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This work proposes a robust fault detection and isolation (FDI) scheme for linear discrete-time systems
subject to faults, bounded additive disturbances and norm-bounded structured uncertainties. FDI is
achieved by computing, on-line, upper and lower bounds on the fault signal such that a fault is regarded
as having occurred when its upper bound is smaller than zero or lower bound is larger than zero.
Linear Matrix Inequality (LMI) optimization techniques are used to obtain the bounds. Furthermore,
a subsequent-state-estimation technique, together with an estimation horizon update procedure, is
proposed, which allows the on-line FDI process to be repeated in a moving horizon procedure. The
approach is also extended to solve the fault detection (FD) problem of obtaining lower bounds on the total
fault signal energy within the estimation horizon. The scheme gives the best estimates of the fault signals
given the information available and is sufficiently flexible to incorporate other information that may be
available, such as bounds on the disturbance energy. Thus our scheme is immune to false alarms if the
system and disturbance are within the uncertainty description. Moreover, we propose a new robustness
result to obtain the bounds, which is an extension of current techniques for handling model uncertainties.

Finally, the approach is verified using two numerical examples.

© 2013 Elsevier Ltd. All rights reserved.

1. Introduction

With the increasing requirements on control system reliability
and security, much attention has been devoted to the design of FDI
systems (Jaimoukha, Li, & Papakos, 2006; Li & Jaimoukha, 2009;
Li, Mazars, Zhang, & Jaimoukha, 2012; Ye, Wang, & Ding, 2004;
Zhang & Ding, 2008; Zhang & Jaimoukha, 2009; Zhong, Ding, Lam,
& Wang, 2003; Zhong, Ding, Tang, Zhang, & Jeinsch, 2001). There
are two main approaches for FDI: observer-based and parity space
approaches.

Observer-based approaches exploit analytic redundancy and
use a mathematic model of the system to design an observer
generating residual signals that provide fault signatures (Mazars,
Jaimoukha, & Li, 2008; Zhong et al., 2003, 2001). The observer ef-
fectively cancels the (nominal) process dynamics and generates a
residual signal which is sensitive only to disturbances, plant/model
mismatch (often recast as disturbances) and faults. The design ob-
jective is then transformed to a sensitivity optimization problem,
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which seeks to increase the sensitivity of the residual to faults
and simultaneously reduce the sensitivity to disturbances and
plant/model mismatch. However, a drawback of these approaches
is that their effectiveness depends on the accuracy of the system
model, which cannot usually be guaranteed in practice.

In parity space approaches, a residual generator is designed by
computing, off-line, a parity vector or matrix which completely
decouples the system state and improves the sensitivity of the
residual to faults and robustness to disturbances (Ye et al., 2004;
Zhang & Ding, 2007; Zhong, Ding, & Shi, 2009). Input and output
measurements are then collected over an estimation horizon to
generate the residual. Since parity-space-based FD design only
involves vector or matrix valued mathematical operations, it has
attracted research interest and wide attention from industry for
applications (Zhang & Ding, 2008).

In this paper, an on-line approach is proposed to solve robust
FDI problems for linear discrete-time systems subject to faults,
bounded additive disturbances and norm-bounded structured
uncertainties. This scheme uses a dynamic system model as well
as input/output measurements over an estimation horizon to
compute upper and lower bounds on the fault signals at each
sampling instant. Then a fault is regarded as having occurred when
its upper bound is smaller than zero or lower bound is larger
than zero. LMI optimization techniques are employed to obtain the
bounds. Furthermore, a subsequent-state-estimation technique
together with an estimation horizon update procedure is proposed,
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which allows the on-line FDI process to be repeated in a moving
horizon procedure. Also, the proposed approach reduces to the
solution of a set of linear programs when there are no uncertainties
in the model description and it is shown that, compared with
solving FDI problems, this approach gives better reliability and
fault detectability for the FD problem. Preliminary versions of our
approach, which only considered restricted classes of uncertainty,
have appeared in Zhang and Jaimoukha (2009) and Zhang and
Jaimoukha (2010).

In common with the parity space approach, we use a dynamic
system model as well as input/output measurements over an
estimation horizon. The main difference is that, instead of using a
pre-computed parity vector to define aresidual signal, we compute
bounds on the faults by solving on-line optimization problems
subject to the constraints of the bounds on the initial state,
disturbances and norm-bounded structured uncertainties. One
feature of our approach is that available bounds on the initial state
can be used and the initial state does not need to be decoupled,
which is an advantage especially for uncertain systems.

This work is organized as follows. After defining the notation,
Section 2 defines the problem setting. Section 3, of independent
interests, develops a new and general robustness tool for handling
the types of model uncertainties considered in this paper. Section 4
gives the problem formulation and derives bounds on the fault
signals in the form of solutions to LMI problems. In Section 5,
an overall FDI algorithm is presented and its properties are
investigated. Two examples from the literature are given in
Section 6 to demonstrate the effectiveness of the proposed scheme.
Finally, Section 7 summarizes this work.

The notation is fairly standard. R"*™ denotes the set of real
n x m matrices. For A € R™™, AT denotes the transpose. The ith
eigenvalue of A € R™" is denoted by A;(A). ForA = AT,A >
0 (A < 0) denotes that A is positive (negative) semidefinite, that
is, Li(A) > 0(< O)ViForx,y €¢ R',x < yandx <y
denote element-wise inequalities. If 8§ C R™™ is a subspace,
B8 = {S € 8 : |IS|| < 1} denotes the unit ball of § where
IS|| = max; A;(SST) denotes the matrix norm. I, denotes the n x n
identity matrix and 0, denotes the n x m null matrix with the
subscripts dropped if they can be inferred from context. 8", 47 and
D! denote the sets of all real n x n symmetric, positive semidefinite
and positive semidefinite diagonal matrices, respectively.

2. FDI problem setting

Consider a linear time-invariant (LTI) discrete-time system
subject to disturbances, process, actuator and sensor faults and
uncertainties of the form

Xk+1 = AX + Bady + By fi + Buuk + Bypx
Yk = GXi + Dyadi + Dyefi + Dyyuy + Dyppic
qr = CqXk + Dgady + Dgsfi + Dgutig

Pr = Aoqk

fork € N, where & := {0, ..., N — 1} is the estimation horizon,
X € R", u, € R™ and y, € R are the state, input, output and
uncertainty vectors, respectively, p, g € R"4 are the input and
output uncertainty vectors, respectively and d, € R" and f;, €
R are the disturbance and fault vectors, respectively. Also given
are the system, fault, disturbance and uncertainty distribution
matrices of appropriate dimensions (Frank & Ding, 1997). The
uncertainty matrix Ag is assumed to be a norm-bounded
structured matrix, Ag € BAg where Ay C R"4*"4 is a structured
subspace, typically block diagonal with full and repeated blocks;
see Zhou, Doyle, and Glover (1996) for a description.

We also assume that the initial state and disturbances are
unknown, but that upper and lower bounds X, x,,, dx and d, are

(1)

available so thatx, < xg < Xpandd, < dy < deforallk € .
Also assume that measurements of the input and output signals u
and yy are available for all k € . Define x = [x] --- x}]” and
E=1& --- & _,1" € ®RNe where N¢ = N - n¢ with & standing for
d, d, d,f,p,q,uandy,taken, = ny = ny and nz = ng = ng. Using
an iteration,

X = AXo + Bqd + Brf + Byu + Bpp

¥y = CyXo + Dygd + Dysf + Dyutt + Dypp

q = CgXo + Dyad + Dysf + Dgutt + Dypp,
p=Aq, AcBA, A=IyQAyC RNa*Na

where ® denotes the Kronecker product, N, = Nn, and

A B, ... 0
A= |, B = : o
AN71 AN*lB{ L B; (3)
Cp Dg: 0
Cp= o Dee= : R
cpAV ! CpAN2B, .- Dy

where 8 stands for q and y and ¢ for d, f, u and p, and note that
Dgp = 0. To simplify the presentation, define

w =[x} d'",

By = [A Byl

w=[x;d"],

orwa = [@y :Dyd]v

w =[x} d"],
Dy = [Cq Dyal,
and N,, = n + N; and note that
w=<w=sw. (4)

Eliminating p from (2) using p = Aq gives

X= 8w+ Bf +Blu, y=Dpw+Dyf +Dpu (5)
where B = B; + B,ADy and Dj} = Dy + Dy ADy; and

where A == Al — equpA)*1 and ¢ stands for w, f and u.

3. Robustness results for structured uncertainty

Since the FDI system we consider includes norm-bounded
structured uncertainties, in this section we derive a new ro-
bustness result for matrix inequality constraints that involve a
quadratic term in the uncertainty. This will be used later when we
evaluate the bounds on the fault signals. The following well-known
lemma is needed for our robustness results.

Lemma 1 (Boyd, El Ghaoui, Feron, & Balakrishnan, 1994). Let Aq,
A1 € 8" and assume that zTA1z > 0 for some z. Then xTAgx > 0
for all x satisfying xTA;x > 0 if and only if there exists 0 < T € R
such that Ag — tA; > 0.

The next robustness theorem for unstructured uncertainty is a
corollary of the above result.

Theorem 2. Let T; € 8", T, € R™™M, T3 € R™M" Ty € K™,
Ts € 8™ and let A = R™™ Then det(I — T4A) # 0 and
T(A) =Ty + T ATs +T] AT} + T,ATs ATT] > Oforall A € BA,
where A = A(I — T4A)™, ifand only if ||T4|| < 1 and there exists
0 < 7 € R such that

[n — TtTLT) T — tT,T)

N Ts + 7 — m})} =0 ©

where x denotes terms readily deduced from symmetry.
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