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On simple design of a robust finite-time observer

Artem N. Nekhoroshikh, Denis Efimov, Andrey Polyakov, Wilfrid Perruquetti, and Igor B. Furtat

Abstract— This paper presents a novel observer that esti-
mates the state of a linear system in the observer canonical
form in finite time. Due to the specially selected dynamical gain,
the proposed observer is easy to tune and, at the same time, it
is robust to external perturbations (e.g., state disturbances and
measurement noises). The tuning algorithm consists in solving
a simple system of linear matrix inequalities with only two
adjustable parameters. Theoretical results and a comparison
with homogeneous and prescribed-time observers are illustrated
by numerical simulation.

I. INTRODUCTION

In most situations the control design requires knowledge
of the entire system state. However, this requirement can
hardly be met in practice since some state components cannot
be measured either physically (e.g., the transient EMF of
electric generators [22]) or due to the large-scale nature of
the system (e.g., power grids). Fortunately, in many cases
the state vector can be estimated using the available system
inputs and outputs [13], [14], [16].

The problem of the state estimation (observation) becomes
more sophisticated when a control goal must be achieved in
finite time. Clearly, the state vector must be reconstructed in
finite time as well. For example, such a time constraint can
be fulfilled by shifting the observation problem to a discrete-
time setting when the choice of zero eigenvalues implies
a dead-beat response [9], [18]. Although such observers
preserve a linear structure, their practical implementation is
questionable due to their strong dependence on the exact
knowledge of system matrices.

A fundamentally different approach is to design nonlinear
observers [15], [17] or ones with time-varying feedback
gains [10], [21]. For instance, in [15], [17] the theory
of homogeneous systems is used to prove finite/fixed-time
convergence as well as robustness with respect to external
disturbances. However, either parameter tuning is not yet
developed for high-order systems [17], or it requires solving
a system of parametric linear matrix inequalities (LMIs)
over a grid [15]. In contrast, the design of the so-called
prescribed-time observer [10] is really simple, where all
tuning parameters have clear physical meaning. Moreover,
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the observer reconstructs the system state in a priori chosen
finite time. Nevertheless, such a method is useful only in
the absence of measurement noises which, of course, always
exist in practice (e.g., see Remark 20 in [6]).

Therefore, the main objective of this work is to design a
finite-time observer with dynamical gains that is:

1) easy to tune (no parametric LMIs, minimum number
of adjustable parameters having clear physical meaning);

2) robust to external disturbances (state perturbations and
measurement noises).

In other words, we propose a robust modification of the
prescribed-time observer [10] in exchange for the ability to
assign the settling time a priori. We will show that this can
be done by the appropriate change of the time-varying gain.
The remainder of this paper is outlined as follows. The
problem formulation is given in Section II. The concepts
of input-to-state stability and weighted homogeneity are
recalled in Section III. The observer design and its properties
are described in Section IV. Finally, a comparison with the
prescribed-time [10] and homogeneous [17] observers using
numerical simulation is discussed in Section VI.
Throughout this paper, the following notation is used:

e R is the field of real numbers, Ry = {x € R: 2z > 0}
and R% =R\ {0};

« a series of integers 1,2,...,n is denoted by 1,n;
e ||z]|:= V2T« is the Euclidean norm of a vector z € R™;

o L>®(R™) is the space of Lebesgue measurable essen-
tially bounded functions d : Ry — R"™ with the norm defined
as [|d|| e := ess sup;ep, [|d(t)]| < +o0;

o diag{\;}™; and col{\;}™; = (A1, Aa,..., A\,) " are
the diagonal matrix and the column vector, respectively, with
the elements \; € R, i = 1,n;

o I, € R"™ and Opxm € R™ ™ are the identity and
zero matrices, respectively;

o if P =PT € R™ " then notations P > 0 (P < 0) and
P = 0 (P < 0) mean that P is positive (negative) definite
and semidefinite, respectively;

o Amin(P) and Ayax(P) are the minimal and maximal
eigenvalues of a symmetric matrix P € R™*"™, respectively;

e [2]? := sign(x)|z|¢ is the signed power of a scalar
2 € R defined for any o > 0.

II. PROBLEM STATEMENT

Consider a perturbed chain of integrators
Ei(t) = @ip1(t) + bu(t) + doi(t), i=1,n—1,
T (t) = bpu(t) + den(t), (1)
y(t) = z1(t) + dy(1),



where z(t) := col{x;(¢)}_, € R™ is the state; u(t) € R™
is the known control input; y(¢) € R is the measured output;
de(t) == col{d,;(t)}}—; € R™ is the state perturbation;
dy(t) € R is the measurement noise; d = (dy,d,)' €
L (R"H1); b; € RY*™, § = T,n, are known input matrices.

The goal of this work is to design a finite-time observer
characterized by two main features:

1) simple tuning procedure (no parametric LMIs);
2) robustness with respect to external disturbances d.

ITII. PRELIMINARIES

Consider the system of the form:

§(t) = f(&(1), d(t)), 2
where £(t) € RP is the state; d(t) € R? is the external
input, d € L*(R?); f : R? x R? — RP? is a continuous
vector field which satisfies f(0,0) = 0, i.e., the origin is an
equilibrium of (2). For any initial condition &, € RP and
input d € L>°(R?) we denote the corresponding solution to
(2) as 2(t, &o, d).

As it will be shown later, the robustness properties of
the system (2) with respect to input d can be proven by
analyzing the asymptotic stability of its autonomous (d = 0)
counterpart:

E(t) = f(E(t),0) == fo(&(1)) (3)
Similarly to the system (2), we denote solutions to (3) with
initial conditions &, € R? by E¢(¢,&o) = E(t, o, 0).

A. Stability definitions and input-to-state-stability

In this subsection, we recollect the stability definitions
formulated for systems in the forms (2) and (3) using the
so-called comparison functions.

Definition 1 [12], [14]. A continuous function ¥ :R;—R
is said to belong to:

e class K if it is strictly increasing and 9(0) = 0;

e class Koo if 0 € K and limg_, 1 o, ¥(s) = +o0;

o generalized class K (GK) if for some sq > 0 it is strictly
increasing on [sg, +00) and ¥(s) = 0 for all s € [0, so).

Definition 2 [12], [14]. A continuous function n : Ry X
R4+ — Ry is said to belong to:

e class KL if, for each fixed t € Ry, the function n(-,t)
belongs to class IC, and, for each fixed s € R, the function
n(s,-) is decreasing and n(s,t) — 0 as t — +o00;

o generalized class KL (GKL) if, for each fixed t € Ry,
the function 1)(-,t) belongs to class GK, and, for each fixed
s € Ry, the function n(s,-) is decreasing and n(s,t) — 0
as t — T(s) for some finite T(s) > 0.

We begin with the autonomous systems (3). Let €2 be an
open neighborhood of the origin in RP.

Definition 3 [2], [14], [20]. The origin of the system (3)
is said to be:

o asymptotically stable if there exists a function n € KL
such that ||Z0(t, &)l < n(ll&oll,t) for all ¢ > 0 and any
€0 c O

o exponentially stable if it is asymptotically stable and
n(ll&ll,t) = 9(||&l)e~0 for some function ¥ € K and the
convergence rate § > 0;

o finite-time stable if it is asymptotically stable and n €
GKL;

o prescribed-time stable if it is finite-time stable and
n(|[&oll, ) = max{9(||& ) L=E, 0} for some function 9 € K
and the settling time T < +oc.

If Q = RP, then the corresponding properties are called
global.

To characterize the robustness of the system (2) with
respect to external inputs d (e.g., state perturbations and
measurement noises), we will employ the concept of input-
to-state stability.

Definition 4 [7]. The system (2) is said to be:

o input-to-state stable (ISS) if there exist functions n €
KL and 9 € K such that for any & € RP and d € L>=(RY)
the following estimate holds for all t > 0:

12t S0, )| < n(l[€oll, £) + (| Lo );

o integral input-to-state stable (iISS) if there exist func-
tions n € KL and 91,V9 € Ko such that for any & € RP
and d € L>(RY) the following estimate holds for all t > 0:

I zo, D)) < (Il 1) + fo 92(lld(s)])ds.

Note that the definitions of finite-time ISS [12] and
prescribed-time ISS [20] systems can be formulated anal-
ogously by replacing n € XL in Definition 4 with € GKL
and max{d(||&l|) L=t, 0}, respectively.

B. Weighted homogeneity

Following the works [19] and [23], for strictly positive
numbers r;, i = 1, p, called homogeneous weights, we define

o the vector of weights r := col{r;}7_,;

o the dilation matrix D, (\):=diag{\"}?_, for any A >0.

Definition 5 [19]. A vector field fo : RP — RP is
said to be r-homogeneous of degree o € R, where o >
— min, ry, if for all £ € RP and X > 0 we have

i=Lp
Jo(Dr(X)§) = A?Dyr(A) fo(8)- (4)

Note that the system (3) is r-homogeneous of degree ¢ €
R if so is its vector field fy. Hence, in the sequel, both
definitions will be used interchangeably.

The main advantage of homogeneous systems is that their
finite-time convergence can be proven comparatively easily.

Theorem 1 [4]. If the system (3) is r-homogeneous of
degree o < 0 and asymptotically stable at the origin, then it
is globally finite-time stable.

Similar to linear systems, global asymptotic stability of
the system (3) implies input-to-state stability of the corre-
sponding system (2).

Theorem 2 [1], [11]. Let the vector field f : RP x R? —
RP be (r,rq)-homogeneous of degree ¢ € R, where rq :=



col{rq ;}i_, € RE and ¢ > —min
EeRP, deR? and)\>0wehave
f(Dr()‘)Ea Drd (A)d) = )‘QDT(/\)f(fa d) )

If the system (3) is globally asymptotically stable and o < 0,
then the system (2) is:

o finite-time 1SS if 74 min > 0;

o finite-time ilSS if 7qmin = 0,
where 1q min = minjzfq Td,j-

ri, Le., if for all

i=1,p

IV. OBSERVER DESIGN

Let us introduce the following state observer:
w(t) =y(t) — &1 (t) + 277 (1) Low(t),
:f?i(t) = .f?i+1(t) + bzu(t) —7"1( )L w( ), 1= 1 n —
T (t) = bpu(t) — 27 ™ (t) Lyw(t),
where w(t) € R is the filtered injection input y(t) — &1 (¢);
#(t) = col{;(t)};_, € R™ is the state estimate; z(t) € R’
is a dynamical gain; 7; := (¢ + 1)u with p € (0, n%rl] and
L; <0, i=0,n, are tuning parameters.

In this work, we will define the time-varying gain z(t) as:

2(t) = ), v2lw(®)l}, @
where v(t) € R is the output of the following low-pass filter:
o(t) = y2|y(t) — 21(t) + Z;T_O (t)Low(t)|
—mo(t) =@ ",
with tuning parameters y; > 0 and 2 > 0.

1,(6)

max {v(t)
(8)

Remark 1. Note that the proposed observer (6)—(8) with
v(0) = vg > 0 generalizes some well-known results up to
the additional low-pass filter w(t).

For example, if v2 = 0, then z(t) = v(t) = (max{0, v} —
pyitHYE. Thus, the system (6)—(8) corresponds to the
prescribed-time observer [10].

If additionally ~, = 0, then z(t) = vo. Hence, the system
(6)—(8) reduces to the Luenberger observer [16] for vg = 1
or the high-gain observer [14] for small vy.

In this section, we will investigate the performance of
the proposed observer (6)—(8) in the absence of external
disturbances d. To this end, we need to rewrite the closed-
loop system (1), (6)—(8) with respect to variables e = (w, z—
#)" and v:

ét)=(A+ Dy (max{v(t), 72|C'e(t)|})LC)e(t1),

B(t) = v2|go(e(t), v(t))| — v [v(t) — yalCe(®)|] ",
where go(e,v) := C(A + D;*(max{v,|Ce|})LC)e,
Dz(X) = diag{\"}" ,, L := col{L;}}* ,; matrices A and
C are of the form

O, L,
A [ o len], C=1[1 Oixn].
Clearly, the system (9) is in the form (3) with the state
¢ = (e,v) T. Denoting the right-hand side of (9) as fo (&) and
selecting 7 = (col{r;}* 4!, r1) 7T, where ; := 1 — (i — 1) >
0,7 =1,n + 1, it is easy to check that the equality (4) holds
for all f c R”+2 and A > 0 with o = —pu. Hence, the
system (9) is r—homogeneous of degree —u < 0, for which

©))

Theorem 1 can be applied. Before doing this, we have to
show the asymptotic stability of the system (9) first.

Theorem 3. Let for some p € (0, n+1) and 1 > 0 the
pair (P,Y) € ROHUX(41) 5 ROFADXT be g solution of the
following LMIs:

PA+YC+ATP+CTYT +~(PH+ HP) <
P=0, PH+HP 3O,

where H := diag{1 — (i — 1)u}'"}'. Then the system (9)
with L = P~YY is globally asymptotically stable.

P 10)

Proof. First, note that the solutions of the system (9) are
well-defined for all ¢ > 0 since it is 7-homogeneous of degree
—p < 0 (see Lemma 3.6 in [5]). Moreover, for any initial
condition {; = £(0) € R, there exists a finite moment of
time Tp(&p) such that z(¢) = v(¢), ie., y2|lw(t)] < v(t), for
all t > Tp(&o). Indeed, denoting ¢ = 7y2|w| — v, one gets

C(t) = =m[C(B) )" = 72lg0(t)| (1 — sign(w(t)go(t)))
with ¢(0) = 72]w(0)] —v(0). Obviously, ((t) is negative for
all £ > (max{0, ¢(0)})"/ (1) = To(&o)-

Therefore, for all ¢ > Ty(&y) the system (9) reduces to

é(t)y=(A+ D;l(v(t))LC)e(t),

0(t) = 72|go(e(t), v(t)| =y [v(t) — 72| Ce(t)]
where §o(e,v) := C(A + D;'(v)LC)e. Since for homoge-
neous systems attractivity implies asymptotic stability [3], it
suffices to prove that solutions of the system (11) with initial

conditions (e(7p(&)),v(To(&))) T € R*H xR satisfy the
following limit property:

Jl_u an

To simplify the choice of the observer parameters (u, L, 1
and 77) under which the limit property (12) holds, we will
introduce an auxiliary system that is equivalent to (11) up
to some coordinate and time transformations, and for which
the tuning process is trivial.

I. Auxiliary system
Consider the system in the form:
iLe(r) = (A+ LC — (h(e(n))
(1) = (h(e(r) = 1) v(r),
where £(7) € R"*! and v(7) € R are the state variables
defined in new time 7 € Ry; h(e) := 42|CAe + LoCe| +
Y1 (14 [r2|Ce = 1)),
Let us show that the system (13) is globally exponentially
stable. Indeed, for a Lyapunov function candidate V' (¢) :=

T Pe, where a positive definite matrix P satisfies LMIs (10),
the time derivative %V(E) along (13) is given by
%V(E) =2e"P(A+ LC 4 vy H)e — 2h(¢)e " PHe.

Taking into account that h(e) > 0 for all ¢ € R""!, it
follows from LMIs (10) that LV (¢) < —¢" Pe = —V(e).
Therefore, the e-subsystem is globally exponentially stable,
ie., |le()|| < alle(0)]] exp(—7) for all 7 > 0 and any £(0) €
R™, where a := \/Amax (P)/Amin (P).

On the other hand, the solutions of the r-subsystem are

_VI)H)E(TL (13)




given as follows: (1) = v(0) exp(—n7 + [ h(e(o))do).
Since 1 + [72|Ce| — 1" < 2(72|Ce|)*~# for any u €
[0,1] (see Lemma 6 in the Appendix) and |C'Ae + LyCe| <
|CAe| + |Lo||Ce| < (1 + |Lol)|lell, we get for all 7 >0
o Jo he@)do < [T he(0)do

<Jfy o (n0+ | LoD)ll()] +2m(92le(o))!#)do
<ayz(1+|Lo|)[|e(0) [+ 125 (ay2lle () )=+ := B(lle(O)1))-
Then [(7)] < [v(0)] exp(B((O)I])) exp(—y7) and, as a
result, the system (13) is globally exponentially stable.

II. Coordinate transformation

Note that v(7) remains strictly positive for any 7 > 0
provided v(0) > 0. To avoid any singularities in the sequel,
we will consider only solutions ®(7, ¢g) = ((7),v(7)) " of
the system (13) with initial conditions g = (¢(0),v(0))" €
R+ R% . Having said that, we will apply the coordinate
transformation y : R x R% — R"*! x R% defined for
any 7 > 0 as follows:

e (M) - (1),

Since (h(e) —y1)v =v"(72|G0(e, v)] = [V — 1| Cel) ),
D,(v)A = v*AD,(v), D.(v)LC = v*D;'(v)LCD,(v)
and D, (v)H = HD,(v), one gets from (14) that variables
e(7) and v(7) satisfy the following differential equations:

ie(r) = v(r) (A + D7 (7)) LO)e(7),
() = V(1) 72|90 (e(7), v(7))] )
— VM) [v(7) =l Ce(n)]]
with initial conditions (e(0),2(0))T = x(po). Note that
the origin of the e-subsystem is globally attractive. Indeed,
assuming € = col{e; }" ;, it follows from (14) that ||e(7)|| =
\/Z?jll v?ri(1)e?(7), where 71 > 0 and 7,41 > 0. On the

other hand, global exponential stability of the system (13)
implies that |v(7)] — 0 and |e;(7)] — 0, i = I,n + 1, as

T — +00. Therefore, |le(7)|| — 0 as 7 — +o0.

(14)

5)

II1. Time transformation

Finally, we apply the time transformation ¢ : R} —
[To(&),T(&0)), where T'(&y) € Ry U {400} is the settling
time of the system (11), given by the following integral
relation:

(1) = To(&) + fOT v#(o)do. (16)

Taking into account that -L¢(7) = v#(7) > 0 for all T > 0,
one can easily check that systems (11) and (15) are one-to-
one corresponding under the time transformation ¢ = ¢(7),
ie., e(t) =e(r) € R"! and v(t) = v(7) € RY. Clearly, the
time transformation does not affect the attractivity property,
as a result, ||e(t)|| — 0 and |v(t)| — 0 as ¢ — T'(&,) which
implies (12). O

Compared to [15], the main advantage of the proposed
theorem is simple conditions to check: there are no paramet-
ric LMIs, but rather a simple system of LMIs that always
has a solution. This simplification has been achieved due
to the choice of the time-varying gain z(t) in the form (7)

instead of z(t) = |w(t)| or z(t) = y(t) — &1(¢). Moreover,
the additional filter (8) allows one to reduce the effect of
high-frequency components of the measurement noise d, on
the steady-state error.

Once asymptotic stability is proven, we can proceed to
finite-time convergence.

Proposition 4. Let the conditions of Theorem 3 hold. Then
the system (9) with L = P~'Y is globally finite-time stable.
Furthermore, if initial conditions of the observer (6)—(8)
are chosen such that v(0) > ~v2|Ce(0)|, then the settling time
T(e(0),v(0)) of the system (9) satisfies the following:
o for vo >0
v"(0) -1
T(e(0),v(0)) < Ty P (uBUID7 (v(0))e(0)]))), (17)
where B(|le]l) = av2(1 + [ Lo|)e]l + £24 (aralle])! = with

1—pn
o = \/Amax(P)/Amin(P)"
° fOl" Y2 = 0

. (18)
2001

Proof. Since the conditions of Theorem 3 hold, then the
system (9) is globally asymptotically stable. As a result,
the global finite-time stability of the system (9) immediately
follows from Theorem 1.

On the other hand, repeating the proof of Theorem 3, one
can see that the settling time T'(§p) := lim,_, o, ¥(7) can be
found from (16) as T'(&) = To(&o) + f0+oo vH(s)ds, where
To(&o) = 0 due to the choice of initial conditions. Taking
into account that v(7) < v(0)exp(5(]le(0)]])) exp(—17)
for 72 > 0 and v(7) = v(0) exp(—7y17) for y2 = 0, we get
the expressions (17) and (18), respectively. O

Despite that Proposition 4 states the global finite-time
stability of the system (9), it is more important that it also
provides quantitative estimates on the settling time 7" for
particular initial conditions. Note that v(0) and Ce(0) =
w(0) are selected by a designer, then one might, for example,
set v(0) = 1 and w(0) = 0. So, it follows from (17)
and (18) that the state reconstruction can be accelerated by
increasing parameters p and ~;. On the other hand, since
B(llell) — 0 as 2 — 0, then the estimate (17) coincides
with (18) in the limit case 72 = 0 and, moreover, becomes
exact. Although the latter observation might suggest setting
v2 = 0 in the first place [10], we will show later using
numerical simulation that such a choice makes the observer
very sensitive to measurement noises dy.

V. ROBUSTNESS ANALYSIS

Now we will consider the disturbed case (d # 0). Similarly
to the disturbance-free case, let us rewrite the closed-loop
system (1), (6)—(8) with respect to variables e and v:
é(t)= (A+D; ' (max{v(t), 12|Ce(t)|}) LC)e(t) +d(t),
. 1=
b(t)=2|g(e(t), v(t),d(t))| = 71 [v(t) — v2|Ce(t)|| "
where g(e,v, d):=C(A+D; ' (max{v,v2|Ce|})LC)e+Cd.

Clearly, the system (19) is in the form (2) with the state
¢ = (e,v)". Denoting the right-hand side of (19) as f(¢,d)

(19)



and selecting 7 = (col{r;}*',71) T and rq = col{rq,;}},
where r; :==1—(i—1)pp > O0and rq,; := 1—ip, i=1,n+1,
it is easy to check that the equality (5) holds for all ¢ € R*+2,
d € R"*! and A > 0 with o = —p. Hence, the system (19) is
(r, r4)~homogeneous of degree —p < 0, for which Theorem
2 can be applied.

Proposition 5. Let the conditions of Theorem 3 hold. Then
the system (19) with L = P7Y is:

e finite-time ISS for 1 € (0

o finite-time ilSS for p =

1 )
9 1/
1n+
n+1°

Proof. Since the conditions of Theorem 3 hold, then the sys-
tem (9) is globally asymptotically stable. Taking into account
that 74 ; > 74n41 = 1 — (n + 1)p, the (integral) input-to-

state stability of the system (19) immediately follows from
Theorem 2. O

VI. EXAMPLE

Consider the system (1) withn =3, m=1,b; = by =0,
by = 1 and let u(t) = Kx(t) + cos(10t), where feedback
gains K = —[6, 11, 6] are selected such that matrix A+ BK
is Hurwitz. Setting © = 0.2 and v; = 1, one gets feedback
gains L = —[6.98, 28.60, 44.46, 23.04]" from LMIs (10).

The numerical simulation of dynamical systems (1), (6)
and (8) has been done in MATLAB by using the explicit
Euler method with a state-dependent step [8]. The basic
discretization step, the simulation time and the maximum
number of iterations have been taken as At, = 1072,
tmax = 10 and Ny., = 106, respectively. Following the
work [19], we define the r-homogeneous norm of the state
& as follows:

Iéllr = ol + 332 fesf /7.
The initial conditions for systems (1), (6) and (8) have been
chosen as x(0) = [10, 0, —5]7, (w(0),2(0))T = 0 and
v(0) = 1, respectively.

Let us compare the proposed finite-time observer (6)—
(8), when v = 1 and z(¢t) = max{v(t),|w(t)|}, with its
prescribed-time counterpart [10], i.e., 72 = 0 and 2(¢) =
v(t), and another finite-time observer [17], where z(t) =
|w(t)|. It is worth mentioning that there is no additional
filter (8) in [17]. However, we will artificially introduce it
with 72 = 0 to make a fair comparison with other observers.
Obviously, such a modification does not affect either finite-
time stability or robustness. Other parameters (v1, L;, 75,
i = 0,n) are the same for all the observers.

First, we consider the disturbance-free case (d = 0) when
all the observers provide the exact state estimate in finite
time. As it can be seen in Figure la, the r-homogeneous
norm ||£(t)]|, of the system state converges to the origin
not later than in 8 seconds. Moreover, for the prescribed-
time observer (red line), the settling time found from the
simulation matches exactly its theoretical estimate 7T'|,,—o =
v(0)/(py1) = 5 given in (18). On the other hand, it follows
from Figure 1b that for the proposed observer (black line)
the time-varying gain v(¢) is an upper bound for |w(t)| for
all t > 0 provided v(0) > |w(0)].

10 ; ;

€@l z(t)=max{v(t), [w(t)[}
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Fig. 1: Time evolution of ||£(t)]],, |w(t)| and v(t)
in the absence of external disturbances d

Now we will demonstrate the robustness property of the
closed-loop system (1), (6)—(8) with respect to external
disturbances d if 7, is chosen strictly positive. To this end,
assume that d,(t) = 0.1 - [sin(2t), wg(t), 1 + cost]T
and d, = 0.lwy(t), where w,(t) and w,(t) are uniformly
distributed random numbers in the interval (—1,1). One can
see in Figure 2a that the proposed finite-time observer (black
line) is indeed robust while its prescribed-time counterpart
(red line) is not. The different behavior might be explained
by taking a closer look at Figure 2b. For the case 72 = 0,
the time-varying gain v(¢) decreases to zero in finite time
regardless of |w(t)|. As a result, the closed-loop system
exhibits the finite-time escape. In contrast, for v, = 1, the
product v~ ()w(t) = v =i (t)w(t) /v(t), i = 0,n, remains
bounded for all ¢ > 0. Moreover, note that for both finite-
time observers (black and blue lines) the magnitude of the
steady-state error is of the same order. However, the proposed
observer additionally filters out high-frequency components
of the measurement noise d,.

VII. CONCLUSION

In this paper, we have presented a novel observer that es-
timates the state of a linear system in the observer canonical
form in finite time. Due to the specially chosen dynamical
gain, the finite-time convergence of the proposed observer
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Fig. 2: Time evolution of ||£(t)]],, |w(t)| and v(t)
in the presence of external disturbances d

o

follows from the asymptotic stability of the auxiliary system
for which the tuning process is trivial. Moreover, for particu-
lar initial conditions, quantitative estimates (the exact value if
~2 = 0) on the settling time have been given. The simulation
results have confirmed that, differently from the prescribed-
time observer [10], the proposed one is indeed robust with
respect to external disturbances. A more detailed study on the
choice of the observer parameters, especially 2, and their
effect on the steady-state error in the presence of external
disturbances is left for future research.
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APPENDIX

Lemma 6. For any ¢ € [0, 1] the following estimate holds for
all ¢ > 0:

14+ [e—1]% < 2c°.

Proof. While the proof for o = 0 and o = 1 is straightforward, let
us focus on the case g € (0,1). If c € [0,1], then 1 + [c—1]|¢ =
1—]c—1? <1—|c—1] =c < On the other hand, if ¢ > 1,
then 1+ [c—11°=1+4c— 1|2 <14 c® <2 O



