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Abstract: In this paper, adaptive immune algorithm based on a global search strategy (AIAGS) and
auxiliary model recursive least square method (AMRLS) are used to identify the multiple-input
multiple-output fractional-order Hammerstein model. The model’s nonlinear parameters, linear
parameters, and fractional order are unknown. The identification step is to use AIAGS to find the
initial values of model coefficients and order at first, then bring the initial values into AMRLS to
identify the coefficients and order of the model in turn. The expression of the linear block is the
transfer function of the differential equation. By changing the stimulation function of the original
algorithm, adopting the global search strategy before the local search strategy in the mutation
operation, and adopting the parallel mechanism, AIAGS further strengthens the original algorithm’s
optimization ability. The experimental results show that the proposed method is effective.

Keywords: adaptive immune algorithm; multiple-input multiple-output; fractional-order model;

Hammerstein model; system identification

1. Introduction

In recent years, with the rapid economic and social development, the complexity of
industry has been increasing. In order to understand and control these industrial pro-
cesses more accurately, it is necessary to study system identification. However, in real
life, nonlinear processes are inevitable and widespread. Nowadays, there is no definite
characterization for nonlinear processes. A block-oriented model is a description of non-
linear model, which is the result of the interaction between the dynamic linear module
and static nonlinear module. These model components can be connected in series, parallel,
or feedback [1]. Hammerstein model is a typical block-oriented model that consists of a
static nonlinear block in cascade with a dynamic linear block [2]. Because the dynamic
behavior of the model is only included in the linear block, and the nonlinear block is static,
this feature is conducive to identifying and controlling the nonlinear system constructed by
the Hammerstein model [3]. Hammerstein model is extensively used to identify nonlinear
systems [4-7]. As the model is widely used, the identification methods are also inten-
sively discussed. These methods include neural networks [8,9], piecewise linear model [6],
least square method [10], support vector machine [11], combined prior information [12],
and so on.

In real life, it is evident that the dynamic linear block based on integer order cannot
fully simulate the real model [13]. The fractional-order model extends the order of the
model from the integer level to the fractional level. Therefore, the study of the fractional-
order nonlinear model is essential [14]. At present, fractional-order models have been
discussed in many fields, such as molecular materials [15,16], the voltage and current of
the drive end impedance [17], industrial battery [18-20], and so on.

With the wide application of the fractional-order model, the problem of model iden-
tification has also been intensively discussed. However, the current methods have some
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limitations. The particle swarm optimization algorithm can be used to identify the pa-
rameters of the fractional Hammerstein model [21]. This method excessively depends on
the optimization ability of the algorithm and does not consider the internal relationship
between system parameters. Once the optimization algorithm has problems, it will signifi-
cantly impact the identification results. The Levenberg-Marquardt algorithm developed by
combining the two decomposition principles [22] can only be applied to the theoretical envi-
ronment. Once the system is affected by noise, the model’s parameters will not be identified
exactly. Reference [23] also requires an ideal environment. Some scholars pay attention to
the fractional-order Hammerstein model with single-input single-output [24-28]. Some pay
attention to the fractional-order Hammerstein model with multiple-input multiple-output,
but most use the state space equation as the linear block of the model [29,30]. However,
fractional-order calculus is a whole concept [31]. Using the transfer function of differential
equation to construct the linear block of the Hammerstein model can better integrate the
two concepts.

Based on the above background, this paper discusses a new method to identify the
nonlinear coefficients, linear coefficients, and fractional order of the MIMO fractional
Hammerstein model. In this method, AIAGS greatly improves the optimization ability by
improving the immune algorithm’s stimulation function and search strategy. Then, the al-
gorithm estimates the initial values of all MIMO fractional Hammerstein model parameters,
including fractional order. The estimated result provides relatively accurate initial values for
the subsequent algorithm. It solves the problem that the two-step method [28], which iden-
tifies coefficient and order, depends on the initial values. Then, using AMRLS, a method for
accurate parameter identification of the MIMO fractional-order model is proposed. Finally,
the effectiveness of the proposed method is verified by numerical simulation.

The main contribution of this paper is to propose an adaptive immune algorithm
with a global search strategy to accurately identify the initial parameters of the fractional
Hammerstein system. Secondly, a new recursive identification method for coefficients
and fractional order of MIMO fractional-order nonlinear system with differential equation
transfer function as linear block model is derived using an auxiliary model. Due to the
different ways of selecting the optimal solution, the AIAGS algorithm proposed in this
paper has higher reliability than the classical immune algorithm. Based on the auxiliary
model, the recursive identification algorithm for the MIMO fractional Hammerstein model
is given using the recursive least square method. The method in this paper solves the
initial value problem of previous methods and provides more accurate initial values. This
initial value cooperates with AMRLS, making the result of parameters identification of
multi-input and multi-output fractional Hammerstein model closer to reality.

In this paper, an improved immune algorithm is proposed in Section 2. In Section 3,
a new recursive identification method for MIMO fractional-order Hammerstein model with
differential equation transfer function as linear block model is derived by using auxiliary
model is discussed. In Section 4, numerical simulations show the effectiveness of the
proposed method. Finally, Section 5 gives some conclusions.

2. Adaptive Immune Algorithm Based on Global Search Strategy
2.1. Review of Immune Algorithms

The immune algorithm is an adaptive intelligent system inspired by immunology and
simulates the functions and principles of the biological immune system to solve complex
problems. It retains several characteristics of the biological immune system, including
global search capability, diversity maintenance mechanism, strong robustness, and parallel
distributed search mechanism. The immune algorithm automatically generates the initial
population by uniform probability distribution. After initialization, the population evolves
and improves by the following steps: calculation of stimulation, selection, cloning, mutation,
clonal inhibition, etc. [32].
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2.2. AIAGS
2.2.1. Stimulation Improvement

Individual stimulation is the evaluation result of individual quality, which needs
to be comprehensively considered individual affinity and concentration. The individual
stimulation can usually be obtained by a simple mathematical calculation based on the
evaluation results of individual affinity and concentration. In the traditional immune
algorithm [33], the stimulation is expressed as

Ssim(xi) = a-faps (%i) = - faen (%:) ey

where x; means the ith individual of the population; f, ¢ (x;) is affinity, which represents the
Euclidean distance between the current individual and the optimal individual; f4,, (x;) is
the concentration, indicating the number of other individuals whose Euclidean distance be-
tween the current individual and other individuals is within a certain threshold; f;, (x;) is
the stimulation; a and b is the calculation parameter. The algorithm will sort the individuals
according to the stimulation and make the next choice.

This paper made the following changes to the coefficients of affinity and concentration.
Firstly, the minus sign of Equation (1) is changed on the plus sign. Because the concentration
represents the quality of population diversity, and too high concentration means that there
are many very similar individuals in the population, the key point of the immune algorithm
is to suppress the individuals with a high concentration to achieve global optimization.
However, in both the original algorithm and various improved immune algorithms today,
the coefficient b is non-negative, which leads to a minor incentive for individuals with low
affinity and high concentration [34-38]. This improvement conforms to the core concept of
the algorithm.

Secondly, this paper designs a parameter f related to the current population’s max-
imum, minimum, and individual affinity values. In the original algorithm, the a and b
are constants. In various improved algorithms [34-38], the adaptive coefficients are only
related to the number of current iterations. Because the comparison of stimulations be-
tween individuals is carried out in the population of the current iteration, these adaptive
coefficients are not different from constants. They will not affect the stimulation ranking
of the population. In this paper, because f is quadratic when selecting individuals based
on stimulations, individuals with low affinity and individuals with high affinity will be
considered, increasing the global searchability. The parameter is expressed as

_( Japr(i) faffa>2 5
P (fﬂffmax — faffa @

where f,¢r, is the average of f,¢r, . and farr, . .

Finally, after a certain number of iterations, the population will move closer to the
optimal global individual. If the concentration problem is also considered, it may give
up the found optimal range and select the new random individual when selecting the
individuals. Therefore, a monotone decreasing adaptive operator is designed in this paper.
In the middle and later iteration stages, the concentration effect is negligible.

To sum up, the stimulation for this paper is expressed as

Fan(e) = (1= B)-fagp ) + 11— B (8805, g (x0) ®)

where gen means the current number of iterations and G is the total number of iterations.

After improvement, the approximate trend of individual stimulations is shown in
Figure 1a. The approximate trend of the stimulations of the original or other improved
immune algorithm is shown in Figure 1b. The x-axis is 100 individuals sorted from smallest
to largest according to affinity, and the y-axis is individual stimulation. It can be seen
from Figure 1 that the original algorithm and other improved algorithms generally only
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select individuals with low affinity. In contrast, the algorithm in this paper can consider
individuals with high affinity.
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Figure 1. Comparison of stimulations. (a) The stimulations of AIAGS. (b) The stimulations of
other algorithms.

2.2.2. Mutation Strategy Improvement

The original algorithm has a single strategy in the mutation stage. The algorithm
improved by others will enrich the mutation strategy and improve the probability of all
individuals for mutation. However, the mutation strategy is selected only by random
numbers, which makes the algorithm not flexible [38].

The algorithm of this paper has two minor changes in the mutation stage. First,
an adaptive operator pm that changes from algebra is designed, and its value decreases
monotonically between 0 and 0.8. The parameter can be expressed as

gen
pm = 0.8-(1— ?) )
Secondly, when setting the global optimization step, a variable sv is added based on
adaptation, gradually changing the mutation step. The optimal individual is selected for
retention of the individuals after several mutations, which greatly enhances the global
search ability.
To sum up, the mutation strategy for this paper can be expressed as

X = Xpest,j T Pm-(xrl,j — xrz,]'), rand > pm )
. Xp1,j 4 (pm +sv)- (%0 —%,37),  otherwise

where i means the sequence of individuals in the population; j denotes the sequence of
dimensions in the individual; x,1, 22, and x,3 are different individuals randomly selected
from the population except for the x;.

Obviously, in the early stage of the iteration, the mutation strategy will mostly choose
the second mutation strategy, edge mutation strategy, which will enhance the global
optimization ability of the algorithm. In the middle and later stages of the iteration, the first
mutation strategy, the optimal individual mutation strategy, will be selected for local search.

2.2.3. Simulated Annealing Strategy

The simulated annealing algorithm mimics the annealing process in metallurgy and is
classified as a single-based solution method. After comparing the current optimal solution
with the previous optimal solution, if the fitness of the current optimal solution is greater
than that of the previous one, it may abandon the current result and choose the previous
result [39].
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At the end of the improved algorithm, simulated annealing is added to avoid the
algorithm falling into the local optimum. Some people have done similar work, but both
the initial algorithm and others” improved algorithm use stimulus to evaluate the optimal
solution [33]. This paper uses affinity to evaluate the optimal solution at the end. However,
the stimulation of the optimal individual of the previous generation may be slightly big,
resulting in not being selected during mutation selection, so the affinity of the optimal
individual of the current generation may be greater than that of the previous generation.
At this time, the effect of simulated annealing will likely jump back to the result to optimize
further. The replacement for such a case depends on the probability p as defined as

p:e_AFAF:fﬂff(xi) 1 (6)

farr(xi)

where x; is the current optimal solution; x; denotes the previous optimal solution. This
part will replace the solution if p < rand(0,1).

2.2.4. Pseudo Code of AIAGS

To sum up, there are some innovations of this paper on the existing immune algorithms.
The pseudo code of AIAGS is explained in detail in Algorithm 1. The flowchart of AIAGS
is explained in detail in Figure 2.

Algorithm 1: AIAGS

Step.1 Define the objective function F(x);

Step.2 Initialize population X;

Step.3 Evaluate all the individuals x; by the objective function F(x);

Step.4 Calculate the affinity f,¢(x;) and concentration fg,, (x;) of each individual;

Step.5 Initialize the number of iteration m = 1;
Step.6 While m < max number of iterations M;
Step.7 Calculate the stimulation f;, (x;) of each individual by the Equation (3);
Step.8 Select the individuals in the population by stimulation and clone the individuals;
Step.9 Mutate the cloned individuals by the Equation (5);

If the generated mutation vector exceeds the boundary, a new mutation vector is
Step.10 s

generated randomly until it is within the boundary;

Step.11 Inhibit cloning and calculate the affinity of each new individual;
Step.12 Generate optimal individual by Simulated Annealing by the Equation (6);
Step.13 End;
Step.14 m=m+1;

Step.15 End while;
Step.16  Return the best solution.

2.3. Benchmark Function

Due to the limitations of intelligent optimization algorithms, unlike the traditional
algorithm, which has a mathematical theoretical basis, it is not strict. After improving
the optimization algorithm, most people use the classical benchmark function to test the
algorithm'’s effectiveness. This article uses eight classical and four CEC2017 benchmark
functions to evaluate AIAGS. The u() of F6 and F7 is expressed as

K(xj—a)", ifx;>a
u(x;,a,k,m) =<0, —a<x>a ?)
K(—x;—a)", —a<x

These classical functions are divided into three groups: unimodal (F1-F4), multimodal
(F5-F7), and fixed-dimension multimodal (F8). The unimodal benchmark function has only
one optimal solution, which can verify the development and convergence. The multimodal
benchmark function has many optimal solutions. However, there is only one global optimal
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solution, and the rest are local optimal solutions. The fixed dimensional multimodal func-
tions can define the desired number of design variables and could provide a different search
space. Therefore, the multimodal functions are responsible for testing exploration and
avoiding the entrapment in the optimal local solution. Hybrid and composition functions
can reflect some problems that are closer to reality [40]. In Table 1, the corresponding prop-
erties of these functions are listed, where dim represents the dimensions of the functions

and range indicates the scope of the search space.

Define the objective function

v

Initialize population and define
m=1,max number of iterations M

v

Evaluate each individual by the objective function and
calculate the affinity and concentration

Calculate the stimulation of each
individual by the equation (3)

v

Select the individuals by stimulation, and
detine pm using equation (4)

Edge mutation
strategy

y

Optimal individual
mutation strategy

Update the population, and calculate the affinity of each
individual in the new population

v

Generate optimal individual by Simulated
Annealing by the equation (6)

Figure 2. ATAGS.
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Table 1. Benchmark functions.
Name Formula Range Fomin
Sphere Fl(x) = 21 1x? [—20, 20] 0
2
Schwefel 1.2 2(x) = ( i ]> [—100, 100] 0
Rosenbrock F3(x) = ZD 1 [100- ( Xz’+1)2 + (x — 1)2} [—30, 30] 0
Step F4(x) = Y2 (x; +0.5)> [—100,100] 0
Ackley F5(x) = —20exp (—0.2/1 Y2 22) —exp {l Y2, cos(anl-)] +20+¢ [—40,40] 0
| | Fo(x) = Z[10sin(myr)] + T2 (vs — 1)1+ 10sin (1) +
Generalized penalized 1 Zg Lu(x;, 10, 100,4))y; =1+ xz% [—50, 50] 0
Generalized penalized 2 F7(x) = 0.1{sin?(37tx1) + Zigl (x;i = 1)2 1+ sin?(37tx; + D]+ [—50, 50] 0
(xp — 1)%1 + sin?(27txp) }+ X1 u(x;,5,100,4)
) ~1
Shekel’s Foxholes F8(x) = gy + T2 - % - (xi _ aij)} [—70, 70] 1
Hybrid function 4 (N = 4) F9(x) [—100, 100] 1400
Hybrid function 7 (N = 5) F10(x) [—100, 100] 1700
Composition function1 (N =3)  F11(x) [—100, 100] 2100
Composition function4 (N =4)  F12(x) [—100, 100] 2400

2.3.1. Comparison of AIAGS with Other Algorithms

In order to reflect the improvement effect of the immune algorithm in this paper,
this section compares AIAGS with the original immune algorithm two improved immune
algorithms: improved artificial immune algorithm (IAIA) [28] and modified artificial
immune algorithm (MAIA) [29], and two new algorithms: Harris hawks optimization
(HHO) [41] and Aquila optimizer (AO) [42]. The parameter settings of the counterparts’
algorithms are given in Table 2. The comparison results are shown in Table 3. However,
intelligent algorithms are highly accidental. After several tests, this paper calculates
the average value and standard deviation of each test result to avoid misleading the

experimental results and the practical application of the algorithm.

Table 2. Parameter settings.

Algorithm Parameter Settings
AIAGS 6=0.1,s50=02
AO x=056=05
1A x=2,=1,6=02,pm=07
IAIA x=2,=1,6=0.613, pm=0.7
MAIA 6=08,pm=0.8,cr=028
HHO x=050=05

Table 3. Comparison of results obtained for the benchmark functions.

AIAGS AO IA IAIA MAIA HHO
F1
worst 0 2.86 x 10771 0.000124 0.000145 0.030882 1.98 x 1046
best 0 7.37 x 10776 7.65 x 1075 354 x 107> 0.001683 2.62 x 10758
Avg 0 5.74 x 10772 9.86 x 107° 7.71 x 107° 0.012509 1.99 x 10
Std 0 1x 1071 1.46 x 107> 328 x 107° 0.009914 595 x 10~%
F2
worst 0 2.82 x 1075 0.006578 0.022761 16.07011 1.71 x 1042
best 0 1.72 x 10773 0.002606 0.013182 0.812125 1.15 x 10751
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Table 3. Cont.
AIAGS AO IA IAIA MAIA HHO

Avg 0 2.82 x 107% 0.003962 0.017273 4.565824 3.78 x 10743
Std 0 8.93 x 10757 0.001401 0.003087 4.947259 6.69 x 10743
E3

worst 6.39 x 1077 0.001305 433.5283 696.2436 83.41411 0.008889
Best 55 x 1077 5x 107° 0.99727 0.762353 44702 2.1 x107°
Avg 9.99 x 1078 0.000319 80.76008 143.8289 29.75245 0.002238
Std 1.83 x 107 0.000424 143.8194 240.8117 30.68641 0.002581
F4

worst 0 6.97 x 107° 0.004139 0.00329 0.00329 9.33 x 107°
Best 0 23 x 1077 0.001612 0.00174 0.00174 7.93 x 10710
Avg 0 1.87 x 1075 0.003066 0.002567 0.002567 2.05 x 107>
Std 0 232 x 107° 0.00077 0.00053 0.00053 2.64 x 107°
F5

worst 8.88 x 10716 8.88 x 10716 4.663342 3.223428 1.019824 8.88 x 10716
Best 8.88 x 10716 8.88 x 10716 0.017455 0.019081 0.137416 8.88 x 10716
Avg 8.88 x 10716 8.88 x 1016 1.139553 0.342006 0.437464 8.88 x 10716
Std 0 0 1.617355 1.012431 0.323219 0
F6

worst 471 x 10732 3.84 x 107° 4.772913 6.250579 0.005788 2.07 x 107>
Best 471 x 10732 7.83 x 1078 1.16 x 1073 0.335882 0.000107 1.56 x 1077
Avg 4.71 x 10732 7.48 x 107° 1.984778 3.781554 0.001743 6.34 x 107°
Std 0 1.16 x 10~° 1.830602 2.512286 0.002048 6.86 x 1076
F7

worst 1.35 x 1032 0.000281 0.000101 819 x 10~° 0.039677 0.000501
best 1.35 x 10732 1.31 x 107° 521 x 107° 3.87 x 107> 0.002672 1.18 x 1077
Avg 1.35 x 10732 425 x 1072 8.01 x 107° 5.89 x 107> 0.017996 8.5 x 107
Std 2.88 x 10748 8.69 x 10°° 1.55 x 107> 1.58 x 107> 0.01293 0.000143
E8

worst 0.998004 2.982105 1.992031 0.998004 0.999027 1.992031
best 0.998004 0.998004 0.998004 0.998004 0.998004 0.998004
Avg 0.998004 1.593234 1.166875 0.998004 0.998107 1.196819
Std 234 x 10716 0.958412 0.362935 2.01 x 10715 0.000323 0.397606
F9

worst 1528.366 5142.015 2215.496 2302.871 5755.439 4349.2
best 1472.889 1557.776 1443.205 1428.962 1488.148 1450.039
Avg 1503.786 2462.484 1580.193 1655.434 2510.73 1833.8
Std 19.26844 978.4552 223.2629 287.2931 1264.939 843.7423
F10

worst 1794.68 1838.131 1763.443 1782.14 2200.955 1840.59
Best 1744.138 1731.296 1722.813 1725.397 1766.414 1744.772
Avg 1774.579 1781.842 1738.947 1748.674 1898.936 1781.998
Std 17.10128 32.03933 10.8574 22.15373 122.3724 30.2191
F11

worst 2260.104 2338.993 2264.487 2288.434 2319.733 2388.341
Best 2209.787 2204.09 2200.005 2200.003 2201.822 2205.34
Avg 2236.802 2272.26 2211.444 2211.249 2265.511 2272.888
Std 18.17673 56.04231 18.0651 25.8142 44.29724 71.44948
F12

worst 2717.367 2778.692 2772.984 2762.261 2824.593 2857.503
Best 2521.748 2746.416 2500.074 2500.073 2505.906 2770.847
Avg 2626.946 2767.838 2669.676 2629.372 2710.07 2799.953
Std 61.88762 9.524766 114.739 111.2591 104.6337 28.32715




Mathematics 2022, 10, 212 9 of 21

2.3.2. Convergence

Convergence is the ability of the algorithm to search and converge to an acceptable
solution in a certain time. Convergence is an important index to evaluate the performance
of the algorithm. An algorithm has high convergence, which means fast optimization speed
and high precision. Generally, the convergence speed can be measured by the number of
iterations, and the convergence value can measure the accuracy.

The convergence curves of AIAGS and the other five algorithms in 12 benchmark
functions are shown in Figure 3. It can be seen from Table 2 and Figure 3 that the con-
vergence speed and optimization ability of AIAGS are not the strongest in individual
benchmark functions. On the whole, AIAGS is far better than other immune algorithms
in terms of convergence speed and optimization ability, and it is also better than the other
two algorithms.

2.4. Summary

In this chapter, the immune algorithm’s stimulation function and mutation strategy are
improved, and simulated annealing is added to the final step to select the optimal solution.
The core idea of these improvements is to avoid finding the optimal local solution. After
improving the algorithm, 12 different types of benchmark functions are used to evaluate
the algorithm’s performance. Experiments show that the development and exploration
ability of AIAGS is significantly improved compared with the previous immune algorithm.
These conclusions provide substantial proof for the following system identification work.
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Figure 3. The convergence curves of AIAGS and other six algorithms.

3. Identification Method of MIMO Fractional Order Hammerstein Model
3.1. MIMO Fractional Order Hammerstein Model
3.1.1. Fractional Order Differentiation

At present, there are three definitions widely used in the field of fractional calculus:
Griinwald-Letnikov (GL), Riemann-Liouville (RL), and Caputo definitions. Because the
GL is easy to program [43], this paper considers it the research object. The definition of
fractional order calculus can be expressed as

.1 B il « .
Dif(1) = lime Y3 -1 (4 ) st o ®)
where « is the fractional order. Because this paper explores differential equations, « > 0. h

is the sampling time; [| means that the integer part is reserved; (-1) ( ? ) is the binomials

of (1 —z)". By denoting w;" to replace the binomials, so w}" can be expressed as

e il ) (-D)T(a+1)
ot =05 ) = e v

Finally, when ty = 0, the definition of fractional order calculus can be expressed as

1

DEf(t) = oo Yoy wh (= jh) (10)
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3.1.2. MIMO Fractional-Order Hammerstein System

The MIMO Hammerstein model of this paper can be schematically represented in
Figure 4. Hammerstein model is a typical nonlinear model composed of static nonlinear
block and dynamic linear block. the dynamic linear block can be expressed as

Y1 (t) Gii1 Gz ... Gim 1/{/1 (t)

o (t Gy, G ... Gom ub (t
y ( ) _ : 1 2‘( ) 1)
yN(i’) Ger Ger e GN,M uM(t)

where y(t) is the kth system output; uj(t) is generated by the lth system input u;(f)
through the nonlinear block, which can be expressed as

up(t) = cpa-fra(ur(t)) + i fio(u(t)) + oo+ com fim, (w(t))
= Loy Sl frm (ur(1))
where c; . are coefficients to be identified; f; .() are a series of basic functions. G is

a fractional-order transfer function, which can reflect the relationship between u(t) and
yi(t); it is defined as

(12)

I T

Gk, (s)
g S + g 8D+ g

(13)

where a; ;. and by ; . are coefficients to be identified; o is the fractional order to be identified.
For the convenience of calculation and programming, in this paper a; o is assumed to be 1.
According to Equations (11) and (13), the kth system output can be expressed as

_ / / /
Ye = Gk,lul + Gk,zuz + -+ Gk,MuM
_ by mS"™ b1 1SV by
ak,l,nsm""ak,l,n—ls(n_l)ﬂ+'“+“k,1,15“+1 1
b S b 1SV by (14)
B2 S" 01 ST D4 91504172
b S"™ o ar 1SV b oy
A M S g -1 ST a1 SE 1T M

i N

»| Linearity

uy (k) uy’ (k)
- Nonlinearity -
Block ) Block

—— _!m. —p
Hﬂl(k) HJ'H J'.H(k)

Figure 4. MIMO Hammerstein model.

By reduction of fractions to a common denominator and simplifying Equation (14),
we can get an equation described as

(Ak,NASNAa + Ak,NA_IS(NA_l)‘X 4.4 Ak,lstx + 1)yk
= (Bk,l,NBSNBa + Bk,l,NB—ls(NB_l)lx 4+ Bk,l,O) Lt/1+
(15)
(Bk,Z,NBSNB“ + By Ny SNETDE 4 Bk,z,O) wh + -+

BiwiNg SVBY + Bigng 1S NVETVE 4 Bk,M,O) Uy
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where A is the polynomial containing a; B is the polynomial containing 2 and b; the
coefficient of fractional order Ny = M % n, Ng = (M — 1) * n + m. To sum up, the MIMO
fractional-order Hammerstein system discussed in this paper can be expressed as

{ yi(t) + T2 AgiD™yi(t) = %o %0 BrajDuj (1)
Yk

(16)
(1) = (D) + (1)

where v(t) is the Gaussian white noise; y; () is the measured output containing noise.
According to Equations (10) and (16), the MIMO fractional-order Hammerstein system can
be expressed as

/ ¢ 1 M ng e By, ki t/h] in ¢ ih
yi(t) = m' EOEOm;l i Clm” Z Wi fim (i (t = jh)) .
na A [t/l’l ( )

_ZZ hiw E wmyk(t_]h) ( )

3.2. Parameter Identification Based on Auxiliary Model Recursive Least Square Method

In the MIMO fractional-order Hammerstein model, all the coefficients and the frac-
tional order are needed to be identified. Previous articles usually considered only part
of coefficients or for the SISO system. The work of this paper is rarely concerned before.
The identification work is divided into coefficient identification and order identification.
However, the two results affect each other, which cannot identify coefficients precisely
without a precise fractional order. This paper will first use a series of input and output data
to obtain the initial values of coefficients and the fractional order by the AIAGS algorithm
mentioned above. The initial value is a little precise. Then, the initial value will be used to
get the parameter identification result of the fractional-order Hammerstein model through
the auxiliary model recursive least squares (AMRLS) algorithm.

3.2.1. Coefficient Identification

According to the basic knowledge of system identification, the input-output relations
can be expressed as

yi'(8) = ye(t) + o(t) = D (t)-6," + 0(t) (18)

where @ (t) is the variable vector including input-output data, which is expressed as

2i(t) = [@ra(t), @Bm(t) Drs (s Dy (s B0 (1), B0, (B Dy, (1]

gkA [ ]t/f (i _1/ t_]h)r Z[t/h] yk(t _]h)] (19)

@%ﬁw{ﬁMl%umwwm ﬁﬁ@%Mmuﬂmﬂ

According to Equations (16) and (17), the vector 6y is found and expressed as

O = 04 0100 /080w OB pgr 08, |

Oka = [Qu1 Qe2 - Qiony ) (20)
QBk/I,i = [Wk,l,iclflf ceey Wk,l,icl,nzc’ ceey Wk,M,iCM,ll ey Wk,M,iCM,nlc]
where )

Qk,i = zl: A

54 S
By,j (21)

- W%
Wk,l,] - " m

i=1 pia
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It can be clearly seen that 6 contains coefficients that need to be identified. It is worth
mentioning that y (t — jh) is unknown so that 6 4 cannot be identified directly by @ 4 (t).
According to references [44], an auxiliary model is used to estimate the unknown variable
Yk (t — jh). The auxiliary model of this paper can be schematically represented in Figure 5.
The main idea of the auxiliary model is that the real output of the system y;/(t) is replaced
by the output of the auxiliary model v, (t). Then, the identification problem has changed
from the relationship between y;/(#) and u; to the relationship between y,,,x(t) and u;.

uy(k) uy’(k) (k)

E Nonlinearity : Linearity -

, Block > Block S
u, (k) u,,’(K) Yulk)

i Uam1’(K) Yam1(K)
: Nonlinearity - 7| Linearity [
5 Block ) Block :
Hymm 7 (}E5 J'.GHHIE’E)

Figure 5. The MIMO Hammerstein model based on the auxiliary model.

According to Figure 5, the input-output relations of the auxiliary model can be writ-
ten as

yamk(t) = @amk(t)'eaka (22)

where

Bamk(t) = [Qumk,A(t)/ DBiio (D) DBy s (8o DBy () DB (8), DBy (8, DBy (t)}

. h . o
Qumk,A(t) = [_ Z][Z{l] w;(yumk(t - ]h) AR A ][11] w]r'lA’Xyamk(t - ]h)} Gamk = Gk (23)

The estimate of @ (t) can be used as the value of the auxiliary model information
vector @,,x(t) and the parameter identification of 6y can be used as the value of the
auxiliary model parameter vector 6,,,x. Define the criterion function as

2

T(6") = 3 X0 5 6) ~ Zam(é] @)

By finding the minimum value of the criterion function, the value of &, (i )9}; can
approach the value of y;/(i) to identify ;. The minimum value can be obtained by the
following equation.

2 (")
36"

= Y BT (1) [k () — Bami ()] = 0 (25)

When Y, @k (i — 1)@ i (i — 1) can be inversed, the value of 6 can be identified
by the recursive least squares as follows:
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6 (5) = [Ty Dot (i — 1) B (i — 1)] zf \ Dot (D)9 (i)
6 (1) = 6 (£ = 1)+ L() [/ (1) = @i ()6 (£ = 1)
L(t) - P(t - amk [ + gamk P<t - 1)®aka(t)] - (26)

P(t) = [I—L( )Bamk ()] P(t = 1)

where P(0) is a diagonal matrix in which the main diagonal elements are huge and equal.
According to the above equations, the elements of f; are all identified. Without losing
generality, assuming c;; as 1 can facilitate calculation and ensure the uniqueness of the
final parameters. Then, the unique values of Wy, ; and ¢, are calculated; they can be
expressed as
Wiij = 0p,; [(1—1) xnpc + 1}

Z”r 05,1, (F) 27)
Cl = : e
Jm i=0 Wk,l,j

So far, the estimates of A, B, and ¢ have been obtained.

3.2.2. Order Identification

In the previous section, this paper discusses the identification of coefficients. Substi-
tuting the accurate estimated value of the coefficients into Equation (17) can identify the
order accurately. Define the criterion function as

J@) = 3 Ty ' () — eli)]? 28)

By finding the minimum value of the criterion function, the value of 1 (i) can approach
the value of /(7). The minimum value can be obtained by the following equation:

Ta) oy D i) i) = 0 9

where

it ~ ~ -
Bl — D (Gpy(s™)uf (1) + Cra(s®)uh(t) + - -+ GLaa(s® )ity (1))
M1 B n SVB 4By 0
(Ak,NASNA"‘+~~+1)2 (30)
Np-B1, N SVB® +++++ By 115
Ak,NASNf“\-l""—i-l

1=0

.(NA.Ak,NASNA“ S Ak,lslx) —

According to references [24], In(s)-u;(t) can be replaced by s*-(In(s) /s*)-u;(t). The in-
verse Laplace transform of In(s) /s* is a digamma function can be expressed as

) Fald ]

Then, In(s)-u(t) can be expressed as

pe {F(lzx) dl;sz) D4l (t) — r(la) /0 (= 1) in(t— ) (t)dr] (32)

It’s easy to see that o can be calculated by Equations (28)—(32).
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3.3. Summary

So far, the estimates of A, B, ¢, and « have been obtained. Because A are polynomials
about 4, B are polynomials about a and b, it is feasible to estimate the value of 14 a by the
value of n4 A. Then, it is feasible to estimate the value of b by the value of a and B. To sum
up, all estimates work has been completed.

4. Experimental Results

In this section, two numerical examples will demonstrate the validity of the pro-
posed method.

4.1. Example 1

Consider the following model, which is expressed as

ya(t) Gi1 Gip wy(t) |,
[ 1 (8) ] Gay Gao (1) Y (t) =y(t) +o(t) (33)
where . 3
G1 = a7 G12 = 30577
_ _ 4 _ 5
Go1 = oo G22 = 50957 (34)

uh(t) = ug(t) +0.5u12(t) + 0.3uq3(¢) + 0.1u1%(t)
ub () = ua(t) + 0.4up%(t) + 0.2ux3(t) + 0.1ux*(t)

The inputs u; and u, are persistent excitation signal sequences with unit variance
and zero mean. v(t) is the stochastic Gaussian noise with zero mean and variance is 0.005.
Then, the outputs y(t) are generated by their respective transfer functions of the MIMO
fractional-order Hammerstein model.

According to the model, the 6 to be identified are

0 = [a11,1, 8121, b11,0,b12,0, 82,11, 8221, 02,10, 02,20, €1,1, €12, €1,3, €21, €22, €23, 2] (35)
=[5 3,43,6,24,5, 05,03, 0.1, 04, 0.2, 0.1, 0.3]
The identification steps are described in Section 3. At first, the intelligent optimization
algorithm identifies the initial value of the model. Then, using AMRLS to identify the model
coefficients, and at this time regarding the initial value of fractional order as the model’s
actual value. When the coefficients are estimated, the estimated values of the coefficients
are considered to be the true value to identify the fractional order. Finally, identifying
coefficients and order is repeated until the iteration’s end or satisfactory results are obtained.
The pseudo-code of the identification process is explained in detail in Algorithm 2.

Algorithm 2: Identification process

Step.1 Collect the dates of all inputs, outputs;

Step.2 Obtain the initial of unknown parameters by using intelligent optimization algorithm;
Step.3 While m < max number of iterations M;

Step.4 Estimate the value of model coefficients according to Equation (25);

Step.5 Estimate the value of fractional order according to Equation (29);

Step.6 If the two criterion function values ] within the actual accuracy requirements;
Step.7 Break;

Step.8 End;

Step.9 m=m+1;

Step.10  End while;
Step.11  Return the best solution.

In order to reflect the importance of the initial value of fractional order, in this section,
the initial value is identified by three different optimization algorithms: AIAGS, HHO,
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and AO. The next identification work is carried out under four initial values. This section

evaluates the final identification results from two aspects: RQE and MSE. They can be

expressed as

(6-0)°

Ve (36)
— Lo (i)

MSE= =t

RQE =

where 0 and 7); are estimated values; 8 and y; are true values.

The final identification results obtained by Algorithm 2 are shown in Table 4, and the
RQE and MSE of the results are shown in Table 5. The outputs of the real model and the
outputs of the model obtained through identification are shown in Figures 6 and 7. Figure 8
shows the estimated fractional-order convergence curve.

Table 4. The final identification results.

Method
(and a1 4121 biio bioo a211 221 boio bopo €11 €2 €3 €1 @2 €3 o L)
AMRLS)

AIAGS 5127 3.120 3.976 2959 6.118 2.017 399 4970 0.501 028 0.095 0.400 0.200 0.100 0.299 0.333
AO 4619 3.325 3.887 3465 5377 1760 4.196 5272 0509 0297 0.098 0.404 0.198 0.098 0275 0.391
HHO 4.641 3.329 3.882 3.448 5289 1757 4.152 5283 0508 0.296 0.097 0.404 0.198 0.099 0.278 0.382

Table 5. The RQE and MSE of the results.

Method

(and AMRLS) AIAGS AO HHO
RQE 0.1360 0.2931 0.2987
MSE 0.0144 0.0944 0.1019
10 L] 1 L] | | | L | | | | | |
real
* jdentified
] o I -
T 6r | I '1 .
3 |
g F | L
2 4 i ] | l | aall |1 ,
|
! “‘ : L ] II l N 1 | } | ] 1
2 | ] ‘ll | ! : -

0
1800 1820 1840 1860 1880 1900 1920 1940 1960 1980 2000
T

Figure 6. The real output 1 and the identified output 1.
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14 L] L L) L] L] L] L] L] |

m—real
* identified

output 2

.u

0 Il 'l L 'l L Il Il 1 Il
1800 1820 1840 1860 1880 1900 1920 1940 1960 1980
T

Figure 7. The real output 2 and the identified output 2.
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0.33
0.325
0.32
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0.31

0.305

03

0 295 '] L L L L L L L L
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iteration
Figure 8. The estimated fractional-order convergence curve.
4.2. Example 2

Consider the following model, which is expressed as

R -
¥ (t) = y(t) +o(t)

where o7
-5 — 177419
Gi1 = 30757, C12 = 1500050711
_ _ 18s%415 _ 1
G2 = gt zi0741 G22 = 1607571 (38)

uh(t) = ug(#) +0.5u12(t) + 0.2uq3(¢) + 0.1u1%(t)
ub () = ua(t) + 0.4up%(t) + 0.3u23(t) + 0.1ux*(t)

The parameter meanings are similar to that of Example 1, so 6 can be expressed as

0 = [a11,1,812,2,8121,b1,1,0, 1,21, 01,20,8212,82,1,1,8221,b2,11,b2,1,0, 62,20, €1,1,€1,2,€1,3,€2,1,C2,2,€2,3, ]

39
=1[2,1513,517,19,22,21,16,18,1.5,1, 0.5, 0.2, 0.1, 0.4, 0.3, 0.1, 0.7] (39)

By repeating the identification process similar to Example 1, the final identification
results are shown in Table 6, and the RQE and MSE of the results are shown in Table 7.
The outputs of the real model and the outputs of the model obtained through identification
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are shown in Figures 9 and 10. Figure 11 shows the estimated fractional-order convergence

curve.

Table 6. The final identification results.

Method
(and a1 a2 Mp1 b bipan bipgo 4212 4211 4221 boin boio bopo €11 12 3 @1 @2 o ot

AMRLS)

AIAGS 2.002 1501 1.297 5.033 1.703 1915 2.164 2215 1766 1.675 1.564 1.029 0.504 0.191 0.095 0.385 0.293 0.101 0.700
AO 2946 1453 1.174 5.642 1.127 1.832 2459 2544 0.733 4.680 1.626 1.122 0.483 0.188 0.100 0.347 0.290 0.106 0.582
HHO 3182 142 1.197 5.697 1.004 1.808 2463 2.605 0.691 4962 1.631 1.132 0.482 0.188 0.100 0.344 0.288 0.106 0.570

Table 7. The RQE and MSE of the results.
Method
HH
(and AMRLS) AIAGS AO o
RQE 0.1819 0.6579 0.6935
MSE 0.0351 0.5133 0.6626
20 L] | L] L L] L] L] | |
— real
#* jdentified
15 -
L o 10 b -
= |
2 ' |
S . |
© 5 | . s i
! (! Tyl 1
| i Y )
0 b T =
i Il 1 Il Il 1 'l Il 1 'l
1820 1840 1860 1880 1900 1920 1940 1960 1980 2000
T
Figure 9. The real output 1 and the identified output 1.
7 ] L] 1 L] L] L] L] 1
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! |
o~ 4T .
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o 2 | ‘ . | )
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; |
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1800 1820 1840 1860 1880 1900 1920 1940 1960 1980 2000
T

Figure 10. The real output 2 and the identified output 2.
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Figure 11. The estimated fractional-order convergence curve.

5. Conclusions

This paper discusses a new identification method for MIMO fractional-order Hammer-
stein models. In order to improve the accuracy of identification results, the identification
process needs a heuristic algorithm to provide the initial value. Because the immune algo-
rithm is prone to premature convergence, this paper improves the immune algorithm and
proposes AIAGS. In AIAGS, the immune algorithm’s stimulation function and mutation
strategy are improved, and simulated annealing is added to the final step to select the
optimal solution. The core idea of these improvements is to avoid finding the optimal
local solution. Then, through the obtained initial value, the auxiliary model recursive least
squares method is used to accurately identify all the MIMO fractional-order Hammerstein
model parameters. The experimental results show the effectiveness of the proposed algo-
rithm. The proposed methods in this paper can be applied to other literature [45-47], such
as parameter identification problems of different systems, engineering applications, fault
diagnosis, and so on.
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