajectories to asymptotically track the desired reference.
With both static and dynamic uncertainty, it is guaranteed that
the closed-loop system is input-to-output stable regarding the
static uncertainty as the external input. Optimality and global
output regulation are both achieved for the class of partially
linear systems.

The remainder of this paper is organized as follows. In
Section II, we briefly review the linear optimal output regu-
lation problem and linear optimal control theory. Considering
static and nonlinear dynamic uncertainties, we formulate the
GROORP for a class of partially linear systems in Section
III. An offline solution on the basis of nonlinear small-gain
theory is proposed therein. In Section IV, the RL technique is
employed to design a robust optimal controller via online data.
Simulation results on a partially linear system are provided in



Section V. Finally, concluding remarks are given in Section
VL

Notations. Throughout this paper, R, (resp. Z,) denotes
the set of nonnegative real numbers (resp. integers). C~
indicates the open left-half complex plane. | - | represents the
Euclidean norm for vectors and the induced norm for matrices.
A continuous function o : Ry — Ry is of class K if it is
strictly increasing and «(0) = 0. It belongs to class K if,
in addition, it is unbounded. A function 8 : Ry x Ry — R,
is of class KL if for each fixed ¢, the function S(-,t) is of
class K and, for each fixed s, the function 3(s,-) is non-
increasing and tends to O at infinity. Id stands for an identity
function. ® indicates the Kronecker product operator and
vec(A) = [aT,a,---  al]T, where a; € R™ are the columns
of A € R™ ™, For an arbitrary column vector v € R",
velcv(v) = [v?, 01V, -+, V1V, V3, V903, Uy g v, V2T €
Rz vecs(P) = [p11,2p12,° , 2P1m P22, 2Pz, -+
2pm_1,m,pmm]T € Rzm(m+1) for a symmetric matrix P €
R™>™_ Xpr(P) (resp. A\ (P)) denotes the maximum (resp.
minimum) eigenvalue of a real symmetric matrix P. For any
piecewise continuous function w : Ry — R™, ||ul| stands for

sup,>q |u(t)]. For two functions f and g, (fog)(-) := f(g(-))-

II. ROBUST OPTIMAL OUTPUT REGULATION OF LINEAR
SYSTEMS

Considering a class of linear systems with nonvanishing dis-
turbance and reference signals generated by linear exosystems,
the robust optimal output regulation problem (ROORP) is for-
mulated by minimizing both static and dynamic optimization
problems. Then, we recall the basics of robust control and
policy iteration (PI) technique. An approach solving explicitly
the regulator equation is presented as well.

A. Problem formulation

To begin with, consider the linear system

& = Ax + Biu + Bow + Dv, (1)
v = Ewv, )
y=Cux, (3)
ya = —Fv, 4)
€=Y—Yd (5)

where x € R"” is the state vector, u € R™ the control input,
and v € RY the state of the exosystem (2). The exosystem
generates both the nonvanishing disturbance 7 = Dv and the
reference yo = —F'v for the output of the plant y = Cz € R".
e € R” is the tracking error. w € R? is an unmodeled square
integrable disturbance. A € R"*"™, By € R"*"™ B, € Rnxd,
CeR™ EFeRI* FeR™ and D € R"*? are system
matrices with (A, By) stabilizable. Throughout this paper, the
following assumptions are made.

Assumption 2.1: The transmission zeros condition holds,
ie.,

A=A B

rank { C 0

] =n+nrVYXeo(E). (6)

Assumption 2.2: All the eigenvalues of E are simple with
zero real part.

Based on Assumptions 2.1-2.2, one can get the following
technical result.

Theorem 2.1: Let the feedback gain K € R™*™ be such
that (A — B1K) € C~. Then, if a controller is designed as
u=—K(x — Xv) 4+ Uv, where X € R"*? and U € R™*1
solve the following equations:

XE = AX + B,U + D,

then the closed-loop linear system achieves disturbance rejec-
tion and asymptotic tracking.

Proof. Letting * = x — Xv,u = u — Uv and using (7), we
have

Z = Ax + Biu+ Baw + Dv — X Ev
= Az — B1K(z — Xv) + (B1U + D)v + Bow — X Ev
= (A - BlK)i‘ + ng. (8)

Since 0(A — B1K) € C~ and w(¢) is square integrable,
we observe ll)r(r)lo Z(t) = 0 and tll>rgo w(t) = 0, which implies
tlggo e(t) = tlgrolo Cz(t) = 0. The proof is completed.

Remark 2.1: (7) is called the linear regulator equation.
Assumption 2.1 is made such that (7) is solvable for any
matrices D, F' [6].

Inspired by [19], [20], we tackle the robust optimal output
regulation problem (ROORP) by solving a static optimization
Problem 2.1 to find the optimal solution (X*, U*) to (7) and
a dynamic optimization Problem 2.2 to find the optimal gains
K* and N*.

Problem 2.1:

. T A T h
(I}EI}IIJI)TY(X QX +U" RU), 9)
subject to (7)

where Q = Q7 >0,R=RT > 0.
One can write the error system of (1)-(5) as:
¥ = Az* + B1u* + Baw,

e=Czt"

(10)
(1)

where z* = x — X*v, 0" = u — U*v.
Problem 2.2:

u w

(o)
mjnmax/ [(9)7Qz* + (u")Tu* — vy 2wl w]dt
0

subject to (10) — (11),

where Q = QT > 0, and v > v* > 0. The v* is named by
H, gain.

Remark 2.2: In order to solve the ROORP, we ought to
design a control policy u = —K*(x — X*v) + U*v and a
disturbance policy w = N*(z — X*v) where optimal control
gains K* and N*, and optimal regulator parameters X* and
U* are achieved by solving optimization Problems 2.1 and
2.2. Theorem 2.1 ensures that the resultant closed-loop system
achieves disturbance rejection and asymptotic tracking.



Remark 2.3: It is shown in [21, Remark 5] that the Problem
2.1 can be converted as a convex optimization problem with
a quadratic cost and linear constraints. The solution to the
Problem 2.1 is unique given positive definite matrices Q
and R. The motivation of introducing the Problem 2.1 is to
optimize the steady-state behavior the system.

B. H., control and Policy Iteration (PI)

By linear optimal control theory, we design an optimal
feedback controller u* = —K*Z* and a disturbance policy
w* = N*Z* to minimize the cost of Problem 2.2. The optimal
feedback control gain K* and disturbance gain N* are

K* _ BlTP*,
N* — 772B2TP*7

(12)
13)

respectively, with P* = P** > 0 the unique solution to the
following game algebraic Riccati equation (GARE)

ATP*+P*A+Q

—P*(BiB] —v7?ByB3 )P* =0. (14

Remark 2.4: From (12) to (14), computing K* and N* does
not depend on X* or U*. Problems 2.1 and 2.2 can be solved
separately.

Lemma 2.1 ([22]): Let Ky € R™*™ be any stabilizing con-
trol gain, and let Ny € RY*" be a zero matrix. P; = PjT >0
is the solution to the following Lyapunov equation

(A—ByK; + ByN;)" P; + Pj(A — B1K; + BNj)

+Q+K/K; —7’N/N; =0 (15)
where K; and N;, with j = 1,2,---, are defined by
K; =B{P;_, (16)
N; =y 2B P;_, (17)
Then, the following properties hold, for 7 = 0,1,2,---,
1) O'(A — BlKj) eC,
2) P* < Pj11 <Py,
3) lim K; = K*, lim N; = N* and lim P; = P*.
Jj—o0 Jj—o0 Jj—o0
C. Solving regulator equations
Define a Sylvester map S : R"*9 — R"*9 by
S(X)=XE - AX, X € R4, (18)

If we choose a X; € R™*7 such that CX; + F = 0, and
X; e R"™4 fori=2---h+1, such that all the vec(X;) form
a basis of ker(I, ® C'), where h is the nullity of I, ® C, then
a pair (XJ? , UJ?) is a solution to the regulator equation (7) if

and only if there exist a9, a8, -+ ,a},; € R such that
S(XY) = BUY + D, (19)
h+1
X{=X1+) o)X, (20)
=2

If the solution is not unique, we find all linearly independent

X
vectors vec( UTL } ) by seeking sequences af € R such that,
for k=1,2,--- ,H with H = g(m —r),
h+1 h+1
XF= Zani7BUT’“ = ZafS(Xi). (1)
i=2 i=2

Then, the solution set of (7) is equivalent to

H H
S={(X,U)|X = X0+ > BXF,U=U)+> BUL,
k=1 k=1

VB1, B2, -+, B € R}. (22)

If we compute S(X;) fori =0,1,---, h+1 via online data,

the solution set of the regulator equation (7) is obtained with

unknown system matrices. The proposed method for solving

the regulator equation paves the way for online robust optimal
controller design in Section IV.

III. GLOBAL ROBUST OPTIMAL OUTPUT REGULATION OF
PARTIALLY LINEAR SYSTEMS

In this section, we formulate the GROORP of a class of
partially composite linear systems. An offline solution to the
GROORP is given by developing a global robust optimal
controller.

A. GROORP formulation

Motivated by the class of partially linear systems in [23],
we study a general class of perturbed partially linear systems:

¢=9(¢y,v), (23)
&= Az + Bilu+ A((,y,v)] + Bow + Dv,  (24)
o = Ev, (25)
y=Czx, (26)
Ya = —Fv, (27
e =Y = Yd (28)

where ( € RP and v € R? represents the states of the
dynamic uncertainty (23) and the exosystem (25), respectively.
The functions ¢(¢,y,v) RP x R" x R? — RP, and
A(C,y,v) : RP x R" x R? — R™ are sufficiently smooth
functions satisfying ¢(0,0,0) = 0 and A(0,0,0) = 0. Suppose
A, By, B>, D, g,A are unknown with { unmeasurable.
Remark 3.1: The GROORP is solvable for the partially
linear system (23)-(28) if a robust optimal controller is found
by solving optimization Problems 2.1 and 2.2 such that for
v : [0,00) — V with V being a prescribed compact set of
RY, any initial conditions ¢(0), z(0), the trajectory of closed-
loop system (23)-(28) exists and is bounded for any ¢ > 0,
and satisfies tli}m e(t) = 0 when w = 0. And the system is

o0
input-to-output stable for nontrivial w.



B. Offline solutions to GROORP

Let X, be the class of piecewise functions from [0, 00) to
V. Then two assumptions are made on the system (23)-(28):

Assumption 3.1: A sufficiently smooth function ¢(v) with
¢(0) = 0 exists satisfying the following equation for any v €
RY:

¢ (v)
ov

Ev=g(((),yq,v),
0=A(((v),Ya,v).

Under equations (Z) and (29), we write the error system of
(23)-(28) by letting ¢ = ¢ — (v),

(29)

C=3(C e,v), (30)
& = A7 + Bi[u + A(C e, v)] + Bow, 31)
e=Cx, (32)

where

g(é_-v 670) = g(C7y7 U) - g(C(U), yd?”)v
A(C_v 6,1}) - A(Ca y,U) - A(C(U)vydvv)'

Two assumptions are made on the dynamic uncertainty, i.e.,
(-system, with e as the input and A as the output.

Assumption 3.2: There exist a function o of class L and
a function ~; of class I, both of which are independent of
any v € 3, such that for any measurable locally essentially
bounded e on [0,7) with 0 < T' < +o0 and any v € ¥,,, {(t)
right maximally defined on [0,7")(0 < T’ < T') satisfies

|§(t)| < US(‘E(())"t) +’YS(”[e%(;,t]?A[j;),t]]T||)’Vt € [O>T/)7

where €[y, and A4 are the truncated functions of e and A
over [0, ], respectively.

Assumption 3.3: There exist a function o of class L and
a function ya of class /C, both of which are independent of any
v € 3, such that, for any initial state ¢ (0), any measurable
locally essentially bounded e on [0,7) with 0 < T < 400
and any v € %, A(t) right maximally defined on [0,7")(0 <
T’ < T) satisfies

[A®)] < oa(IC0)],8) +yalllef,q ), vt € [0,T7).

Remark 3.2: Assumptions 3.2 and 3.3 are made so that
system (30) has strong unboundedness observability (SUO)
[24] with zero-offset and input-to-output stability (IOS) [25]
properties . Then by nonlinear small-gain theory, a controller
exists to globally asymptotically stabilize the error system.
Similar assumptions appear in [11].

Theorem 3.1: Under Assumptions 3.2 and 3.3, let symmetric
matrices Q > v, I, R = I, with y, > 0. If the gain function
~va(s) satisfies the following inequality

(33)

va(s) < (Id+p1) " oysto(Id+p2)~'(5),Vs >0 (34)

for ve(s) = |C|\/1/vxs and p1, p2 of class Ko, then, for any
exostate v, the error system (30)-(32) in closed-loop with the
optimal control policy ©4 = —K*Z is globally asymptotically
stable when w = 0. Moreover, when w is nontrivial, the closed-
loop system is input-to-output stable regarding w as an input
[24].

Proof. The GARE can be rewritten as

(A— B K"TP* 4+ P*(A— BiK*) +Q

+P*BiB{ P* +~y *P*ByBy P* =0 (35)

Differentiating the Lyapunov function V = 7 P*Z gives

V =zT[(A - BiK*)TP* + P*(A - BiK*)|Z + 227 P* B, A
+ 227 P* Bow
=—-z7(Q+ P*B,BI P* + v 2P*By,BI P*)z
+ 237 P*B1 A + 237 P* Bow
<-z7Qz —|A - BT P*z]* — |yw — vy ' Bf P*z|?
+ AP 4 42wl

< =27z + AP + 92 |wl?
<= %l7? + 1A + 7wl (36)
for any ¢ > 0, we have
Yz )‘m(P*) N
V(t Sexp(— t>V0 + ——A
(t () VO + T Il
2)\m P*
¢ L2, (37)
Ya
An immediate consequence of the previous inequality is
_ Va Am (P*)
1) < - t 0
0] <o (555t ) | 2 7O
1, 1
+1/ A+ 7y —llwll, vt =0, (38)
] Yz

which implies that the Z-system with the pair (A,w) as the
input is input-to-state stable [26]. One can write

le(®)] < oe(|Zol, 1) + Vel All +vyellwl], (39)
where
_ o . Yz )\M(P*) _
oe(|Zol, ) = |Clexp ( 2/\7,L(P*)t> A (P |Zo|

is a function of KL and v, = |C|y/1/7s, which guarantees
that the Z-system with e as output has SUO property with zero-
offset and IOS properties [24]. On the other hand, Assump-
tions 3.2 and 3.3 indicate that the -system has SUO property
with zero-offset and IOS properties with input-to-output gain
function ya (s). By the nonlinear small-gain theory [24], under
the following small-gain condition

(Id+ p2) oye o (Id+ p1) ova(s) < s,Vs >0, (40)
the error system (30)-(32) with u« = —K*Z is globally
asymptotically stable at the origin if w = 0. For a nontrivial
square-integrable disturbance w, one can achieve that the
closed-loop system is input-to-output stable regarding w as
an external input. 0.



C. Solvability of GROORP

Now, we are ready to design a robust optimal controller to
solve the GROORP of the partially linear system (23)-(28).

Theorem 3.2: Under the conditions of Assumptions 2.1,2.2-
3.3, if weight matrices are chosen Q = Q* > ~,1,,R = I,,
such that small-gain condition (40) holds, then the GROORP
of the partially linear system (23)-(28) is solvable by the robust
optimal controller u = —K*(z — X*v) + U*v.

Proof. By Theorem 3.1, the robust optimal feedback con-
troller u* = —K*Z* globally asymptotically stabilizes the
error system (30)-(32) for any v(t). Then, the trajectory of
error system satisfies lim ((t) = 0 and lim z*(t) = 0 for

t— o0 t—oo
w = 0. We observe
lim e(t) = Cz*(t) + (CX™ 4+ F)v(t) = 0,

t—o0
for any x(0), ¢(0). Also, it is checkable that the input-to-output
stability of the closed-loop system still holds. The proof is
completed.

(41)

IV. RL ONLINE LEARNING

A novel online learning strategy is presented to solve
X*,U* and online approximation of optimal values P* and
K*. Similar as the robust adaptive dynamic programming
strategy studied in [18], suppose A is available during the

learning phase. Defining z; = x—X;v fori =0,1,2,--- , h+1
with X = 0y,x4, we have
:Aji‘i + By (Kj.fi + Z) + Bz(w — Nji‘i)
+ (D = S(Xi))v, (42)

where Aj = A — B1Kj + BaoNj, z = u+ A.
Then

Ti(t + )T Pizi(t + t) — ()T Pz ()
t+0t
:/ [z} (AT P; + PjAj)z; + 2(z + K;z;)" B] P;z;
t
+20"(D — 8(X;))" Pjz; + 2(w — N;z;)" B] Pjz;] dr

t+4dt
- / ] (Q + K] RK; — v*N] N;)z;dr
t
t+4dt
+ 2/ (Z + iji)TRKj+1£fidT
t
t+dt
+ 2/ ’UT(D — S(Xl))TPj.fldT
t

t+dt
+ 272 / (w— N;z;) "' Nj17,dr. (43)
t

For a large enough positive integer ! and two vectors a €
R™ b e R™, we define

t1 to 1
Fab:[/ a®bd77/ a®bd7'7~-~7/ a® bdr]T,

to t1 ti—1
65@«;

VeCV(.fi(tl)), s

= [vecv(Z;(t1)) — veev(Z;(to)), veev(Z;(t2))—
,veev(Zi(ty)) — veev(Z;(ti—1))]%,

where ty < t1 < --- < t; are positive integers. (43) indicates
the following equation.

vecs(Pj)
0. VeC(Kj+1)
9| vee((D - S(X:))"P})
vec(Njt1)

= &y, (44

where
Vi = 050, 2L 0,2, (In ® (K] R) — 203, (In ® R),
- 21—‘@1}7 _2’72(1—‘@&1 - Fi1i1 (I’ﬂ ® NZT))L
®;j = —Dgz,vee(Q + (K))TRK] — 42 NI Ny).
Equation (44) is uniquely solved by the least squares method
if the matrix W;; is of full column rank, i.e.,
vecs(Pj)
vec(K7th)
vee((D — §(X3))" ;)
vec(Njy1)

Note that D is computable by (45) given S(Xg) = 0. If we
seek a sequence a9,a3,---,af,,; € R and a matrix Uy e
R™*¢ such that

h+1
S(X1)+ Y alS(X;) = P K RUY + D,
i=2

= (wgmij)—lwz;%. (45)

(40)

then (X?, U?) is a solution to the regulator equation (7), where
XJ? =X1+ Z?:Jrgl O‘?Xi~
If the solution to (7) is not unique, we find all lin-

XF
early independent vectors vec( { UL ) by seeking sequences
T
of,af, -+ af , € R such that for k = 1,2,--- | H with
H=gq(m-r)
h+1 h41

X{.ﬂ :ZanzyzafS(Xz) :ijlKj+1RU]Z€, (47)
i=2 i=2
Then, we define a set:

H H
S={(X, U)X =X+ BeXF,U=U)+> BUF,
k=1 k=1
vﬁla527"' 75H€R} (48)

Theorem 4.1: Given a stabilizing K, € R™*", if W,
is in full column rank for ¢ = 0,1,--- ,h+ 1, j € Z, ,
the sequences {P;}72,, {K;}32, obtained from solving (45)
converge to P* and K™, respectively.

Proof. Given a stabilizing K, if P; = PjT is the solution
of (15), Kj;+1 and N; is determined by K; 1 = R™!BT P,
and Nji1 = v 2BI P;, respectively. Let T; = (S(X;))T P;.
By (43), we know that P;, K;, and T satisfy (45). On the
other hand, let P = PT ¢ R™", K ¢ R™*", N ¢ R¥"
and T € R?*", such that
vecs(P)
vec(K)
vec(T)
vec(N)

Then, we have PJ = P, Kj+1 = K, Nj+1 = N, TJ =T.
Moreover, P, K, N,T are unique when ¥,; is in full column
rank. By Lemma 2.1, the convergence of P;, K; and Nj is
proved.

\Ijij = (I)j.



Algorithm 1 RL Algorithm Algorithm for Solving GROORP

1:

S A

Select a K such that 0(A— B; Ky) € C and a threshold
€ > 0. Choose Q = Q7 > ~,1I,, such that the small-gain
condition holds. Compute trails X, X1, , Xp41
Employ u = —Kyz+£ as the control input on [tg, ¢;] with
¢ an exploration noise.
70,10
repeat

Solve P;, K1, Nj41 from (45).

j—Jj+1
until |P] 7Pj_1| <€
Obtain the approximated optimal control gains K* and
N*, and approximated solution P* to (14)
repeat

Solve S(X;) from (46)
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11: 141+ 1

12: until i = h + 2

13: Obtain (X*,U*) by solving Problem 2.1

14: The robust optimal controller u = —K(x — X *v) + U*v
and the optimal disturbance policy w = N;(z — X*v) are
computed.

V. EXAMPLE
Consider a partially linear system:

é:_c3+<€7
x:[aé :;]x—k{;}(u%—vl(z)—k{i}w,
1}[0 _1}’0

1 O ’

e=2x]+ va.

In this example, for any v € R2, {(v) = 0 satisfies the
Assumption 3.1. Taking V; = (?/2, the derivative of V along
the trajectories of the dynamic uncertainty is given by

Ve=—¢"+C%
=—0.5¢ —0.5¢* + e
le]

0.5

Given the fact that A = ( 2 it is checkable that Assumptions
3.2 and 3.3 are satisfied with gain function

<—0.5¢% V¢ > (49)

Ya(s) = 05

If v.(s) < 0.5s, the error system (30)-(31) is guaranteed
globally asymptotically stable at the origin. In this paper, we
choose () = 5Iy,7 = 11, the initial stabilizing feedback
control gain matrix as Ky = [O O], the initial disturbance
control gain as Ny = [O O}, the exploration noise as
¢ = sin(2t), and the convergent criterion as ¢ = 10~%. For
i =1, 2,3, matrices X; are chosen

0 0
Jo=[o v )

0 -1 00
Xl{o 0 }’XQ[l 0

Moreover, the initial values of states are z = |1 2]T and
v = [3 O]T. The online data is collected from ¢ = 0Os to

Number of Iteration

Fig. 1: Convergence of P; to its optimal value P* during the
learning process

t = 15s. After that, we iteratively compute the optimal values
and convergence is attained after 6 iterations. Figs. 1-3 depict
the errors between P; and P*, between K; and K™, and N;
and N*.

For ¢ = 0,1,2,3, we solve the linear map S(X); from
online information. From (46) and (47), we get the set of
unique solution of regulator equation, which is also the optimal
solution (X*, U*):

[ 0.0000
= | 1.4999

—1.0000

X —1.0003 |’

U* =] 09996 —1.5002 ].

Then we get the robust optimal controller and optimal
disturbance policy

—[ 0.8016 1.5239 |+ [ 3.2853 —3.8262 |,

[ —0.0268 0.0553 |z + [ 0.0829 —0.0285 |,
(50)

u =
w =

respectively. The learned controller is implemented after ¢t =
15s. Fig. 4 depicts that the output of the plant asymptotically
tracks the reference. Figs. 5-8 depict the trajectories of the
states, the control input, the disturbance and the dynamic
uncertainty respectively.

In order to validate the effect of disturbances on the cost,
we change the disturbance input by

w= % ([ —0.0268 0.0553 |2+ [ 0.0829 —0.0285 ]v).
(5D

We record the cost
500
/ [(i‘*)TQf* 4 (a*)Tﬂ* _ ’)/_QOJTw]dt
0

for different disturbances until ¢ = 500s. This is reasonable
since the cost does not change significantly after ¢ > 500s for a
stabilized system. It is obtained that the cost under disturbance
(51) has reduced by 21.7296 compared with the cost under
(50).
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VI. CONCLUSION

This paper proposes a novel control approach for global
optimal output regulation of a class of partially linear systems
with an exosystem and nonlinear dynamic uncertainties. By
using reinforcement learning, a data-driven control strategy
is proposed for designing robust adaptive optimal controllers
and an optimal disturbance policy to achieve the rejection of
nonvanishing disturbance and forcing the output to asymptot-
ically track a desired output. The obtained simulation results
ascertain the effectiveness of the proposed approach.
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