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Finite-dimensional observers for port-Hamiltonian
systems of conservation laws

Paul Kotyczka, Henning Joos, Yongxin Wu and Yann Le Gorrec

Abstract— We consider the port-Hamiltonian formulation of
systems of two conservation laws with canonical interdomain
coupling in one spatial dimension. Based on the structure-
preserving discretization in space and time, we propose two di-
rections for the estimation of the discrete states from boundary
measurement. First, we design full state Luenberger observers
for the linear case. To guarantee unconditional asymptotic
stability of the discrete-time error system, special attention is
paid to the implementation of the correction term in the sense of
implicit damping injection. Second, we exploit the flatness of the
considered class of possibly nonlinear hyperbolic systems, which
is preserved under the applied geometric discretization schemes,
to obtain a state estimation based on boundary measurement.
Numerical experiments serve as a basis for the comparison and
discussion of the two proposed discrete-time estimation schemes
for hyperbolic conservation laws.

I. INTRODUCTION

In order to implement state feedback control, observer
design is necessary for the lack of complete state measure-
ment in real physical applications. Deterministic observer
design for linear finite dimensional systems has been estab-
lished in the 1960s and 1970s by Luenberger [1]. However,
in the nonlinear and infinite dimensional cases, observer
design is still an open research problem. In the last two
decades, a powerful modeling and control approach, the port-
Hamiltonian (PH) framework, has been proposed to cope
with nonlinear and distributed parameter systems. Based on
the energy and a structured representation of the power
flows and dissipation in the system, the PH framework is
particularly suited to describe the complex behavior of multi-
physical systems [2]. The PH approach has been gener-
alized to infinite-dimensional systems described by partial
differential equations (PDEs) in [3], [4]. Observer design for
finite-dimensional PH systems has been investigated in the
last ten years. It has been shown that the passivity of PH
systems is very useful for observer design [5]. The idea of
Interconnection and Damping Assignment has been extended
to the observer design for PH systems in [6], [7].

In the infinite-dimensional case, particular attention has to
be paid to numerical issues associated with the design and
implementation of finite-dimensional observers. Recently,
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progress has been made on the structure-preserving spatial
discretization of PH systems, applicable to arbitrary spa-
tial dimension and complex geometries, see e.g. [8], [9].
A definition of discrete-time PH systems based on time
discretization with collocation methods, which extends the
notion of symplectic integration schemes to open systems,
has been proposed in [10]. The simplest approach, which
leads to such a discrete-time PH system is the symplectic
Euler scheme, applied to partitioned systems. In [11], it
is shown that beyond the preservation of the PH structure,
also the flatness property of the corresponding outputs is
preserved, which allows for the explicit computation of
discrete-time feedforward controls.

In this paper, we present two state estimation schemes
based on the full structure-preserving discretization of hy-
perbolic systems of conservation laws. First, we present
Luenberger observers based on implicit damping injection
with collocated and non-collocated measurements. Second,
we exploit the flatness of the discrete-time finite-dimensional
approximate models to construct an explicit scheme for the
state estimation.

The paper is structured as follows. Section II gives an
overview of 1D PH systems of conservation laws and their
structure-preserving discretization in space and time. The
main results of the paper, the implicit damping injection
based observer and the flatness-based state estimation, are
introduced in Section III. In Section IV, we show the
effectiveness of the proposed observers on the benchmark
example of the 1D wave equation, for which the solution
is exactly known. At last, we conclude this paper with final
remarks and some future perspectives.

II. PRELIMINARIES

A. Port-Hamiltonian systems of conservation laws

We consider 1D systems of two conservation laws in
PH form, written in terms of exterior differential calculus!.
According to [3], the PDE representation can be split into
structure, dynamics and constitutive equations,

[;Z = 81 ((ﬂ [ZZ] , (Structure) (1a)

B = f‘ﬂ , (Dynamics) (1b)

[ZZ — ?’ﬂ . (Constit. Eq.)  (l¢)
] [%q

ISee [12] for an introduction to differential forms.
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Considering an open domain @ = (0,L) C R, the state
differential forms p,q € L2A'(Q) represent the conserved
quantities. Flows fP, f4 € L>A'(Q) and efforts (or co-states)
eP,ed € H'AO(Q) represent dual, power-conjugated port
variables. The exterior derivative d : A°(Q) — A'(Q) as
a unifying differential operator in exterior calculus plays
the role of the spatial derivative in 1D. 6,H and 0,H are
the variational derivatives® of the energy or Hamiltonian
Sfunctional H = fOLH with the Hamiltonian density H :
ALYQ) x AY(Q) x Q — AYQ). With the definition of
boundary inputs, i.e. imposed boundary conditions (BCs)

ur| _ |e?(0)
us |~ |eP(L)
and the collocated power-conjugate outputs
Y| _ e?(0)
Y2 —ed(L)]’

the application of the generalized Stokes’ theorem yields the
structural balance equation

(Input BCs) )

(Coll. outputs) 3)

L L
/ ep/\fp‘i'/ TN+ yun +youz =0, (4
0 0

In 1D, the exterior product A : A°(Q) x AY(Q) — AY(Q)
of a O-form (function) with a 1-form simply coincides with
the scalar product. After substitution of (1b) and (lc), one
obtains the energy balance

H= Yy1u1 + Yaua, ®)

which shows that the considered class of systems (assuming
H to be bounded from below) is passive, even lossless.

In this paper, we consider linear constitutive equation of
the form eP = xp, e? = %q, which represent a linear wave
equation with speed of propagation v = 1. The result for
flatness-based state estimation can be extended, with the
appropriate discretization of the constitutive equations® in
a straightforward manner to nonlinear hyperbolic systems
like the Saint-Venant equations or the Euler equations of
isentropic gas flow [13].

In some applications, the measured output is different from
the power-conjugated output*. We shall also see how to use
such kind of information in the observer design.

B. Structure-preserving spatial discretization

The structure-preserving discretization of the system (1),
(2), (3) with mixed Whitney finite elements according to
[8] (with a flow mapping parameter o = 0) yields the state
representation’

=) =L W]+ 15 )

Y| 6?
)= [ ®

2For the definition, see [2], p- 232.

3In the spirit of [11].

4Consider as an example the laser measurement of the displacement at
the end of a flexible structure.

5The same equations are obtained with finite volumes [14] or finite
differences [9] on regularly staggered grids.

with the discretized flow and effort vectors f?

(72, 2], e :J;ff,...,ff{,]T, er = [eb,... e’]

Sl

and e? = [e],...,e%] and the matrices
-1 1 0
1 -1 0 :
D= y g1 = y 92 = : . (7)
. : 0
1 -1 0 -1
The discrete flows [’ = —p;, f = —¢,; are the negative
time derivatives of the lumped states p; and ¢;, ¢ = 1,..., N,

which have the interpretation of integral conserved quantities
over the discretization edges. e!, e! denote the approxima-
tions of the nodal efforts (co-states), with eg = wu; and
el 41 = ug the boundary inputs. It is straightforward to
verify from the (skew-)symmetry of this state representation
that the discretized structural balance equation

N N
ST+ el fi 4 yrua + yaus =0 ®)
i=1 i=1

holds, which approximates (4).

In the case of a linear wave equation on the interval €2 =
(0,1) with Hamiltonian density H = %p A *p + %q A *q,
which is treated as an example in the paper, the consistent
effort approximation is given by

i i 1
ef:%z, eg:Aq—Z, Az:N. )

C. Structure-preserving discretization in time
With the symplectic Euler scheme, the simplest possible

structure-preserving time integration method® is applied to
the finite-dimensional approximation (6). The result is

1 [phtt—p* _ 1 0 D |p*t g1 0O uk

At |l =g | T As _DT o ¢ + 0 go u§+1
i _ L gl 0T [pM
s Az |07 g3 | | & |

The inputs are sampled according to their physical charac-

ter, consistent with the symplectic Euler scheme, i.e. u’f =

eg’k and ubt! = e’;\}l_ﬁl. With the definition of the outputs,
we obtain an approximation of the energy balance of the

form

1 k+1 _ ok
* [opk+1 q,k1 |P Dol _ o kHINT, k ENT, k41
Al [e € ] [qurl qk:| (i) ur+(yg) up

(11)

For a more general definition of discrete-time Dirac struc-
tures/PH systems, and the discussion of the discrete-time
(structural) energy balance, we refer to the recent paper [10].

(10)

III. FINITE-DIMENSIONAL STATE OBSERVERS

We use the fully discretized model of the wave equation
(10) for the design of two different observers in the sequel.
The output vector is written in terms of the two sampling
instants k£ and k + 1, according to the occurrence in the
discrete balance equation (10).

6See [15] for geometric numerical integration of Hamiltonian systems.
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A. Luenberger observer

For observer design, we consider two different application
cases. First, the observer is designed from the measured
collocated output according to (10). Second, the case of
non-collocated measurement is investigated. If the considered
wave equation represents the dynamics of deflection w(z, t)
of a string, the boundary measurement

1
ym:/ p(z,t) dZ:w(l,t)—UJ(O,t) (12)
0

with p = %—f corresponds to the total deflection, which can be
easily measured by a laser sensor in an experimental setup.

An interesting issue, which requires some care in the
design of the full state observer is the fact that the model
(10) is not in the form z**! = AzF + BuF, y* = C2F of
an (explicit) discrete-time linear system. Instead, due to the
use of the symplectic Euler scheme, the difference equations
are partially implicit.

1) Observer based on collocated measurement: We set
up the following copy of the system (10), including the
correction term. The sampling instants, at which the output
error is evaluated, are written o and f.

L[t _ L [0 D[] [ o] [t
At | —=¢"| — Az [-DT 0] | ¢ 0 g2 |uy™

[0 Y 0y
-2 13
o i (G -G) o
U R I U N e
9] Az |07 g |G|

The choice of « and § is crucial for unconditional asymptotic
stability’ of the observer error dynamics (p¥ = pF — pF,

" =" — 4"

I 0][p*]  [I eD][p* chhigt- 0 ][p*
oo ] = o TR 7]
(14)
where ¢ = % > 0 denotes the ratio of time and spatial
discretization step.
Proposition 1: The error system (14) with I; = r1g1, lo =
r292, 71,72 > 0, is unconditionally asymptotically stable for

¢ <1 and the choice « = 8 =k + 1.
Proof: For the given choices, Eq. (14) becomes

I+cRy 0 et I ¢D] [pF

DT T+ ch] [gkﬂ] = {o I } {qk} (15
with R;, Ry > 0 matrices of rank 1, which justifies the
designation “damping injection observer”. For Ry = Ry = 0,
the eigenvalues of the generalized eigenvalue problem (A, E)
associated with (15) lie on the unit circle for 0 < ¢ < 1. The
proof for ¢ = 1 is shown in the appendix, for ¢ = 0 all eigen-
values are 1, for 0 < ¢ < 1, the eigenvalues are distributed
between these extrema on the unit circle. Depending on

whether « and 3 are k or k+ 1, the damping matrices appear
either on the right or on the left hand side of (15). The former

"The equilibrium of the discrete-time model is unconditionally asymptot-
ically stable if it is asymptotically stable for arbitrary ratio ¢ = rﬁ

o r=o: p—;
r=1 r=1
o r=4 - r=4
05 % s 05 r=8
= <o
0.5 0.5
-1 -1
1 05 0 0.5 1 1 05 0 0.5 1
Re(\) Re(\)
Fig. 1. Eigenvalues of (A, E), implicit observer damping injection.
c=1 c=0.5
1 1
O r=025 O r=0.
r=1 r=1
o r=4 o r=4
05 X r=8 05 X r=8
’5_; 0F x o ’5_; o x
0.5 0.5
-1 W -1
8 6 4 2 0 -4 2 0
Re(\) Re(\)

Fig. 2. Eigenvalues of (A, E), explicit observer damping injection.

case corresponds to damping injection with the explicit,
the latter with the implicit Euler scheme, which is known
to be unconditionally numerically stable. From asymptotic
stability of the corresponding continuous-time observer error
dynamics®, and the unconditional numerical stability of the
discrete-time implementation, the unconditional asymptotic
stability of (15) follows. |

Figures 1 and 2 illustrate the effects of implicit and explicit
damping injection to the locations of the eigenvalues of
(A, E). For explicit damping injection, the eigenvalues leave
the unit circle above a certain threshold of ry = ro = r,
depending on c. In the implicit case, the eigenvalues remain
confined to the unit circle.

Remark 1: Figure 3 justifies the possibility of implicit
damping injection in a digital control system. If the cycle
times for the tasks “read measurement data” (1), “update
observer (and controller)” (2) and “set reference values” (3)
are small compared to the main cycle time, the knowledge

of ! and 35! can be assumed for the computation of

Zak+1 and qk-&-l.
2) Observer based on non-collocated measurement: We

now consider observer design with a measurement (12). The

8The introduced damping is pervasive and the corresponding system
eigenvalues lie in C™.

|23 ' BE

k k+1

"BE

k+2

Fig. 3. Task cycles in a simplistic digital control system without commu-
nication delays.
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spatial and time discretization of this output is given by

1 k1
s sl o[

1
q (16)

with gI' = [1, e 1} € RY. We propose an observer based
on this non-collocated output (16) under the following form:

1 ﬁk+1 _p\k _ 1 0 D p\/ﬂ»l g1 0 ullc
At (-] T As |07 o] [df | T |0 g [ub

l (03 A~
+ M (Y — Tm) (17

1 AT

AL T T |P
= — 0 ~ .
Ym A [93 ] { gk }
The observer error dynamics with ¢ = % >0is
I o] [pH I ¢D] [pF clsgd] .,

|:CDT I:| |:q~k+1 = 0o I qk - 3093 p. (18)

Proposition 2: The error system (18) with I3 = r3g3,
is unconditionally asymptotically stable for ¢ < 1 and the
choice « = k + 1.

Proof: With a = k+1, Eq. (18) becomes Eq. (15) with
R, = ngggg > 0 a matrix of rank 1 and Ry = 0. Then the
proof follows the same way as the one of Proposition 1. W

B. Flatness-based state estimation

We exploit the flatness of the fully discretized system
model (10) for state estimation. Flatness of (10) and its im-
plication for the explicit computation of feedforward control
trajectories has been studied in [11]. Flatness of discrete-time
systems, see e.g. [16] with a unified definition of forward
and backward difference flatness, and of hyperbolic systems
[17] are characterized in an analogous way, by the ability to
express states and inputs in terms of forward and backward
time shifts of the outputs®. Therefore, the fully discretized
model (10) — in contrast to only semi-discretization in space
— is adequate for feedforward control, but also for state
estimation of hyperbolic systems.

To obtain the state estimates p' and ¢ for the wave
equation at discrete time & = [, based on current and
past boundary inputs and measurements, we consider the
single equations of the fully discretized model (10) for
1=1,...,N

At
P =l (e - al), (A1)
At
a; " = a+ 0 =P, (B1)
where
k k 3 k
q = AZU y P = Azy ,
& 0 zlc and kl ! N (20)
PNy = Azug, ay = —Azys.

9Depending on the system operator, time derivatives of the output can be
necessary in the infinite-dimensional case [17].

(A1) (A2) (A3)
k+1 L] k+1 ° k+1 °
/ A v
O @ # O [9] @
i—1 i i—1 i i—1 i
(B1) (B2) (B3)
kri[e] @ k+1(@® 1@ e
N AN

/
I.:Q I.'Q I.:Q

i+1 i+1 i+1

Fig. 4. Computation of states on the spatio-temporal grid based on the
update equations for p (first row) and g (second row). Blue circles denote
given data, red squares the computed quantity. Filled objects stand for p,

empty objects for q. The arrows indicate the information flow.

Depending on which data on the spatio-temporal grid
is known, Egs. (Al) and (B1) can be solved for different
variables, e. g.

Az
0 = a5, 00 =), (A2)
Az
k=gl S (pktt —pk A3
i1 a; + At (pl p; )7 ( )
Az
it =Pt - R —a), (B2)
. Az,
it =i+ S - a): (B3)

The six (out of 8) indicated possibilities are depicted in Fig.
4, where red squares stand for the unknowns and blue circles
stand for given data. The p and ¢ variables are represented
as solid or empty objects, respectively.

Assuming the knowledge of boundary inputs and mea-
sured outputs, the unknown states can be estimated by a
two phase explicit scheme. We assume an even number of

discretization intervals and define M = g:
Given:
1—1 I-N+1 1 I—N+2
— Inputs u; ,...,1;1N L u27...,1lL2N L
1 ~N+1 1 N+
_OUtputSy17'~-7y1 > Y2505 Ys :
Phase 1:

— Evaluate (A2) with ¢ = 1 and (B3) with ¢ = N.
—For j=1to M —1 do:
o Eval. (B2) with ¢ = j and (A3) withi =N — 5 + 1.
o Eval. (A2) with ¢ = 5 + 1 and (B3) with ¢ = N — j.
Phase 2:
— Evaluate (B1) with £k =1 — M.
—Fork=1—-M+1tol—1 do:
o Evaluate (Al).
o Evaluate (B1).
Result:

— Estimates p, . .. T

,ﬁﬁv and cj{, QN1

Remark 2: The algorithm is “flatness-based” according to
the definitions in [16] and [17]: Treating the boundary inputs
as additional outputs, all system states can be expressed in
terms of the outputs and their time shifts.
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i= 1 M M+1 N

700 k=i ki

Fig. 5. Schematic of the state estimation at instant k: Starting with the
boundary in- and outputs (red), in a first phase (yellow) the update equations
are solved according to A2/B2 from the left and B3/A3 from the right to
obtain a representation of past states in terms of the boundary port variables.
In a second phase (blue), the current state estimation is obtained by solving
the update equations according to B1/Al.

G(z,t), Coll. Observer (N =160, r =1,c=1)

No-i

z t), Coll. Observer =160,r=5,c=1)
0.5

w 0.5 0
-0.5

Fig. 6. Surface plots of the estimation error ¢ for ¢ = 1, N = 160 and
two different values of r.

Remark 3: The algorithm can be extended to explicit state
estimation in the nonlinear case. The key issue then is
an appropriate consistent approximation of the constitutive
equations, which allows for the transport of information
through the spatio-temporal grid as sketched in Figures 4
and 5 for the linear case. See for this issue also [11] in the
context of flatness-based feedforward control.

IV. NUMERICAL EXAMPLE AND DISCUSSION

To assess the estimation of the distributed states of the
wave equation with the presented techniques, we consider
the linear wave equation on 2 = (0,1) with homogeneous
boundary conditions u; = ws = 0. The exact solution,
including the (measured) boundary outputs, is obtained ac-
cording to d’Alembert, and is composed of left and right
traveling waves, which are reflected at the boundaries with
and without a change in sign. We study initial conditions

_(2-0.5)2
p(z,0) = e~ 0.0252 and ¢(z,0) =0. (22)
A. Damping injection observer
Figures 6 to 8 display the errors §(z,t) = §(z,t) — q(z,t)

between the exact solution and the estimated states!® for

10The plots for (2, t) show qualitatively the same results and are omitted.

), Coll. Observer (N =160, r = 1, ¢ = 0.5)

q(i ), Coll. Observer (N = 160, r =5, ¢ = 0.5)

Fig. 7. Surface plots of the estimation error ¢ for ¢ = 1, N =

2
two different values of 7.

31,

160 and
), Non-coll. observer (N = 160,c¢ = 0.5,r = 1)

0.5
0
-0.5

z . t), Non-coll. observer =160,c=1,r=1)
0.5
0
-0.5

Fig. 8. Surface plots of estimation errors with non-collocated measurement,
N =160,c=1and ¢ = 3.

the Luenberger observers with different values r € {1,5}
and ¢ € {1, % of the observer parameter and the ratio
of temporal and spatial step. In the case of collocated
measurement, = 1 has the effect of a absorbing boundary
condition for the error system, which brings the estimation
error (up to a bounded residual due to discretization) to zero
in finite time. This effect does not appear for a different value
of r, nor in the case of distributed measurement, see Fig. 8.
In these cases, the observer corrections cannot be interpreted
in terms of a perfectly absorbing boundary condition, which
leads to an asymptotic decay of the estimation error.

B. Flatness-based estimation

The flatness-based estimation of the state with the pre-
sented algorithm leads to the expected convergence in finite
time (again up to the bounded discretization error) of the
estimation error, see Fig. (9). An advantage of this approach
is that, with the appropriate approximation of the constitutive
equations, it is applicable to nonlinear conservation laws.
The occurrence of an oscillating error over the whole spatial
domain around time ¢t = % (when the necessary informa-
tion for the state estimation is gathered) is remarkable. It
strongly motivates the analysis of its origin and an improved
implementation of the numerical state estimation scheme.
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(jl(z,t) Flatness-based Estimation (N = 160)

Fig. 9. Surface plot of the estimation error, N = 160, ¢ = 1.

V. CONCLUSIONS AND FUTURE WORK

We presented two approaches to estimate the state of
infinite-dimensional PH systems of conservation laws us-
ing a finite-dimensional discrete-time model. Based on the
structure-preserving discretization in space and time, we
first proposed a classical Luenberger observer. Discrete-time
damping injection to the error system needs to be imple-
mented in an implicit way to guarantee its unconditional
asymptotic stability. Second, we exploited the notion of flat-
ness in hyperbolic/discrete-time systems to construct a state
estimation based on a finite number of past measurements.

Future work will be concerned with the embedding of the
finite-dimensional observers in the closed loop, the numerical
error analysis, guarantees for closed-loop error bounds and
the application of the flatness-based state estimation to
nonlinear systems of conservation laws.
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APPENDIX
We investigate the stability of Fx*t! = Az* with

- 1 2k 7]

eDT T 0 I 23)

where ¢ > 0 is a constant and D = —D7 as given in (7).
Lemma 1: For ¢ = 1, the eigenvalues of the generalized

eigenvalue problem (A, E) are e*7% with 0; = (i— %)213%

Proof: The eigenvalues of the generalized eigenvalue

problem given by the discrete-time dynamics Ex*t! = Az

are the roots of

(1-MI cD

~AeDT (1= N)I|

By commutativity of the matrices in the second row, we can
use the formula given in [18], which yields

det(A — EX) = 24)

det(A — EX) = det((1 — A\)2I + eADDT). (25)
The determinant of the tridiagonal matrix
(1—=X)%+2cA —ch
—cA
(1 —X)% +2cA —cA
—cA (1 =X +eX
(26)
is obtained by recursion. For ¢ = 1, the characteristic
polynomial is
2N N N
Z(_l)z)\z =14 Z)\% _ Z}\%—l
i=0 i=1 i=1
N-1
LAV
=1+(\ =X M= —— (27
+ (A=) ;0 o @D

where we exploited Z;:Ol ri = 11__T:. The roots, which due
to A # —1 must be conjugate complex numbers \; = e7%

have to satisfy
IO N+1) _ pin(2i-1) _

i=1,...N, (28)

from which 6; = (i — %) 2

TN follows. |
Note that with At = % the continuous-time counterparts
(2i—1)

iﬁ@lj = iﬂwj of the discrete-time eigenvalues
converge for N — oo to the exact locations +2-17j of
the eigenvalues of the wave equation under homogeneous

boundary conditions on u; and us.
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