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Abstract

In this paper we consider the design of the least costly experiment for the identification of
one module in a given network of locally controlled systems. The identification experiment will
be designed in such a way that we obtain a sufficiently accurate model of the to-be-identified
module with the smallest identification cost i.e. with the least perturbation of the network.

1 Introduction

This paper contributes to the efforts of developing techniques for the identification of large-scale or
interconnected systems when the topology of the network is known. In many papers, the problem is
seen as a multivariable identification problem and structural properties of the system are then used
to simplify this complex problem (see e.g. [15]). The identifiability of the multivariable structure
is studied in a prediction error context in [32] while this multivariable structure is exploited in
other papers to reduce the variance of a given module in the network (see [16, 14, 6]). In other
contributions, conditions are derived for the consistent estimation of a given module in a dynamic
network (see e.g. [5, 12, 18]).

While many different problems have thus been extensively studied in the dynamical network
context, this is not the case for optimal experiment design (i.e. the problem of designing the
excitation signal of an identification experiment to guarantee a certain model accuracy under some
constraints on this excitation signal). In our previous contribution [2], we made the first steps
towards optimal experiment design in a dynamical network context. In [2], we considered the case
of a network made up of locally controlled systems, i.e. modules, whose interconnection is realized
by exchanging their measured output between neighbouring modules (this type of networks is usual
in the literature on multi-agent systems (see e.g. [9, 19])). For this particular type of dynamical
networks, we showed how to design the excitation signals that have to be added to each module
in order to identify models of these different modules that are sufficiently accurate to enhance the
network performance by a redesign of the local controllers. The accuracy of each model can be
measured by the inverse of the covariance matrix of the identified parameter vector of each module.
In [2], we have derived an expression for the inverse of this covariance matrix as an affine function
of the excitation signal spectra. It is important to note that the inverse of the covariance matrix of
a given module [ is obviously a function of the excitation signal applied to this particular module,
but also, though in a lesser extent, a function of the excitation signals applied to all modules k



having a path to [. Consequently, the excitation signal applied to such a module k£ contributes to
the accuracy of the model of [. In other words, the propagation of the excitation signals due to
the interconnection is a positive feature when we want to obtain sufficiently accurate estimates of
every module with the smallest excitation power (see also [31, 7, 8]).

In some cases, we may only be interested in the accurate identification of one specific module [
via the application of an excitation signal to . Since the other modules have not to be identified, the
propagation of this excitation signal to the other modules due to the interconnection is a negative
feature that have to be limited as much as possible!. For this purpose, we extend the least costly
identification framework (see [4]) to this particular dynamic network identification problem. In
particular, we design the spectrum of the excitation signal applied to [ in such a way that the
accuracy of the identified model (measured via the inverse of the covariance matrix) is larger than
a given threshold while entailing the smallest perturbation on the network. The perturbation (i.e.
the cost of the identification) will be measured by the sum of the effects of the excitation signal on
the input and output of each system in the network.

With respect to the least costly framework introduced in [4] for a single closed loop, the cost
of the identification experiment in the network context thus not only contains the perturbation
induced by the excitation signal in the closed loop where the system has to be identified, but also
the perturbation induced in other loops by this excitation signal. This propagation of the effect of
the excitation signal is due to the fact that the output signal of the to-be-identified loop (which
is perturbed by the excitation signal) is transmitted to neighbouring modules. In this paper, in
order to reduce this propagation, we propose an approach where the signal transmitted to the
neighbouring modules is no longer the actual output signal, but a sanitized version of this output
signal where the contribution of the excitation signal has been (partially) removed. Indeed, using
an initial estimate of the to-be-identified system, we derive an estimate of this contribution and we
subtract this estimate from the measured output signal before the transmission to the neighbouring
modules.

This new configuration is inspired by the concept of stealth identification that we introduced
in [26] for a single closed loop and that we here extend to the network case. The use of the
stealth identification in this paper is also a new application of this concept since, in [26], it was
introduced as a tool to enable classical optimal experiment design in a loop where the controller is
not Linear Time Invariant (LTT). With respect to [26]%, we also analyze which accuracy condition
the initial estimate used to compute the sanitized version of the output signal must respect for
the stealth configuration to be effective (i.e., to yield a smaller identification cost). Moreover,
another contribution of the present paper is to robustify the stealth approach by considering the
uncertainty of this initial estimate and its influence on the cost of the identification. For this
purpose, as we will see in the sequel, we will need to consider an optimal experiment design where
the cost constraint is robustified with respect to the initial uncertainty of the initial estimate. In [3],
we have recentlty proposed an approach to tackle such a robustified cost constraint. With respect
to the earlier approaches for this problem [27, 20, 10], the approach in [3] does not entail any kind
of approximation. However, the possible high dimension of the network can imply an excessive
computational complexity for the approach in [3]. To avoid this problem, we propose in this paper
an alternative approach which is more appropriate to the network situation (and its possible high
dimension) and which, while being (slightly) more conservative, has the same property as the one
in [3] i.e., it is not based on any approximation. This absence of approximation is also the main
difference with the approach proposed in the conference paper [24] on which the present paper is

!This is especially the case when the experiment is performed in a network where all modules have to track a
given reference. In this case, the excitation signal introduces an undesired perturbation on the tracking performance.
2and with respect to the conference paper [24] on which the present paper is based



based.

Note finally that the framework considered here is much different than the frameworks of [30, 17],
which are, to our knowledge, the only other papers treating the optimal experiment design problem
in a network. In [30], the authors consider input design for nonparametric identification of static
nonlinearities embedded in a network. The main purpose of [17] lies in the use of measurable
disturbances in optimal experiment design.

Notations: The matrix I,, denotes the identity matrix of dimension n. The matrix

X: 0 0
0 . 0
0 0 Xn

will be denoted diag(X1, ..., Xn) when the elements X; (i = 1, ..., V) are scalar quantities, while it

will be denoted bdiag(Xi, ..., Xn) when the elements X; (i = 1,..., V) are matrices. For a matrix
A, AT denotes the transpose of A and A* its conjugate transpose. For a vector of transfer function
R(2), Ri(z) denotes the i entry of R(z). Finally, ® denotes the Kronecker product and % the
Redheffer star product [33].

2 Description of the network configuration

We consider a network made up of N,;,,q single-input single-output (SISO) systems S; (i = 1,. .., Nynod)
operated in closed loop with a SISO decentralized controller K; (i = 1,..., Npod):

S;: yi(t) = GZ(Z, Go,i)ui(t) + Ui(t) (1)
ui(t) = Ki(2)(Yres,i(t) — yi(t)) (2)

where the signal u; is the input applied to the system S; and y; is the measured output. This output
is made up of a contribution of the input u; and of a disturbance term v;(t) = H;(z,60,)ei(t) that
represents both process and measurement noises. The different systems S; (i = 1,..., Npoq) are
thus described by two stable transfer functions Go;(z) = Gi(z,60,:) and Ho;(z) = Hi(z,60,),
the later being also minimum-phase and monic. These transfer functions are parametrized by
an unknown true parameter vector fy; € R™: in a known model structure. For each i (i =
1,..., Nmod), the signal e; (i = 1,..., Nyuoq) defining v; is a zero mean white noise signal of variance
agl, and these white noise signals e; are for simplicity supposed to be mutually independent. In (2),
Yref,i is a reference signal that will be computed based on the measured outputs of neighbouring
modules (see later). We can rewrite the above equations as follows:

y(t) = G(z,60)u(t) + H(z,00)e(t) (3)
u(t) = K(2)(rer(t) — y(t)) (4)
where § = (y1,...,yn,,.,)" and 4, €, Yres are defined in a similar way and where 0y = (QUTJ, e GOT,Nmod)T

€ R™ concatenates the true parameter vectors 0y ; (i = 1,..., Njyoq). In these equations, we also
use the notation G = diag(Gh,...,Gn,,,,) (H and K are defined in a similar way).
The closed-loop systems described in (3)-(4) will be interconnected via the following equation:

gref(t) =A g(t) + B refezt(t) (5)

where the matrix A and the vector B represent the flow of information in the network and re f..; is
a (scalar) external reference signal that should be followed by all outputs y; and that is generally



only available at one node of the network. This type of interconnections is typical in formation
control or multi-agent systems (see e.g. [9, 19]).

To illustrate (5), let us consider the network represented in Figure 1. In this network, we have
Niod = 6 systems/modules, all of the form (1) and all operated as in (2) with a decentralized
controller K; (see Figure 2). These local closed loops are represented by a circle/node in Figure 1.
The objective of this network is that the outputs y; of all modules follow the external reference
refer+ €ven though this reference is only available at Node 1. For this purpose, a number of nodes
are allowed to exchange information (i.e. their measured output) with some other neighbouring
nodes. The arrows between the nodes in Figure 1 indicate the flow of information.

refext : I:I <l3l>

H=6"—@"

Figure 1: Example of graph representation of the network, each circle represents a node 7 and the
edges represent the communication link between the nodes

(Y (t)

From the network

y?”ef,i(t) wi (1)
i v (t)
e e > K (Z) > GO’Z’(Z) + >
To the network

Figure 2: Representation of a single module/node 4

For example, Node 5 receives the output of two nodes (i.e. Nodes 3 and 4) and sends its output
(i.e. y5) to three nodes (Nodes 3, 4 and 6). The reference signal y,.f; of Node ¢ will be computed
as a linear combination of the received information at Node i. For Node 5, y,.r5 will thus be a
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linear combination of y3 and y4. More precisely, for all outputs y; to be able to follow the external
reference refeyt, A and B in (5) are generally chosen as [9, 19]:

o

o

o

o

o ¢

o
coococoo

The matrix A is called the normalized adjacency matrix in the literature [9]. Using (5), we, e.g.,
see that the tracking error signals y,cr1 —y1 and yrer2 — y2 of Nodes 1 and 2 are respectively given
by refext —y1 and 1/3 ((y1 — y2) + (y3 — y2) + (y4 — y2)). Similar relations can be found for all the
other nodes. If the different loops [K; G;] are designed to make the tracking error y,.r; — vy; as
small as possible, it can be proven that such an interconnection allows good tracking of refe,: at
all nodes [19, 9]. A normalized adjacency matrix can be defined for any information flow using the
following rules. Row i of A is zero if no output is sent to Node i. If y; is sent to Node j, entry (7,17)
of A will be nonzero. Finally, all nonzero entries in a row are equal and sum up to one.

We also need to introduce the notion of (directed) path between two nodes. There exists a path
from Node i to Node j if Aj; # 0 or we can find a set of ( intermediary nodes described by the
indexes {n1,...,n¢} such that A,,;; # 0, Angny # 0, ... , Ajn, # 0. We moreover introduce the
following definitions:

Definition 1 Consider an arbitrary node of a network containing Np,oq nodes, say Node j (j =
1, ..., Npmoa). For this node, we define the set P; as a set of indexes of nodes. A certain index i # j
belongs to P; if there ewists a path from Node j to Node i. Similarly, for the same Node j, we also
define the set L;. A certain index i # j belongs to L; if there exists a path from Node i to Node j.

As an example, Ps = {2,3,4,6} and L5 = {1,2,3,4} for the network of Figure 1. For the sequel,
it is important to note the following facts. If an external signal (e.g., the disturbance v; or an
excitation signal r) is added to Node j, this external signal will also influence all nodes i with
i € P;. Conversely, Node j will be influenced by all external signals added in nodes ¢ with ¢ € £;.

In the sequel, we will suppose that an identification procedure has delivered initial estimates
Oiniti of o (1 = 1,..., Nyoq) and that all these estimates are normally distributed around 6 ;
with a covariance matrix Pj,;;. This can e.g. be done using an open-loop experiment on each
system S; disconnected from the network or via the identification procedure presented in [2] (the
experiment is then done in the network configuration). We can then say that the concatenated
vector O;,;: = (eg;zit,l’ . ,H;TCM»t, Nmod)T is normally distributed around 6y = (9(7)? Lye-- ,90T7 Nmod)T with
a covariance matrix Py = bdiag(Pinit, ..., Pinit, Nywo d) Based on this statistical property, the
following ellipsoid Uyt is a S%-confidence region for the unknown parameter vector 6g:

Uinit := {0 € R" | (0 — Oinit) T Pt (0 — Oinit) < x5} (6)

where Pr(x?(ng) < xs) = B and 0 = (67, ..., Hﬁmod)T. This ellipsoid Ujp;t can be considered as an
uncertainty set for the unknown true parameter vector 6g. From now onwards, we will therefore
assume that 6y € Ujpiz.

In the sequel, we will suppose that the model accuracy obtained after this initial experiment is
satisfactory for all, but one node, say Node [ (I =1, ..., Npoq). We will therefore have to perform
a new identification experiment to obtain a better estimate of the parameter vector ¢p; describing
this node. This experiment is described in the next section.



3 Identification of one module in the network and cost of the
experiment

3.1 Cost of an experiment in the stealth and non-stealth configurations

v (t)
From the network
ref (T To the network
Yref () n ul(t n yz(t) 4
¥ —> Kl(z) G()J(Z) >
- ui(t)

r(t) (t)

Figure 3: To-be-identified node (i.e. Node !) during the identification experiment. In the stealth
setting, x(t) is given by (7). In the non-stealth setting, z:(¢) = 0.

During the identification experiment, we will apply for a duration N (i.e. from ¢t =1 till ¢t = N)
an excitation signal r(t) of spectrum @, at the output of the controller K; of Node [ (see Figure 3).
This excitation will allow to obtain sufficiently informative data u;(¢t) and y;(¢t) (¢t =1,...,N) for
an accurate identification of §; (see Section 3.2). In Figure 3, we also observe the signal z(t). In
this paper, we will consider two choices for z(t) corresponding to two configurations/settings: the
stealth and the non-stealth configurations. In the non-stealth setting, the signal x(¢) will be chosen
equal to zero. This choice corresponds to the classical setting for an identification experiment in a
closed-loop/network context (see e.g. [2]). In the stealth setting, x(t) will be chosen as the following
estimate of the contribution of r in y;:

2(t) = G1(2,init,1)
L+ K1(2)Gi(2, Oinirs)

rt) (t=1,...,N) (7)

=Linit,l(z)

where ;¢ is the subvector of 6;,;; corrresponding to S;. Note that (7) can be easily computed
since both 7 and T}y, (2) are known.

As shown in Figure 3, the signal z(t) is subtracted from the measured output y;(t) to give
71(t) = yi(t) — x(t) which will be the signal that will be transmitted to compute grc¢. Consequently,
during the identification experiment, the equations (4)-(5) become:

a(t) = my (t) + K(2) (Fres(t) — (1)) (8)
gref(t) =A (g(t) - mll‘(t)) +B refe:pt(t) (9)
where m; (i = 1,..., Nyoq) denotes a unit (column) vector of dimension N,,,q for which the i

entry is equal to 1 and the other entries are equal to zero.

We will show, in the sequel, the advantage of the stealth setting in order to reduce the cost of the
identification experiment. For this purpose, we need to define the latter. Let us first consider the
stealth setting. In this case, the output vector ¥ and the input vector @ in the network configuration
(3)-(8)-(9) can be rewritten as follows as a function of the external signals 7, refe;: and é:



y(t) = RY(z,00) r(t) + RY,.(2,00) Tefest(t) + SY(z,00) &(t) (10)
a(t) = R“(2,00) r(t) + Rey(2,00) refeat(t) + S“(2,00) e(t) (11)

for some vectors of transfer functions RY

oxts ey, some matrices of transfer functions SY, S* and

R*(z,60) = m S0,(2) + N(z,00) (Tou(2) — Tinita(2)) (12)

RY(z,00) = G(z,00) R"(z,60) (13)

where So;(2) = 1/(1 + Ki(2)Gi(2,00,1)) and To(2) = Gi(z,00,4)/(1 + Ki(2)Gi(2,00,)) are scalar
transfer functions and N (z,6p) is a vector of transfer functions:

N(z,00) = K(2)5(z,00) (In,,,, — AS(2,00)G(2,00) K (2)) " A my
S(z,00) = (In,,,, + G(z,00)K(2)) "

For the sequel, it is important to note that Tip(2) (see (7)) is the initial model of Tp;(z) that
corresponds to the parameter 6,y ;. Consequently, in (12), Ty ;(2) — Tinit,(2) is the modeling error
of this initial model Tjp;t;(2).

With respect to the normal operations (3)-(4)-(5), ¥ and @ are thus perturbed during the
identification experiment by RY(z)r(t) and R"(z)r(t), respectively. Consequently, it makes sense
to define the cost of the identification experiment as:

(14)

J(®r,00) = 2177/_7r <(Ry(€jw790))*3y(6j“,90) +n (Ru(ejwﬁo))*Ru(@jw,@o)) Py (w) dw
T(®,,60) = % "R B0YR(EH, ) B (w) deo (15)

where 7 is an user chosen weighting factor and where R(z,0y) is the following vector of transfer
functions of dimension 2NV,,.q4:

R(z,00) = < \/51‘(4535?20) ) (16)

The cost J(®,,0y) can be rewritten as the sum of the individual costs J;(®,,0p) (i = 1, ..., Nyod)
in each module:

Nmod

J(@r,00) = > Ji(®p,00)  with (17)
i=1
1 (7 . ‘
Ti(®r60) = o / RE(E™, 80)Ra(€™ 00), (1) deo (18)
RY(z,0) >
Ri(z,0) = RN
( ) < \/77 Ri (Za 0)
where RY (resp. RY) is the i'" entry of R, (resp. R“). Due to (13), we can also rewrite (18) as
follows: L g
Ji(®r,00) = 27T/ (1Gi(e™, 00.0)* + ) |R} (€™, 00)*®r(w) dw (19)



In the non-stealth setting, the cost J(®,,0y) of an identification experiment and the individual
costs J; (P, 0p) can be defined in a very similar way. However, the expressions for RY and R" that
are used in (15) and (18) have a different expression:

Ru’NS(Z, 90) =1my S(]J(Z) —|—./\7(Z, 90) T(],Z(Z) (20)
RYNS(2,00) = G(z,00) R“V5(z,0) (21)

By comparing (20) and (12), we observe that the modeling error Tp;(2) — Tinit(2) is replaced by
To,(2) in the expression of R“VS.

For both the stealth and non-stealth settings, using the definition of P; (see Definition 1), the
individual costs J;(®,,0p) for i ¢ P; will be equal to zero. However, for i € Pj, these costs J;(P, Op)
will be nonzero. Consequently, the excitation signal r will not have an influence only on Node [
(where it is applied and where it is necessary for the identification of &;), but also on all nodes i
with ¢ € P;. For the network in Figure 1, if the excitation signal r is applied in Node 5, besides
J5(®,, 6p) , the individual costs J;(P,, 0p) for i = 2,3,4 and 6 will also be non-zero. This result is
equivalent to the fact that Nj(z,6p) (i.e. the i** entry of NV'(z,6p)) is a nonzero transfer function
for all ¢ € P; and is equal to zero for all i # [, ¢ & P;.

The role of the stealth compensation x(t) is to reduce as much as possible this propagation of
the influence of the excitation r (applied in Node [) towards the nodes ¢ € P;. Before explaining
this in more details, let us make the following assumptions on Node [ and the considered network:

Assumption 1 Consider the set Py (see Definition 1) corresponding to the to-be-identified Node .
We assume that Py is a non-empty set.

Assumption 2 Consider the set Py (see Definition 1) corresponding to the to-be-identified Node |
and the vector of transfer functions N(z,00) (see (14)). We will assume that, for all i € Py, the
ith entry Ni(z,00) of N(z,00) is such that N;(e’“,00) # 0 for (almost) all frequencies.

If P; would be empty, there is of course no need for the stealth setting since the signal r will not
be propagated to other nodes. Assumption 2 will in fact always hold, except in pathological cases
that we here want to formally exclude.

We can now explain the role of the stealth compensation in reducing the propagation of the
influence of the excitation r towards the nodes i € P;. Let us first consider the ideal case i.e. when
Tinity = Tp;. This choice does not change the situation in the non-stealth setting i.e. Ji(®r, 00)
remains nonzero for all 7 € P; since R?’NS and R?’NS remains the same nonzero transfer functions
for all these i (they are not function of Tj,;: ;). However, in the stealth setting, for all i # [, the
transfer functions R} and Ré’ are identically zero when T}, ; = Tp;. Consequently, in this ideal case,
the effect of the excitation r(¢) will only be felt in the to-be-identified module i.e. J;(®,,0y) =0
for all ¢ # [.

In practice, Tjyi; will of course always be different from Tp;, but, as shown in the following
proposition, the stealth configuration will remain beneficial if Tj,;;; satisfies a certain accuracy
constraint that will hold in the vast majority of the cases.

Proposition 1 Consider that, following the procedure described in this section, an excitation signal
r(t) of spectrum ®, is applied to Node | of a network like the one described in Section 2 and
satisfying Assumptions 1 and 2. Let us for this spectrum ®, compute the individual costs J;(P,, 6p)
(i =1,..., Npmog) in the stealth setting and in the non-stealth setting using the respective expression
for these costs in the two settings (see Section 3.1). Suppose finally that the initial model Ty (%)
of Ty (2) satisfies the following accuracy constraint at the frequencies w where ®,(w) # 0:

To,1(e7) — Tinira ()|
Ty, (e7+))|

<1. (22)

8



Then, for all i € Py (see Definition 1), the individual cost J;(®,,0p) in the stealth configuration is
strictly smaller than the one in the non-stealth configuration. Recall also that, for the nodes i with
i# 1 and i & Py, Ji(®r,0p) =0 in both configurations.

Proof. See Appendix A. [

The property (22) is equivalent to say that, at w, Tjy;¢; is a better model of Ty ; than the zero transfer
function (i.e. |[Tp;(e/) — Tinita(e7*)| < |To.(e7%) — 0]). As already mentioned, this property will
generally be met in practice. The advantage of the stealth configuration will be further discussed
in the next section.

3.2 Identification of one given module

In Section 2, we assumed that we have obtained an initial estimate 0;,;; = (HZ»Tm-t Lreo- ,Hgm Nmod)T of
the true parameter vector 6y = (GOT’ - Nmod)T' As already mentioned at the end of Section 2,

we will suppose that we want to increase the accuracy of the estimate? Oinit of the true parameter
vector 0p; corresponding to Node [. The accuracy of 6;,;; can be measured with szt ; Where
Pipit, is the covariance matrix of 0;y,;,;. The accuracy of 0;y,;;; can be improved by comblmng it
with a new estimate of 6y; obtained using a data set {y;(t), w;(t)|t =1,..., N} collected as shown
in Figure 3 in the stealth or the non-stealth setting.

We consider for this purpose a full-order model structure M = {G;(z,0;), H;(z,0;) | 6; € R™}
for §;. We suppose that M is globally identifiable at 6, i.e., §; = 0y; is the only parameter
vector for which G(z,6;) and H;(z,0;) corresponds to S;. We will also suppose that the excitation
signal r(t) (see Figure 3) and the white noise vector € (see (3)) are uncorrelated and that re feq(¢)
is a stationary signal uncorrelated with r(t) and é(¢). Then, using the data set {y;(t),w;(t)[t =

1,..., N}, an estimate HANJ of By can be obtained via prediction error identification [23]:
R 1 Y
Oy, = arg mln N Z (t,0;) with: (23)
t=1
e(t,0) = H;'(z0) (w(t) — Gi(z 0)w(t))

Using a similar reasoning? as in [2], we will show that éN,l is a consistent estimate of 0y i.e., Oy
is the unique minimum of the asymptotic criterion E€*(t,0;) = limy_ oo+ SN EE(t,6)) (with E
the expectation operator). Let us for this purpose make a similar assumption as Assumption 2 to
exclude pathological cases for the matrix S* in (11).

Assumption 3 Consider the set L; (see Definition 1) corresponding to the to-be-identified Node [
and the matriz of transfer functions S"(z,0y) (see (11)). We will assume that, for all i € Ly, the
(1,3) entry Si(z,00) of S“(z,00) is such that Sji(e?*,6y) # 0 for (almost) all frequencies w.

Proposition 2 Consider the network setup described in Section 2 and the identification procedure
described above yielding the estimate Oy, of 6y using data collected as shown in Figure 3 (using
the stealth or the non-stealth settings). Consider also the set L; corresponding to Node | (see

3This estimate Oinit,1 is also the one with which the transfer function Tjn:,; used for the stealth compensation is
constructed.

4The main differences of Proposition 2 in this paper with respect to Theorem 1 in [2] are that we here consider
the influence of ref.;: and that we also derive the consistency for the stealth setting.



Definition 1) and suppose that Assumption 3 holds. Then, the estimate éNJ s a consistent estimate
of 0o, if the product K;(z)Gi(z,6p;) contains (at least) one delay and if one of the following two
conditions is satisfied

o the set L; is non-empty. In this case, éN,l is consistent even if the external excitation r(t)
and the external reference signal refeyr are equal to zero.

e The order of excitation of r (i.e. the number of frequencies at which its spectrum ®,(w) is
nonzero in | — m 7|) and the order of excitation of the external reference signal refey are
sufficient for (23) to be consistent when the data set {y;(t),w;(t)|t =1,..., N} is collected in
the following simple closed-loop system:

yi(t) = Gi(z,00,)w(t) + Hi(z,001)ei(t) (24)
w(t) = r(t) + Ki(z)(refes(t) — ui(t)) (25)
Proof. See Appendix B.1. [

Let us interpret this proposition for the example of the network of Figure 1. In this network,
L; is non-empty for all nodes [ # 1. For all these nodes, as shown in the proof of Proposition 2,
the perturbations v;(t) = H;i(z,6;0)ei(t) for i € £; will be sufficient to yield informative data
{yi(t),w(t)]t = 1,..., N} and thus a consistent fx; (even if r(t) = refe(t) = 0). It is however
to be noted that, unless we have the luxury of performing an arbitrary long experiment, a nonzero
excitation r(t) will generally be required to obtain the desired accuracy for 0 N, (see later). As far as
Node 1 is concerned, we see that this node can indeed be described as in (24)-(25). Consequently,
the consistency of HANJ can be checked using the data informativity result for direct closed loop
identification (see e.g. [11]). In this paper, the consistency of éN,l can be checked by verifying a
condition on the excitation order of the excitation signal, which uniquely depends on the order of
the controller K;(z) and on the respective parametrization and the orders of G;(z,6;) and H(z, 6;).
Note that, since refe;+ is assumed quasi-stationary and independent of r, the orders of excitation
of r and refe;; just add up.

We will from now on suppose that the estimate GANJ is consistent. As shown in Appendix B.2,
the estimate HANJ is then also (asymptotically) normally distributed around 6y; with a covariance
matrix Py, that can be estimated from the data and whose inverse has the following expression:

By (@, 00) = Me(6o)+
N ™

27ral2 -

Fi(e, 000) F7 (€, 00,1) (IR} (€, 00) P @1 () + [Rigy 1 (7, 00) P @ref,..i (w) dw  (26)

ext’

of refest, Fi(z,0;) = Hl_l(z,el)%;’el) and Mz(6p) the contribution of € to the accuracy of the
estimate (see Appendix B.2 for more details). We observe that P, Y(®,,0) is an affine function
of the power spectrum @, of the excitation signal r and of the power spectrum &, ., of the
external reference re fe;; (and a more complex function of 6p). Equation (26) pertains to the stealth
configuration. In the non-stealth configuration, we can use the same expression for Py, (®,, ), but
we have to replace R}' by R;"NS (see (20)).

We can combine the information on 6p; contained in the estimates 6y ; and 0;,;; using the

with R}’ and RY , ; the I entry of R* and of RY,,, respectively, and with ®,. f.0: the power spectrum

following estimator 0 fnq1,; = (P971 + P;wlt l)*l <P9719 N+ Pi;'}t ﬁim’t,l) whose covariance matrix is

given by (P6;1 + P L )71 [22, page 464].

init,l
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The accuracy of the estimate 0 final,l can thus be measured with ng l(q)r, 0o) + P[l In this

nit,l”
paper, we will suppose that this accuracy will be deemed satisfactory if the following accuracy con-
straint Pg 1(<I>r, o) "’Pi;}t,l > Rgam is satisfied. The matrix R,4,, is a given strictly positive-definite
and symmetric matrix that reflects the desired accuracy [25, 13].

4 Optimal experiment design problem

As mentioned in the introduction, we will design the spectrum &, of the excitation signal r of
the identification experiment described in the previous section in such a way that the accuracy
constraint Py L(®,,00) + Pz:nltl > Rgam is satisfied with the smallest cost J(®,, 6p) (see (15)). This
optimization problem can thus be formulated as follows:

I%in J((I)T, 00) (27)
P971(®r7 90) + Pi:wi,l > R(zdm (28)

This optimization problem can be considered both in the stealth and in the non-stealth setting by
using the respective expressions for J(®;,6p) and for P L(®,,6p) in both cases. Before discussing
how this optimization problem can be solved in practice, let us formulate the following result that
illustrates the advantage of the stealth configuration.

Proposition 3 Consider an identification experiment in Node | of a network satisfying Assump-
tions 1 and 2. Consider, for this identification experiment, the optimal experiment design prob-
lem (27)-(28) in the stealth and in the non-stealth setting (i.e. using the respective expressions for
J(®,,00) and for P971(<I>r, 0o) in both cases) and let us denote by ®7 . and ®N2. the optimal spec-

T,Op /r’op

tra obtained in these two settings. Then, we have that the optimal cost J(‘I);?,opt,@o) in the stealth

setting is strictly smaller than the cost J(@i\g)t, 6o) in the non-stealth setting if the model Tipnir; of

To, used in the stealth compensation (7) has the following property for all w where @f(;%t(w) #0:

1i ) — Tin g R} jw7 0
[ To4(e") = Tinita ()] _ ’uﬁ\f(; o)l (29)
[ To.(e7)] L]
where R} (resp. Rl“’NS) is the I'" entry of R (resp. R“NS) defined in (12) (resp. (20)).
Proof. See Appendix C. [ ]

As shown in Proposition 3, we thus see that the stealth configuration, which can be very easily
implemented in a multi-agent network, will be, in many cases, advantageous® to obtain the required
accuracy for the model of §; with the smallest possible identification cost.

Let us now turn to the problem of solving the optimal experiment design problem (27)-(28).
We observe that, like many optimal experiment design problems, this optimization problem is
dependent on the unknown vector 6y = (9({ Lo Og’ Nmod)T' Since 6y is unknown, the optimization
problem (27)-(28) cannot be tackled as such. A commonly used approach to circumvent this
problem is to replace 6y by an initial estimate. If we use the initial estimate 60;,;; for this purpose

>The condition (29) on Tinit, is more complex than (22). However, (29) will be respected if Tjpnit, is not a too
poor estimate of Tj ;.
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(see Section 2), this would yield an optimization problem consisting in minimizing J(®;, 0nit)
under the constraint Pej 1(<I>r, Oinit) + Pi;ilt’l > Rudm- In the stealth configuration, this approach
will have a major disadvantage since Ty, in (7) is also computed based on 6;,;;. The latter has
as consequence that J(®,,0init) = Ji(Pr,Oinit) (because J;(Py,0inie) = 0 for all @ # 1). In other
words, the propagation of the signal r(t) towards the nodes i with ¢ € P; will not be taken into
account in the optimal experiment design problem if we replace 6y by 0;n;:- We will therefore
instead consider the following formulation where the cost constraint has been robustified using the

initial uncertainty region Uj,;; (see (6)):

min vy (30)

D,y
J((I)r,e) <% VO € Ujnit (31)
By (P, Oinit) + Pipiyy > Radm (32)

This optimization problem can be considered both in the stealth and in the non-stealth settings by
using the respective expressions for J(®,, ) and for Py 1(<I>r, Oinit) in both cases.

As opposed to the case where 6 is replaced by 6;,;¢, the above formulation will also take into
account the propagation of the excitation signal in the stealth setting. In this setting, we will
also observe a robustification of the stealth compensation. Indeed, the robustified formulation will
favour spectra @, yielding, for all § € Ujp;, small perturbations RY(z,6)r(t) and RY(z,0)r(t) for
i =1 and for ¢ € P; (see (11)-(10)). For nodes i € P, this e.g. means that the power of the
following signal has to be made small for all § € Ujp;;:

Gi(z,0) ),
1+ Ki(2)Gy(z,0) Tonit( )> ®)

RY¥(z,0)r(t) = Ni(z,0) (

Consequently, the robustified optimal experiment design problem will generally and among other
considerations favour spectra ®,(w) with more contributions in the frequency ranges where the
stealth compensation will be more effective due to a small uncertainty of Tjp;.(2) (thereby robus-
tifying the stealth configuration).

In both the stealth and non-stealth settings, the robustified optimal experiment design prob-
lem (30)-(32), has also the following properties. If we denote by ®, o+ and 7op: the solution of this
optimization problem, we have that vy = supgcy,, ., J(Propt, ). Since we assume that 0y € Uy,
this robustified formulation ensures that the a-priori unknown cost J (<I>r70pt, o) is guaranteed to be
smaller than v,,;. This would have not been the case if, instead of the robustified constraint (31),
we would have used the non-robustified constraint J(®,., 0;nit) < 7.

Since the optimization problem (30)-(32) can be considered for the stealth and the non-stealth
configurations, the solution of the optimization problem in both settings can be compared to verify
whether the stealth configuration indeed yields a smaller cost. Note that this will generally be the
case since, as explained above, the robust formulation will imply a robustification of the stealth
compensation. However, in the case of (30)-(32), we do not have a condition such as (29) to
guarantee this property.

5 Tackling the robust cost constraint in a convex way

Since (32) is affine in the decision variable ®,, the optimization problem (30)-(32) will be convex
if (31) can be transformed into a constraint linear in the decision variables ®, and ~. However, as
very often in robustness analysis theory, we cannot find a tractable linear constraint that is equiva-
lent to (31), but we will show in this section that we can find one that implies (31). Consequently,

12



if we solve the optimization problem with this alternative constraint, its solution 7y, will be an
upper bound for supges, ., J (®yopt, ). This entails a certain conservatism, but this v+ remains
an upper bound for the (unknown) cost J(®, opt, 0p) of an identification experiment with spectrum
(I)r,opt~

In order to derive a tractable constraint implying (31), we have to take into account that we
are in the network context and thus that the vector # can be of high dimension. Consequently,
instead of working directly on the uncertain vector 6 as in [3], it is preferable to consider the
so-called hierarchical approach. The hierarchical approach has indeed been introduced in [28] to
analyze the robustness of large-scale (interconnected) systems. Consequently, our objective here
will be to determine a tractable constraint implying (31) and that can be used in the context of
the hierarchical approach.

To derive such a tractable linear constraint implying (31), we will assume that the to-be-
designed excitation signal r is a multisine i.e., r(¢) = Zﬁbzl Ay, sin(wmt) where the frequencies wy,
(m =1,...,L) are fixed by the user (as e.g. a fine grid of the frequency range [0 7]) and where
the amplitudes A4,, (m = 1,...,L) will be optimally determined. Such parametrization of the
excitation signal is classically used in optimal experiment design and corresponds to the following
spectrum:

L
p(w) =7 cm (0w —wm) + 0w+ wm)) >0 Vw (33)
m=1
where ¢, = % (m =1,...,L) will be the decision variables of the optimization problem. The

positivity of ®,(w) for all w can be imposed by the constraints ¢,, > 0 (m = 1,..., L) on these
decision variables.
Using (33) and (15), the robust cost constraint (31) can be rewritten as follows:

L
D em (RF(m,0)R(7™,0)) <y V0 € Upniy (34)
m=1
In the next section, we will show that the hierarchical approach can be used to deduce, for each w,
an accurate upper bound «a(w) for

ch(w) = eeslljlp ('R,* (ej"-’7 Q)R(ejw7 9)) (35)

ie. Jye(w) < a(w). This computable upper bound «(w) for Jy.(w) is important since it is a
necessary ingredient to derive a tractable linear constraint implying the robust cost constraint (34)
as shown in the following proposition.

Proposition 4 Consider the robust cost constraint (34) corresponding to a spectrum of the type (33).
Then, the constraint (34) holds for a given vy if the following inequality linear in the decision vari-
ables ¢y, (m =1,...,L) holds:

L

Z Cm a(wy) <7 (36)

m=1

where a(w) (m =1,...,L) is an upper bound for Jy.(w) (see(35))

Proof. For any frequency wy,, we have that:
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(R*(ejwm,g)R(ejwm, g)) < a(wm) VO € Uinit

The latter relation confirms that (34) holds if (36) holds. ]
Let us observe that (36) is an inequality constraint linear in the coefficients ¢, (m =1,...,L).
Moreover, since ®, is affine in ¢,,, (m = 1,..., L), the accuracy constraint (32) is also linear in these

coefficients. Consequently, the following Linear Matrix Inequality (LMI) optimization problem is
a convex formulation for the original robust optimal experiment design problem (30)-(32).

LMI formulation. Consider the parametrization (33) for the to-be-designed spectrum ®,.. For
this parametrization, the LMI optimization problem has as decision variables a scalar v > 0 and
coefficients ¢y, > 0 (m = 1,...,L) and consists in determining the smallest value of ~ for which
both the LMI constraint (32) and the constraint (36) hold for some ¢, >0 (m=1,...,L).

Let us denote by ¢ opt (m =1,..., L) and by 7op the solution of this LMI optimization problem
and let us also denote by ®, ,,; the spectrum corresponding to the coefficients ¢, opt. Then, due to
Proposition 4, we have that v, is an upper bound of supgey. .. J(Propt, 0) and thus of J (P opt, 0o).
Moreover, by construction, the spectrum ®, ) is also the one yielding the smallest value of (the
upper bound of) supgey, ., J(Propt, 0) for which the accuracy constraint (32) is met.

Remark. The solution 7y, = an:l Cm,opt @(wn,) of the optimization problem gives an upper bound
JU for the total cost J (®ropt, B0). We can also compute an upper bound Ji“b for the individual

costs Ji(®yopt,00) defined in (18). This upper bound J* (i = 1, ..., Nyoq) is given by:

L
T =" Cmopt @ilwm) (37)
m=1

where, for any frequency w, a;(w) (i = 1, ..., Njpog) is an upper bound for

Jwe,i(w) = sup (R;‘(ej“,Q)Ri(ej‘“,O)) (38)
0cU;nit

Such an upper bound can also be computed using the tools that will be presented in the next section.

Remark. With respect to our earlier contribution [24], the approach that we propose in this paper
to robustify the cost constraint is not based on any approximation.

6 Computation of a(w) using the hierarchical approach

6.1 LFT representation of R(z,0)

To be able to use the LMI formulation of the optimal experiment design problem (30)-(32) given
in the previous section, it is necessary to determine a way to compute an (accurate) upper bound
a(w) for Jye(w) at a given® frequency w. As mentioned before, the hierarchical approach will be
here used for this purpose. In order to use the hierarchical approach for the problem at stake (see

SWe will indeed need to determine a(w) at the L frequencies present in (33).
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e.g. [2]), we first need to rewrite 5(t) = R(z,0)r(t) in a Linear Fractional Transformation (LFT)
representation having a special form i.e., we have to determine vectors of signals p and ¢ such that:

) =T 000 and (1) =22 (7)) 39

where M (z) is not a function of § and where T'(z, ) is a diagonal matrix of dimension Ny,0q X Nynod
for which the (i,4) entry is a closed-loop transfer function related to an isolated” loop made up of
the controller K; and a model G;(z, 6;) of Gi(z,0;0). In our case, this upper part will be chosen as:

T(z,0) = diag(Ty(z,01),. .., TN, .. (20N, .,) (40)

where T;(z,0;) = Gi(z,0;)/(1 + K;(2)Gi(z,0;)). Note that, in the sequel, we will often use the
shorthand notation R(z,0) = F(M(z),T(z,0)) for the LFT (39).

We will determine this LFT both in the stealth setting and in the non-stealth setting. Let us
start with the stealth setting and let us pose € = 0 and refez;: = 0 in (3)-(8)-(9). If we express
these equations for an arbitrary 6, we obtain

y(t) = G(z, 0)u(t) (41)
u(t) = mur(t) + K(2) (Grer(t) = 5(t)) (42)
gref(t) =A :lj(t) —my T%nit,l(z)r(t) (43)
=x(t)
Inserting (42) in (41) yields:
y(t) =T(z,0) (K’(z)yjref(t) + mlr(t)) (44)

with the definition of T'(z,0) given in (40). Let us now define p(t) := §(t) and q(t) := Kef(t) +
myr(t) and let us notice that, using (43), ¢(¢) is equal to:

q(t) = K(2)A | g(t) =myTinit(2)r(t) | +mr(t)
~~
p(t)
Using (10) and (11), let us also notice that §(t)

= (5
y(t) = p(t) and 5,(t) = nR"(2,0)r(t) = \/nu(t) (whe

(42) and using the fact that y(t) = p(t), we obtain:

a(t) = K(2) (A = In,q) B(t) + (0 — K (2) A Tiniea(2)) r(t)

u

5y (1), 5, ()T with 5,(t) = RY(z,0)r(t) =
en € = 0 and refes = 0). Inserting (43) in

This therefore yields the following expression for M (z):

K(Z)A ‘ m; — f((z)Amleit,l(z)

mod

VIR (2) (A= In,,) | /il (g = K (2) AT (2)

"By isolated, we means that the considered loop is not connected to other loops via a network connection.
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Let us now consider the non-stealth configuration. In this configuration, RY and R" (see (12)-
(13)) are replaced by RY™9 and R“N (see (20)-(21)) in the above reasoning. By doing this,
R(z,0) can also be written as an LFT F(M(z),T(z,0)) with

K(Z)A ‘ my
M(z) = B In,, . 0
Vi K (2) (A= IN,a) | /7110

6.2 Hierarchical approach

Based on the LFT representation R(z,0) = F(M(z),T(z,6)) deduced in the previous subsection
(for both the stealth and non-stealth settings), we have now all the elements to derive the hier-
archical approach to determine an upper bound a(w) for Jy.(w) (see (35)). This approach is an
adaptation of the procedure proposed in Section 3 of our previous contribution [2]. The main
difference with [2] is that R(z,0) is here a vector of transfer function while, in [2], R(z,0) was a
scalar transfer function.

Let us first notice that, at each frequency w, the frequency response T'(e/*, #) of every transfer
matrix T(z,6) with @ € Uy lies in the following multiplicative uncertainty region [33]:

T(w) = {T(e°) | T(e’) = (1 + A(e/*)) T(e7%, Oinit) with A(e?*) € A(w)} (46)

Aw) = {A(e?Y) = diag(A1(e7*), ..., AN, (7)) | A7) — &(w)] < pi(w) i =1,..., Npnoa} (47)

where, for each ¢ = 1, ..., Nppod, ¢i(w) is a complex scalar and p;(w) is a real scalar determined as
follows:
min i(w
pi(w), &(w) pilt)
s.t. |Ti(€jw,9i) — 5,’(&))’ < pi(w) VQZ S Uimt,i (48)

_ Ti(e?%,0:)—Ti(e7 Oinit,i)

, and
T;(e7% Oinit,i)

with Tl,(ejw, 92)

Uiniti = {6i | 0 € Unit} = {91!(91' - einit,i)TP)i:n'lt,i(g — Oiniti) < Xﬁ}

By virtue of (48), 7 (w) is in fact the smallest multiplicative uncertainty region that contains
T(e/*,0) for all @ € Uyp;. As shown in Appendix D, the quantities ¢;(w) and p;(w) can be exactly
computed for each ¢ and for each w. Consequently, 7 (w) can thus be entirely defined.

Using the LFT R(z,0) = F(M(z),T(z,0)), the quantity J,.(w) at a given w can be rewritten
as:

Tuc(w) = sup (F*(M(e7), T (e, 0)) F(M(e?), T(e',0)))) (49)

Using the multiplicative uncertainty region 7 (w) defined above, we have the following property:

Juew) < sup  (FH(M(e), T(e")) F(M(e), T(e)))) (50)

T(eIw)eT (w)

=a(w)

Using simple transformation, the LFT F(M (e’*), T(¢?*)) in T'(e’*) can be transformed in an LFT
in A(e??) ie., F (M(e/%), T(e?*)) = F (Ma(e?*), A(e¥)) with
; 0 T(e!*, Oinit) ;
Jwy — LA jw
maer) = (0 TSR Y ate)

mod

16



Using this new LFT description, &(w) in (50) can be rewritten equivalently as:

a(w) = sup (.7-"* (MA(ejw),A(ejw)) F (MA(ejw),A(ejw))) (51)
A(eIv)eA(w)

An accurate upper bound for this quantity &(w) can be determined using the LMI optimization
problem given in the following proposition. This computable upper bound for &(w) is thus also an
upper bound for Jy.(w) and will therefore be chosen as the quantity «(w) that is used in the LMI
formulation of Section 5.

Proposition 5 Consider a given frequency w and the quantities p;(w) and é;(w) (i =1, ..., Npmod)
defining the set T (w) (see (46)). Define R,, (resp. C,) as a diagonal matriz of dimension Nyoq
whose elements are p?(w) (resp. é(w)) (i = 1...; Nyoa). Then, an upper bound for &(w) (see (51))
is given by Yopt(w) where opi(w) is the solution of the following LMI optimization problem. This
LMI optimization problem has as decision variables a real scalar 7(w) > 0 and a strictly positive
definite diagonal matriz T,, € RNmod*Nmod

sy, 1)
st (M) wtn (M ) <o 2
T,(R, —C:C.) | 0 7,05 |0
Proof. See Appendix E. [ ]

Remark. From a computational point-of-view, the hierarchical approach is advantageous for large
networks. Indeed, due to the embedding in a multiplicative uncertainty, the complexity of the
multiplier T, in the above proposition remains very limited (i.e., Np,oq elements in T,,). Moreover,
the quantities p;(w) and ¢;(w) are computed locally in each node. In other words, the complexity
of the network does not play a role in the computation of p;(w) and & (w).

Remark. The quantity a;(w) (i = 1,..., Nyyog) that can be used to determine the upper bound J*°
on the individual cost J; (see (37)) can also be determined using the hierarchical approach presented
above. For this purpose, we just have to replace, in the above reasoning, the LFT representation
for R(z,0) by an LFT representation for R;(z,0) (this LFT representation can be easily deduced
from the one of R(z,0)).

7 Numerical illustrations

7.1 First numerical illustration

In this first numerical illustration, we consider the network of Figure 1 made up of Np,pq = 6
homogenous nodes. In other words, the true systems S; (i = 1,...,6) are all identical and given
by the following ARX system [21] with two resonance peaks: y;(t) = (2 3Bg(2))/(Ao(2))ui(t) +
(1)/(Ao(2))es(t) with Bo(z) = 0.10276 + 0.18123271, Ag(z) = 1 — 1.991852~! + 2.20265272 —
1.8408323 + 0.894132~%. The variances of the white noises e;(¢) are all equal to 0.5. We further

suppose that these true systems are all controlled by the same local controller K (z) = f(i g; with
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Kp(z) = 0.03742—0.067192~14-0.069952~2 —0.038142 73 —0.025462 % +0.063232 7> —0.047072 6 +
0.0322227 and K4(z) = 1 — 3.348271 + 5953272 — 7.163273 + 6.14327% — 3.70527° + 1.3682 76 —
0.2482z7".

For simplicity, the initial estimate 0;,;; and its covariance matrix Pj,;; is determined from a single
open-loop experiment on the ARX system (disconnected from the network) with a white input signal
of variance 19 and of duration N = 1000. This open-loop experiment yields the following identified
polynomials B;y = 0.0953527340.1769z% and A;g = 1—-1.989271 +2.187272 —1.8222734+0.88724
corresponding to the identified parameter vector 0,4uie,0i 0f dimension 6 with covariance matrix
Produleol- Based on this open-loop experiment, the initial estimates 0y ; of g, (1 = 1,...,6))
can all be chosen equal to Opoduic,or i-€. Oinit = (gﬁodule,olﬁfnodule,oz’ ...,Hﬁodul&ol)T and P, is
chosen equal to Iy, , ® Ppoduleol- Using these quantities, we can define the uncertainty region
Uinit corresponding to a confidence level 8 of 95% (xg = 50.9985).

Our objective will be to design the spectrum @, (w) of the excitation signal r that has to
be added to Node 5 (i.e. [ = 5) during an identification experiment of duration N = 1000 to
improve the accuracy of the model of S5 in such a way that the following accuracy constraint
is satisfied P L®,,60) + Pi;}tﬁ > Rygm where Rggmn is chosen as the inverse of the diagonal
matrix diag((0.019)2,(0.022)2, (0.018)2, (0.009)2, (0.005)2, (0.009)?). We will furthermore suppose
that refey(t) = 0 during the identification experiment.

To determine the spectrum ®,(w) satisfying this accuracy constraint with the smallest identi-
fication cost, we consider the optimization problem (30)-(32). We will consider this optimization
problem both in the stealth setting and in the non-stealth setting. For both settings, we define the
cost of the identification experiment as in (15) with 7 = 1 and we parametrize ®,(w) as in (33) with
L = 20 frequencies distributed in the frequency range [10_2, 77} . In the stealth setting, the stealth
compensation is implemented using (7) with the transfer function T 5 that can be constructed
based on ginit,S = emodule,ol-

To solve the optimization problem (30)-(32) in both settings, we compute, for each setting,
the corresponding quantity «(w) for each frequencies w,, (m = 1,...,L) present in ®,(w) (see
Section 6). The optimal spectrum &, ., and the optimal value 7, can then be deduced® using
the LMI optimization problem given at the end of Section 5.

Let us first consider the stealth setting. In this case, the optimal spectrum ®, ,,; corresponds
to a multisine for which all the amplitudes are negligible except at two frequencies w = 1.35 and
w = 1.65 and 7,y is equal to 34.9466. This value is an upper bound J** for SUPger;,.., J (Propt, 0)
as discussed in Section 4 and thus also an upper bound for the a-priori unknown cost J(®y.opt, 0o)-
As mentioned in the beginning of Section 3, our LMI approach entails a certain conservatism. Let
us thus check the extent of this conservatism in this example. For this purpose, we compute a lower
bound J® for SUPger;,q, J (Propt, @) by considering the maximal value of J(®,. op, 0;) over a set of
1000 grid points 6; € Ujp;e. This procedure yields Jb = 33.92. Consequently, the conservatism
of our procedure remains limited in this example since there is only 3% of difference between J%
and J. In this simulation example, we can also compute J(Propt, 00) 1e. J(Ppopt, 0p) = 31.39.
Consequently, vopt is indeed an upper bound for J(®, opt, 6p). Note also that, as opposed to this,
J(Propts Binit) = 30.79 would underestimate the actual cost of the experiment.

In order to have a better idea of how this cost is distributed in each of the six modules, let us
consider the upper bound J* (see (37)) of the individual costs J;(®;. opt,00) for i = 5 and for all
i € Ps ={2,3,4,6}. These upper bounds are given in Table 1. We observe that J5“b is almost equal
to the total cost (for i # 5, J* < 3.5 1074).

Let us now compare these results with the ones obtained in the non-stealth setting. The optimal
multisine in this setting is very similar to the one in the stealth setting and 7., = 34.9557. We

8Note that the whole procedure yielding @, op: and yopt takes 11 seconds using Matlab.
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observe that this value is (slightly) larger than in the stealth case where v, = 34.9466. Moreover,
as shown in Table 1, the costs Ji“b for i € P5 are all at least 16 times larger than when the
stealth configuration is implemented. This shows the advantage of the stealth configuration. The
maximum of these individual costs for i # 5 (ie. J¢ = 6 107%) remains though small with
respect to Jg‘b = 34.9470. This is due to the large attenuation of this particular network. In other
networks, this attenuation could be much smaller and would even more justify the use of the stealth
configuration. This will be illustrated in the second numerical illustration.

Table 1: Upper bounds Jl-“b for the individual costs J; (i = 2,...,6) obtained using the optimal
spectrum in the stealth and non-stealth settings (first illustration)

Jyb Ji Ji Jub Jg
STEALTH 71079 [88107°]8.8107° | 34.9461 | 3.5 10~ %
NON-STEALTH || 121077 | 15103 [ 1.5 1073 | 34.9470 | 6 1073

7.2 Second numerical illustration

refext | \ \ y1 Y2

Figure 4: Graph representation of the network used in the second numerical illustration

In this second numerical illustration, we consider the network of Figure 4 made up of Ny,0q = 2
nodes in cascade for which we wish to identify the first node. In this network, the matrices A and
B in the interconnection (9) are given by

0 0 1
A=(v0) == (o)

The true system &7 is equal to the ARX system used in the previous section while the true system
Sy is given by the following first-order ARX system: y2(t) = (3.6 z71) /(1 — 0.7 27 Yua(t) + 1/(1 —
0.7 27 Hea(t) (i.e. g2 = (—0.7 3.6)T). The controller K7 is also the same as the one in the previous
subsection while K5(z) = 10. The variance of the white noises e;(¢) and ez(t) are here also both
equal to 0.5. Note that the controller K5 ensures a large closed-loop bandwidth. Consequently, in
the non-stealth configuration, any perturbation due to r(t) in yer2(t) = y1(t) will have a strong
influence on ug(t) and yo(t). A stealth configuration may thus have a large impact in this example.

For simplicity, the initial estimate ;51 and its covariance matrix Pj,;; 1 will be chosen as in

the previous section (i.e. the estimate obtained with an open-loop experiment with input variance
of 19). The initial estimate 0;y;+ 2 and its covariance matrix Pj,;; 2 are determined in a similar way
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(open-loop experiment with input variance of 19). This yields 6;nit2 = (—0.69 3.57)T and a covari-
ance matrix Pj;;2. Based on this, the initial estimate 6;,;; of 6y is chosen as (HZ;U»M, Gg;mg)T and
Pt is chosen equal to bdiag(Pinit,1, Pinit,2). Using these quantities, we can define the uncertainty
region Ujp; corresponding to a confidence level 8 of 95% (xg = 15.5).

Our objective will be to design the spectrum @, (w) of the excitation signal r that has to be
added to Node 1 (I = 1) during an identification experiment of duration N = 1000 to improve
the accuracy of the model of & in such a way that the following accuracy constraint is satisfied
Pg_ll(‘l%, 0o) + Piﬁt,l > Rudm where R,qm is chosen as in the previous subsection. We will here also
suppose that refe,¢(t) = 0 during the identification experiment.

To determine the spectrum @, (w) satisfying this accuracy constraint with the smallest identi-
fication cost, we consider the optimization problem (30)-(32). We will consider this optimization
problem here also both in the stealth setting and in the non-stealth setting. For both settings, we
here also define the cost of the identification experiment as in (15) with n = 1 and we parametrize
®, (w) as in (33) with the same L = 20 frequencies as in the previous subsection. In the stealth set-
ting, the stealth compensation is implemented using (7) with the transfer function Tj,;1 that can
be constructed based on ;i1 (Tinit,1 is here equal to the transfer function T 5 in the previous
subsection)

Let us compare the value 7,,; obtained when solving (30)-(32) in the stealth and in the non-
stealth settings. Like in the previous subsection, the optimal cost 7,y in the stealth setting is
smaller than in the non-stealth setting: the obtained ~,, are respectively 33.87 and 42.38. Note
that the advantage of the stealth configuration is here very clear since the stealth configuration
allows to reduce the predicted cost by 25 %.

In order to have a better idea of how this cost is distributed in each of the two modules in both
settings, we can consider Table 2 giving the upper bound Ji“b of the individual costs J;(®y opt, 0o)
(i = 1,2). By comparing J¥ = 0.17 (in the stealth setting) and J¥ = 8.61 (in the non-stealth
setting), we observe that the stealth configuration plays its role entirely by reducing, by a factor of
50, the propagation of the excitation signal to Node 2. This strong reduction is also observed for
the actual individual cost J2(<I>T70pt, o) which is equal to 0.03 in the stealth setting and to 7.04 in
the non-stealth setting.

Table 2: Upper bounds Ji“b for the individual costs J; (i = 1,2) obtained using the optimal spectrum
in the stealth and non-stealth settings in the second numerical illustration

J | gt
STEALTH 33.70 | 0.17
NON-STEALTH || 33.77 | 8.61

7.3 Case of a larger U,,;;

To show the effectiveness of the stealth configuration even in the case of a larger uncertainty Ujp:
(and thus a worse model Tjp;;), we repeat the above comparisons when 6;y;; is identified with an
input signal with a variance 10 times smaller than previously. In the first numerical illustration,
this larger U;p;t yields a value of vy,,; = 131.66 in the stealth setting and a value of 74, = 131.71 in
the non-stealth one. In the second numerical illustration, we obtain v,,; = 119 in the stealth setting
and 7yt = 157.84 in the non-stealth setting. Consequently, with this larger U;y;; and this worse
model Tj,; 1, the stealth configuration also yields a smaller identification cost than the non-stealth
configuration. Even though the obtained reduction is smaller due to the worse model T}, ;, the
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effectiveness of the stealth setting in reducing the propagation of the influence of the excitation
signal remains confirmed when looking at Tables 3 and 4 giving, for this larger U;,;; and this worse
Tinit1, the upper bounds Ji“b of the individual costs J;(® opt, Oo) for the first and second numerical
illustrations, respectively. In Table 3, we observe that Ji“b for i € P5 remain 4.5 times smaller
(instead of 16 times smaller in Table 1) when the stealth configuration is implemented. In Table 4,
J¥ remains 7 times smaller (instead of 50 times smaller in Table 2) when the stealth configuration
is implemented.

Table 3: Upper bounds Ji“b for the individual costs J; (¢ = 2,...,6) obtained using the optimal
spectrum in the stealth and non-stealth settings for a larger Ujp;; (first numerical illustration)

Jy? J5® Ji® Jub Jg
STEALTH 31077 [211073]21103 | 131.649 | 8.3 1073
NON-STEALTH || 1.3107° [ 9.4 1072 | 9.5 1072 | 131.656 | 3.8 102

Table 4: Upper bounds J#* for the individual costs J; (i = 1,2) obtained using the optimal spectrum
in the stealth and non-stealth settings for a larger U;y;; (second numerical illustration)

i Jgt
STEALTH 113.57 | 5.43
NON-STEALTH || 118.12 | 39.72

It is to be noted that, for both numerical illustrations, the condition (29) is verified at all
frequencies even with the worse model T;,;;; considered in this section. Consequently, by virtue
of Proposition 3, the result presented above could have been expected. However, note that this
condition (29) cannot be verified in practice since it requires the knowledge of the unknown true
system and that Proposition 3 only pertains to the ideal optimal experiment design problem (27)-
(28) and not to (30)-(32).

8 Conclusions

This paper extends the least costly identification experiment design framework to the case of the
identification of one module in a network of locally controlled systems. The cost of the identification
experiment (that is minimized under a certain accuracy constraint) is here defined as a function of
the perturbations induced by the excitation signal on the input and output signals of each module.
The propagation of the influence of the excitation signal is further reduced by an extension of
the stealth identification paradigm. Note that the results of this paper can easily be extended to
network situation where the cost of the experiment is not related to the perturbation induced by
the excitation signal on the output of each module, but is more related to the perturbation induced
by the excitation signal on the differences between the outputs of neighbouring modules. This
situation can occur when the different agents in the network must remain as much as possible in a
given formation configuration [29].
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A Proof of Proposition 1

Let us consider the expression (19) for the individual costs J;(®,, 0) (i = 1, ..., Nypoq) and introduce
the following notations to distinguish them in the stealth (superscript S) and non-stealth case
(superscript N.S):

1 [™ , .
I @00 = o [ (G, 00)P + 1) |RIE, 0P, ) o (54)
1 /7 4 " "
TS 00) = 5 [ (G 000 + ) RN, 00) P () do (55)

where R" is given by (12) and R*™9 is given by (20). Let us now observe that, for i # [, we have
that:

|RY (7%, 00) 2@, (w) = |Ni(€?,00)1*|To.1(e”) — Tinita(e?) > ®p(w)

RN (2, 00) PPy (w) = [Ni(e™, 00) | To (") P, ()

Let us first consider the indexes i € P; and recall Assumption 2. In this case, if Tjy;; satisfies (22)
for all frequencies w where ®,(w) # 0, we have for all these frequencies that:

[R5 (67, 00) PO (w) > |RY (7, 00) Py ()
Consequently, for all i € P, we have that J(®,,600) < JV5(®,,0p).
Finally, for the indexes i # [, i & Py, J2(®,,00) = JV9(®,,0y) = 0 since N;(z,6p) = 0 in this
case.

B Consistency and accuracy of (23)

B.1 Proof of Proposition 2

Let us first consider the stealth setting. To show the consistency of (23), we have to show that 6,
is the unique minimum of the following asymptotic identification criterion:

0 = arg mein Eé(t,0)) (56)
The prediction error €(t, ;) in (23) can be rewritten as follows using (1) and (11):

AGZ(Z, 91)

e(t,0;) = el(t) + H(o.0) Ry r(t) + Ry refenr(t) + Y Sit eilt) (57)
, €L
AH[(Z,QZ) AG[(Z,QI) ”
( Hy(z,0) * Hy(2,0) S”> € (58)
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where AG(z,60;) = Gi(z,00,) — Gi(2,6;) and AH(z,6;) = Hi(2,00;) — Hi(2,6;). Using now the
fact that there is at least a delay in the product K;G; (and thus in the product AG(z,6;)S};), that
Hj is monic and that r, refez; and the white noises e; (j =1, ..., Njyoq) are mutually independent,
the power Ee?(t,0;) of €(t,6;) is given by:

EE(t,0)) = 02, + Es;(t,0) + Es}op, (t,0)) + Es? (t,6,) + Z EsZ (t,6)) (59)
1€L)

; _ AGI(z0) cu .
S £l, Se; = m Sli €;.

Since Ee*(t,60;) = o2, we thus need to have Ee*(t,0;) = o2 for all minimizers 6f of the
asymptotic criterion (56). Since we assume that the model structure M is globally identifiable at
00,1, the consistency will thus be proven if we show that Es2(t,0;) = Es%efezt (t,0,) = Eszj (t,0,) =0
(j = and j e ﬁl) implies AG[(Z,@[) = AH[(Z,QZ) =0.

Let us first consider the case where L£; is non-empty i.e. there is at least one path from a
node ¢ # [ to Node . Due to the existence of this path, S}’ is a nonzero transfer function (see
Assumption 3). Consequently, Es? (t,6;) = 0 implies AGy(z,6;) = 0. Since AG(z,6;) = 0, we have
that Es2 (t,6;) = 0 implies that AH;(z,6;) = 0 and we have therefore proven the consistency of
HANJ for this case (independently of the value of r and refey).

Let us now consider the case where £; is empty (it is e.g. the case of Node 1 in the network
of Figure 1). In that particular case, yref; must? be equal to 7efey;. Consequently, the data
{yi(t), w(t) | t=1,..., N} are generated by the closed-loop system described by (24)-(25) and the
consistency property have to be evaluated on this loop. Asshown ine.g. [11], when {y;(¢t), ui(t) |t =
1,..., N} are generated by the closed-loop system described by (24)-(25), the orders of excitation
of r and/or refeyy will need to be sufficient to yield a consistent éN,z-

Finally, let us note that the above reasoning remains exactly the same for the non-stealth setting

i.e. when R} is replaced by R?’NS in the expression of s,(¢,0) in (59).

B.2 Accuracy

Since €(t,6p,;) = e;(t) and since HAN’Z is a consistent estimate of 6y, éNJ is asymptotically normally
distributed around 6, [22] and the inverse of its covariance matrix is given by:

1 N -
Byt = ?Elﬁl(tﬁo,l)WT(ta fo,1)

€l

with 9 (t,6;) =~ [22].
Let us first show that the above expression is equivalent to (26) in the stealth setting. It is
easy to show (see e.g. [4]) that ¥ (t,60;) = Fi(2,00,;)w(t) + Li(z,60,)e(t) with Fi(6;) as defined

below (26) and with L;(6;) = Hl_l(el)afgi(;lgl)'

Using (11) and recalling that r and re fe,; and the white noises in € are all mutually independent,
we obtain the expression (26) with [2]:

N T
_ oy 7; 2 2 2
=07 | Z(e?)diag(o? , 0z, , .-, Oin,

M, d)Zl*(ej‘“)dw

with Ugi (t = 1,..., Nppoa) the variance of e; and with Zj(z) a matrix of transfer functions of
dimension ng, X Nyoq whose [ column is L; + S and whose k'"-column (k # 1) is equal to F}S}
(S};, is the entry [ x k of S* in (11)).

9Tf it was not the case, Node [ could not track refe;+ while we have stated that the objective of the network
configuration is that each node follows refey:.
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In the non-stealth setting, the above reasoning and the expression (26) remain valid, but we
have to replace Rj' by R}" N5 (see (20)).

C Proof of Proposition 3

Let us introduce the following notations to distinguish the covariance matrice Py, (®,,6y) in the
stealth and non-stealth case and let us also consider the notations introduced in (54)-(55) to
distinguish the individual costs in those two cases.

Py, '(®7,600) = Mz(60)+

N [T . ,
Fy(e’,00,) FY' (e, 00,0) (| RI' (€7, 00) @7 (w) + [ Reyy 1 (€7, 00) P Prey,.., (w)) dw

2
2rof )

Py, 1Ns<‘1)ivsv‘90) = Mz(6o)+

N g iw * iw u, j W
s | B 000 F (%, 00,) (IR NS(€0°,00) P05 (@) + [ Ry (7%, 60)PPres,, () do
l -7
Using the optimal spectrum @,]yo“j,t in the non-stealth case, let us define the following spectrum:

u,NS
‘R N (e]w 90)‘2(1)NS ( )
’Ru(ejw 90)|2 r,opt \W

;) (w) = (60)

If an excitation signal r having that spectrum is used during an experiment where the stealth
configuration is implemented, it is clear that the obtained covariance matrix Py, 5(®5,6p) will be
equal to the one obtained in the non-stealth case with ®5, (i.e. Py, ns(®N5 ;. 600)). Consequently,
an experiment with this spectrum ®2 will satisfy the accuracy constraint (28). Due to (60), (54)
and (55), we have also the following relation for the individual cost at Node :

Jl ( 00) ‘]NS((I)T opt> 00)
Moreover, for i # [, we have that:

R (7, 00) @7 (w) = [Ni(™, 00) *| To.a () — Tinira (™) @7 (w)

|R}L(€jwa00)|2
RPN (€3, 00) |2

Consequently, due to Assumption 1, for i € P;, we have that J2(®7 6y) < JNS(®N Opt,eo) if
Tinit, satisfies (29) for all frequencies w where ®3(w) # 0 (and thus for all frequencies w where

7«opt( w) # 0). Moreover, for i # [ and i ¢ P;, we have that J7(®7,6p) = JNS(fbmpt,Qo) = 0.
Due to (17), we have thus shown that, in the stealth case, we can find a spectrum @7 leading to
the same accuracy as with <I>T "opt> but with a strictly smaller cost. The result of the proposition is
therefore proven since, by definition, J%(®2,6y) > J% (&2 opt> 00)

RN (e, 00) P opu(w) = [Ni(e™, 00) [P To () 7 (w)
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D Computation of the quantities ¢;(w) and p;(w)

This appendix shows how the quantities ¢ (w) and p;(w) (see (48)) can be computed for a given i

and a given w. For this purpose, let us first give an expression of T;(e“, ;) as a function of 6; using
Zlyi(ej“’)@i

1+Z2,i(ejw)9i :

row vectors containing only delays or zeros (see [1]). This yields

the following notation for G;(e’“,6;) = In the last expression, Z ;(z) and Z3;(z) are

-1+ ZN’i(ejw)Qi
1+ ZD7i(ejw)91‘

Ti(,0;) = (61)

with Zp; = Zo; + K;Z1; and Zn; = W
[2], Zn,; and Zp; have here different expression since T; is defined differently. Based on (61), the
quantities ¢;(w) and p;(w) can be exactly computed using the LMI optimization problem given in
the following proposition whose proof can be found in our previous contribution [2].

— Zp,i- Note that, compared to Section 3 in

—1+Zn i (e7%)0;
1+Zp,i(edw)0;
problem (48) at a given w and at a given i is equivalent to the following LMI optimization problem
having as decision variables a positive real scalar p;(w), a complex scalar é;(w), a positive real scalar

&(w) and a skew-symmetric matriz X;(w) € RMTVX0M0D) ) s the dimension of 0;):

Proposition 6 Consider the notation T;(e?*, 6;) = given in (61). The optimization

min p;(w) subject to

—pi(w) | A (w)
( A (w) ‘ —Ai(w) = &(w)B; + jX;(w) ) <0 (62)

with j = /=1, Ni(w) = ( Zni — Zp.& | —1—& ) and

Ai(w) — ( ZEMZDJ Z}*J,i ) B; = ( ‘Pz';nlt,i _Pi;zlt,iginit,i >

Zpi 1 —0F Pl 0 Pl Oinii — X5

wnit, e init,t init, i init,

The above optimization problem is not explicitly function of p;(w). However, the optimal p;(w) can
be obtained by taking the square root of the optimal p;(w). [ |

E Proof of Proposition 5

The result of Proposition 5 will be proven if we can show that the LMI (52) implies:
F* (Ma(e??), A(e??)) F (Ma(e??), A(e??)) < H(w) VA(eY) € A(w) (63)
To show this, let us expand the LET F (Ma(e?*), A(e?¥)) into

p=aeg and (7)< e (7) (64

where @, p and 5 are complex vectors and where § = F (M A7), A(ejw)). Let us now consider this
LFT (64) for a given A(e/*) € A(w) and let us also consider the corresponding signals p, § and 3.

Let us then pre- and post-multiply the LMI constraint (52) with (p*,1) and (p”,1)7, respectively.
Using (64), this yields:

< ‘ ) ( TR, ~ 0 TG ) ( ‘ ) 55 < A(w) (65)

=A

L]
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Since p = A(e?“)q, we can rewrite the first term of the left hand side of (65) as follows:

(5) 4(5) =7 (e ) a( Sy ) (60

The above reasoning can be done for any value of A(e/“) € A(w). In other words, for the matrix
T,, found by the optimization problem, (65) holds true for all A(e/*) € A(w). Let us also observe
that, when T, is a strictly positive definite diagonal matrix, (66) is a positive quantity for all
A(e’) € A(w). Recalling that 5 = F (Ma(e/*), A(e/*)), we have therefore also that (63) holds,
which is the desired result.
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