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Summary

A kick in oil and gas drilling is an unwanted, unexpected leak of oil and gas from
the reservoir into the well-bore. This can happen when the surrounding formation
pore pressure exceeds the well-bore pressure. A loss of circulation is the leak of
drilling mud from the well-bore into the surrounding formation which occurs if the
well-bore pressure is sufficiently higher than the formation pressure. Both types of
leaks can have severe consequences related to the safety of the drilling crew, the
rig itself and the surrounding environment. Even if the risk of severe safety related
incidents is minimal, leaks are associated with high purely economical costs, both
related to down-time (non-productive time), or fracturing of the well which might
affect the future revenue-generating capabilities of the well. Besides preventive
actions to reduce the likelihood that a leak occurs, it is evident that the ability to
attenuate a leak when they do happen is an important part of any drilling operation.
Early kick & loss detection is an important factor in fast leak attenuation. Almost
equally important is early kick & loss estimation where information about the
leak, such as pore pressure, well pressure, formation permeability and inflow size,
is estimated in real-time and used to guide the controller for faster leak attenuation.

The well-bore can be several kilometers long and transient fluid flow effects are
significant. The fluid flow is therefore often modeled by hyperbolic partial differen-
tial equations (PDEs). Previous results on kick and loss detection and estimation
has mainly focused on using lumped ODE models (with some notable exceptions),
where the infinite dimensional PDE model is approximated by a finite dimensional
ordinary differential equation model. This thesis investigates the possibility of
using distributed PDE models directly in kick and loss estimation schemes.
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CHAPTER 1

Introduction

1.1 The kick & loss problem in oil & gas drilling

Figure 1.1 shows an illustration of an offshore drilling system. A rotating drill
string with a drill bit at the end is lowered down to the seabed and used to dig a
hole down to a prospective reservoir where oil and gas can be extracted through
porous formations. The drill string is hollow allowing a drilling fluid, referred to
as mud, to be circulated down into the well using a pump top-side at the rig. The
mud exits through nozzles on the drill bit down-hole and is circulated up in the
annulus between the drill string outer walls and the well. Between the seabed and
the rig, a riser is installed to separate the drilling system from the surrounding sea
water.

drill bit

reservoir

Figure 1.1: Illustration of an offshore drilling system.



1. INTRODUCTION

The drilling mud is used to transport rock cuttings out of the well to the rig,
where the cuttings are separated from the mud and the mud recirculated down the
drill string. Equally important is that the mud provides well pressure control [26].
In steady state, the well pressure is the sum of the hydrostatic pressure, frictional
pressure loss and top-side pressure. Figure 1.2 shows a typical well pressure profile
and associated lower and upper pressure bounds. The process of isolating the well

pressure >

choke pressure

well pressure

casing

fracture pressure

open-hole

pore pressure

true vertical depth

Figure 1.2: Pressure margins in drilling.

from the surrounding formation is called completion and involves the insertion of a
casing pipe in the annulus which is typically cemented in place. The section below
the casing pipe is open to the surrounding formation and the well pressure in this
region must be carefully controlled. The lower pressure bound is determined by
the pore pressure. If the pore pressure exceeds the annular pressure, fluids from
the surrounding formations, which can be water, oil or gas, will start flowing into
the well. This phenomenon is called a kick. If not handled, a kick will lead to a
blowout on the surface endangering both the safety of personnel and the drilling
rig. The opposite situation with a high annular pressure might lead to fracturing
of the well and flow of drilling mud into the surrounding formation, potentially
damaging the formation. This phenomenon is called a loss (loss of circulation or
loss of drilling fluid). Even more severe, a loss of drilling fluids leads to a lower
hydrostatic pressure which in turn might cause a kick further up the annulus.

In conventional drilling the annular pressure gradient is controlled by varying
the density of the drilling mud. However, with a circulation speed in the magni-
tude of ~ 1ms™!, this process is too slow to handle an unexpected rise in reservoir
pressure and the resulting kick. Instead, various time-consuming shut-in and circu-
lation procedures must be initiated. This entails stopping the rotation of the drill
string, lifting the drill-bit up from the well-bottom, closing the top-side annular
seal known as a blow out preventer and circulating out any reservoir fluid in the



1.2 Mathematical preliminaries: Hyperbolic PDEs

annulus.

In Managed Pressure Drilling (MPD), the annular pressure is controlled more
actively. Various technologies exist, the most common being annular back-pressure
and dual-gradient systems. A back-pressure can be applied by sealing the annulus
top-side at the rig using a rotating control device and restricting the return flow
through a choke valve. This allows for continuous pressure control while drilling
by adjusting the valve opening. In addition, a back pressure pump can be used
to maintain the hydrostatic pressure in the case of lost circulation by pumping
additional mud into the annulus. In addition to being an enabling technology by
making wells with tight pressure margins drillable, MPD can be used for fast kick
attenuation by actively adjusting top-side pressure in response to changes in the
down-hole situation [82]. Using MPD, the kick can be attenuated without stopping
drilling, avoiding the costly shut-in procedures. However, the top-side separator
equipment can only handle a limited amount of production fluids. Early kick
detection and estimation are therefore essential to prevent the kick from developing
in magnitude to a level where shut-in procedures must be initiated [47, 50, 85, 92,
102].

1.2 Mathematical preliminaries: Hyperbolic PDEs

The models used to describe the drilling systems in this thesis are hyperbolic partial
differential equations (PDEs), so before presenting the physical drilling models,
some background material on hyperbolic PDEs are provided.

1.2.1 Notation

For a signal z : [0,1] x [0,00) — R™, partial derivatives with respect to e.g. space
are denoted z, or 0,z; for each element ¢ = 1,...,n. The Lo-norm is denoted

[|z]] := \//o 2T (z,t)2(x, t)dx. (1.1)

For f:[0,00) — R, we use the vector spaces

o :
feL, </ |f(t)|pdt) < o0 (1.2)
0
for p > 1 with the particular case

f € L ¢ sup|f(t)] < oo. (1.3)
>0

Derivatives with respect to time are denoted f.
To simplify the notation, for functions of time and space the temporal and
spatial arguments (z,t) are sometimes omitted.

1.2.2 Classes of hyperbolic PDEs
The most general system considered in this thesis has the form

2+ F(z,20)2y = S(2,x) (1.4)

3



1. INTRODUCTION

with solution z : [0, 1] x [0,00) — Z : (z,t) — u(z,t) for some open subset Z of R™
for any n > 1, where x € [0, 1] is the independent (normalized) space variable and
t € [0,00) the independent time variable. The flux density F : Z x [0,1] — R™*"
and source term S : Z x [0,1] — R™ are continuously differentiable functions with
respect to both z and . As the system (1.4) is linear in the first order derivatives
z¢ and z;, but generally non-linear in z, it is referred to as a quasi-linear system.
If the flux density F'(z) is independent of z, the system is called semi-linear and
if also the source term S(z,z) = Sp(x)z is linear in z, the system is referred
to as a linear system. Systems in the form (1.4) arise naturally from various
physical balance laws describing how a certain quantity in the domain is balanced
through consumption/production and in- or out-fluxes through the boundaries. If
S(z,x) = 0, the quantity is preserved in the domain, and the system is used to
represent conservation laws.

Only hyperbolic systems are considered which are systems where the flux density
matrix F'(z) has n, real, eigenvalues. If, in addition, all eigenvalues are distinct,
the system is called strictly hyperbolic. If there exists a similarity transformation
P:Z—-UCR": (z,2) = P(z,x) =: w such that the diagonal matrix A(w, z) is
similar to F(z,x), i.e. satisfying

Aw,z)P(z,2) = P(z,2)F(u) (1.5)

for all (w,z) € W x [0,1], the system is said to be diagonalizable. The resulting
system is said to be on characteristic form and the coordinates w := P(z,z) are
called Riemann coordinates for general balance laws, or Riemann invariants for
conservation laws. In the following, only diagonalizable systems will be considered.
The diagonal elements of A(w,x), often called characteristic velocities for general
balance laws or transport velocities for conservation laws, are typically denoted
wi(w,x) for i = 1,...,m and \;(w, z) for ¢ = 1,...,n and ordered such that

—pp(w,z) < o < —pp(w,x) <0< A(w,z) < - < A (w,x). (1.6)

Remark that A;(w,x), g;(w,x) > 0, i.e. non-vanishing in W x [0, 1]. For strictly
hyperbolic linear or semi-linear systems, the system is always diagonalizable.

For linear systems on characteristic form, the system state w(z,t) is often
divided into a positive convecting part u(z,t) € R™ associated with the posi-
tive characteristic velocities AT (z) := diag(A1(z), ..., A\n(2)) and a negative con-
vecting part v(x,t) € R™ associated with the negative characteristic velocities
—A~(2) = diag(—p11 (), -, —pim ()

u + At (z) =2 (2)u + 2T (2)v (1.7a)
v — A () =3 T (2)u+ X7 (z)v (1.7b)
where

St (z)u ST (x)
Yo (z)u X (2)
The special case m = 1, referred to as n + 1 systems, is often used to model multi-

phase flow systems, where n > 1 denotes the number of phases (see Section 1.3.2).
Such systems are usually written in the form

= P(2)So(z) P~ (). (1.8)

g+ A(x) = ST (2)u+ o (2)v (1.9a)

4



1.2 Mathematical preliminaries: Hyperbolic PDEs

v — () =0 T(z)u (1.9b)
where A(x) is the diagonal matrix with elements {\;(z)};=1. », and source terms
ot (z) € R"! and 07~ (z) € R'*". The missing source term ¢~ ~ € R can always
be removed through a linear coordinate transformation and is therefore omitted.
The next special case, where also n = 1, is commonly used to model single-phase
flow systems. They are referred to as 2 X 2 systems and are usually written in the
form

T(z)v (1.10a)

ur + NMx)u, =0
=0 (z)u (1.10b)

vy — () vy

with source terms o (z), 0~ (z) € R, where again the diagonal source terms can be
removed by defining a linear coordinate transformation. Finally, the trivial system
with n =0 and m =1,

vy — p(x)vg =0, (1.11)

is used to model various quantity conservative transport phenomena.

1.2.3 Well-posedness

A system is said to be well-posed if the system has a unique solution which depends
continuously on the input data. In order to guarantee well-posedness, both the
boundary and initial conditions must therefore be specified. For many open-loop
systems or systems with static feedback written in characteristic form, this usu-
ally amounts to specifying the incoming information as a function of the outgoing
information [96], where incoming and outgoing information are defined to be the
originating and terminating boundary, respectively, of each convecting Riemann
state, i.e.

w(0,t) = Bo(u(1, 1), v(0,t)) (1.12a)
v(1,1) = By (u(1, 1), v(0,1)) (1.12b)

for some boundary functions By : R™ x R™ — R™ and By : R” x R™ — R™. In this
thesis, dynamic boundary control laws are often used, i.e.

U,(O,t) = B(ﬂU(l,'),’U(O,'),?ﬁ) (113&)
’U(l,t) :Bl(u(17')7v(07')7t) (113b)
where now the boundary functions, called control laws if specifiable, takes the ar-
guments u(1,-) and v(0,-) which are functions [0,00) — R™ and [0,00) — R™
respectively. In this case, proving well-posedness is non-trivial without some re-

striction on the type of control law [10, Theorem 1.1]. Linear boundary conditions
are usually written in the form

u(0,t) = Qov(0,t) + d(t) (1.14a)
v(l,t) = Ryu(l,t) + U(t) (1.14b)

for some constant matrices Qg € R*"*™ and R; € R™*™ and control law functions
d:[0,1] - R™ and U : [0,1] — R™. The signal d(¢) can also be used to model

5



1. INTRODUCTION

exogenous disturbances such as oil & gas reservoir interactions in a drilling system
(see Section 1.3.4). Here, opposite boundary dependencies (i.e. u(0,t) dependent
on u(-,t) and v(1,t) dependent on v(-,t) ), if they exist, are embedded into the
control laws.

1.2.4 Stability of PDEs

Based on the definitions in Section 1.2.1, various notions of stability are studied
throughout this thesis. For infinite dimensional vector spaces the L, norms are
not equivalent. However, since the spatial domain has finite measure, the inclusion
L,([0,1]) C L4([0,1]) holds for any 1 < p < g. Although many of the systems stud-
ied can be shown to have continuous or even continuously differentiable solutions,
most stability results are proved in terms of the Lo ([0, 1])-norm, meaning that the
solution is only required to be square integrable.
A function w : [0,00) = La([0,1]) : t — ||u(-, t)]| is said to be

e bounded in the La-sense, or simply bounded, if ||u|| € Lo,
e square integrable in the Lo-sense, or simply square integrable, if ||u|| € La,

e converge to zero in the La-sense, or simply converge to zero if ||u|| — 0 as
t — oo.

Many hyperbolic PDE systems, particularly non-adaptive systems, also have the
property that convergence to zero is achieved in a finite time specified by the char-
acteristic velocities. In particular, this is true for many systems without boundary
reflection (e.g. Qo =0,R; =0 in (1.14)).

1.3 Models for estimation and control in drilling

Transient effects in fluid flow systems have been studied for centuries [49, 93, 108].
Initial interest in transient analysis of fluid flows in pipe systems was motivated
by the observed water hammer problem in hydroelectric penstocks [49] which can
be described as the sudden change in pressure caused by a sudden change in fluid
velocity, often caused by opening or closing a valve. The Joukowsky equation [108],
also called the fundamental equation of water hammer, captures this relationship:

Ap = zAq (1.15)

where Aq is the change in volumetric flow rate, z is the hydraulic impedance, and
Ap is the resulting change in pressure. The hydraulic impedance is given by z = pAf)‘
where p is the fluid density, A is the cross-sectional area of the pipe and A the speed
of sound in the fluid.

Due to the initial interest in the water hammer problem, the model describ-
ing unidirectional, axisymmetric flow of a compressible fluid in a pipe where the
Mach number is very small [49], has therefore been called the water hammer equa-
tions. This model is presented in Section 1.3.1. Structurally similar models include
the Saint-Venant shallow water equations, the telegrapher equations, or the Euler
equations. An overview can be found in [18].
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Some phenomena in fluid flow systems are only captured by a distributed model
such as the hyperbolic PDE systems described in Section 1.2. The significance of
these phenomena, such as the water hammer effect, when modeling for estimation
and control in oil & gas drilling systems however, is still an open question [5,
38, 79, 84, 105]. There is also a trade-of between increased model accuracy and
model complexity. For many applications, simple low order lumped-models (LOL-
models) may be adequate. In the following, a linear single-phase model (the water
hammer equations) and a more complex two-phase model (the drift-flux model)
will be presented. Qualitative aspects of these two models are then compared to a
commonly used LOL-model.

For the specific problem of kick & loss estimation and attenuation considered in
this thesis, modeling the well-reservoir interaction is important. Reservoir models,
sensing, actuation and control objectives specific to the kick & loss application are
therefore also briefly presented.

1.3.1 Single-phase distributed PDE models

For single-phase flows, the mass and momentum balance in the drill string and
annulus can be described by

O (2.0) + 500w ) =i ). ).2) (1.16a)
Ouai(o.) + 250, 0,1) =610l 1), 0, 1). ) (1.16b)

where i = d for the drill string and ¢ = a for the annulus, the pressure p;(x,t) and
volumetric flow ¢;(z,t) are functions of the along-string distance z € [0, L] (mea-
sured depth where L is the well length), and time ¢ € [0,00). A;(x) is the cross-
sectional area, 3; the bulk modulus of the drilling mud and p; the drilling mud den-
sity. For the annulus with inflow g;, (x,t), flow-induced friction F,(q.(z,t),x) and
force equivalent momentum influx from the surrounding formation F.(g,(x,t),x),
the source terms have the general structure

gpa(pa(x,t)7qa(x7t),ac) :Af&)az%n(x,t) (117&)

ba(Pa(z,t), qa(z, 1), 2) = — Aa(x)g cos(Y(z))
— pa "0 Fu(qa(, 1), @) + p; ' 00 Fr (qin (1), @), (1.17b)

where () is the inclination of the well and g the gravitational acceleration. For
the drill string with flow-induced friction Fy(gq(z,t),2) (and no reservoir inflow),
the source terms have the general structure

pa(pa(z,t), qa(z, 1), x) =0 (1.18a)
ba(pa(z,t),qa(z, 1), x) =Aa(z)g cos(vp(z)) — p; ' 0 Fa(qa(, t), ). (1.18b)

However, for most problems considered in this thesis, only the flow in the annulus
is considered, reservoir inflow is assumed to only happen at the boundary, and the
friction terms are assumed to be linear in g,. In that case,

Pa(pa(,t), ga(z,t),2) =0 (1.19a)
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¢a(pa(x7t)a Qa(xvt)vx) = - Aa(‘r)g cos(q/z(x)) - fa(x)Qa(xvt)7 (llgb)

for some friction coefficient f,(z) > 0.
The boundary conditions can be modeled as

2
Pa(0,t) = {gi‘(o’ 0+ Fuaal0:1) ngg 3 z 8 (1.20a)
qa(L,t) =qp(t) (1.20b)
pa(L,t) =pc(t) (1.20c)
2a(0,t) =qa(0,t) + Gin(t) (1.20d)

where g, (t) is the stand pipe pump rate, kpy;; is a constant relating the bit flow and
differential pressure over the bit, ¢;,(t) is the reservoir inflow (see Section 1.3.4
below), and p.(t) is the choke pressure which for conventional drilling can be set
to p.(t) = 1 bar (atmospheric pressure). In Managed Pressure Drilling, the return
flow is usually modeled by the choke equation

4e(t) = kchoke (t)sign(pa (L, t) — po)v/|pa(L,t) — pol (1.21)

where pg is the pressure at the separator side, and kepoke(t) the adjustable choke
coefficient modeling both the specific choke characteristics and the variable choke
opening.

Let z;i(z,t) = [pi(z,t),q(x,t)]. The system (1.16) has the general form (1.4)
with flux density matrix

8;

Fla)= | oy A0 1.22

@) =law 7 (1.22)
Pi

Ev
transformation z(z,t) — (u(z,t),v(z,t)) transforming (1.16) into characteristic
form. For the linear case (1.19) with spatially constant cross-sectional area A; and
friction factor f;, the system (1.16) is equivalent to the 2 x 2 system (1.10) with

which has constant eigenvalues A = 1/% and —p = —, /2%, and there exists a linear

U+x:077x:ffiex Lfix
(z) (=) o p(m ). (1.23)

The details can be found in Appendix A which are based on [1, 17].

For a typical drilling fluid with density 1500 kg m 3 and bulk modulus 1.5 GPa,
the characteristic velocity is A = u = 1000ms~!, but it can also be as low as
A= =10ms~! in certain gas-oil-water-mud mixtures. This mode represents the

propagation of pressure waves, or sound waves, and A\ = | —pu| = 4/ i—’ is often called

the speed of sound of the medium. The Joukowsky equation (1.15) is obtained by
integrating the mass-balance (1.16a) (with ¢; = 0) along the characteristic lines
over the spatial interval [L — A\t — €, L — At + €] and then taking the limit e — 0.

In the linear case, the source terms are dissipative in the sense that o™ (x), 0~ (x)
< 0 for all € [0,1]. In that case, the only source of instability is through the
boundaries. Even in the non-linear case, for many applications the momentum
source ¢; is dissipative in the sense that

®i(pi, q1, %) — Di(piy G2, )
q1 —q2

<0 (1.24)

8



1.3 Models for estimation and control in drilling

for any ¢1,q2 and all € [0,1]. This fact is exploited in Chapter 3 for observer
design.

1.3.2 Multi-phase distributed model: The drift-flux model

If the well consists only of liquids such as water, oil, mud and even cuttings, the
single-phase model in Section 1.3.1 is commonly used by lumping all phases into a
single state assuming uniform density. If, however, gas is present in the well, the
multi-phase flow dynamics are not accurately captured by the semi-linear model
(1.16). Gas-liquid multi-phase flows are commonly modeled by the classical Drift-
Flux Model (DFM) (see e.g. the review article [4])

O(appr) = — 0 (apprvr) (1.25a)
O(agpa) = — 0. (agpava) (1.25Db)

O(aLprvr + agpeve) = — 9:(p + aLpLvi + agpavg)
— prmgceosy) — parF(vpr) (1.25¢)

where mud, oil and water are lumped into a single liquid state with density pr,
volume fraction «y, and velocity vy, and the gas phase with density pg, volume
fraction ag and velocity vg is kept separate. F'(vjps) models frictional forces and
1 is the inclination angle of the well. The mean density pj; and mean velocity vy,
are defined as

pM = agpe +appr v = agug + apug. (1.26)

In addition, since the liquid and gas phase are lumped into a single momentum
balance (1.25¢), a set of closure relations must be specified. The pressure p is
related to the densities by

p P—DPLo
PG = =5, PL=PLOT —5 — (1.27)

ce ci
where cg and ¢y, are the speeds of sound, in the gas and liquid phase, respectively,
and pr o and pr o are constants. The gas and liquid velocities are related by the
slip law

UM

T1-af

va + Voo (1.28)
where a} and v, are empirically estimated constant parameters. Moreover, the
former acts as a lower bound on «y as it was shown in [20] that the DFM is
hyperbolic for ay, > «j. Similar to the single-phase model (1.16), the DFM can
be extended to model in-domain in- or out-flow [43]. The dissolution of gas into
the liquid phase is not modeled by (1.25). In cases where the gas solubility is
significant, such as when using oil-based mud, an additional mass balance must be
included. In [9] it was shown that the reduction in pit gain due to gas solubility
when using oil-based mud (as compared to water-based mud) is significant.

With in- or out-flow at the bottom-hole location x = 0, the boundary condition
takes the form

WL,res + WG,'res + WL,bit) (129)

1
aLpLvr + agpavg = Z(
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where A is the cross-sectional area of the annulus, Wi, yes and W e are the mass
influx rate of formation liquid and formation gas respectively, and Wy, p;; is the
mud flow velocity through the drill-bit. For the top-side boundary condition, the
top-side pressure is either set constant as in conventional drilling or, as in MPD,
specified by the choke equation

aLpLvL  agpGuG

VAL Yo |,_;

where pg is the pressure at the separator side, ki cnoke(t) the adjustable choke
coefficient modeling both the specific choke characteristics and the variable choke
opening, and Y € [0,1] is a gas expansion factor.

Mathematical properties of the drift-flux model have been studied extensively.
However, without any simplifying assumptions such as liquid incompressibility, low
gas density (agpG < arppr), or the no-slip case (vg = var), the quasi-linear form
(1.4) with analytical expressions for the flux density matrix is hard to obtain [20]. In
this thesis, with a focus on gas-kicks, the analysis of the DFM will be simplified by
using model reductions that isolate the dynamics relevant in a gas-kick scenario.
More specifically, following the approach in [48] and [3], by defining the pseudo
density

= kl,choke(t)Sign(pa (L7 t) - pO) |pa (L7 t) - p0| (130)

pP=pM — QLPL, (1.31)

the pseudo mass concentration

v = ez =ai)en O‘g)pL, (1.32)
PM — QL PL

and neglecting higher order terms, it can be shown that system (1.25) can be
written in the quasi linear form (1.4) in terms of the coordinates w = (x, p,vg) as

Xt +vaXxzs =0 (1.33a)
2 v p
R R T FA I P R
where ( ) a )
o plea—pL) s (L—ap)p
ag = ool —al)pa’ cir(w) oo (1.34)
and
S(w) := —p%gcosw - pTMF(vM)
= (14 B8 geosy - F(1 - ap)(ua - o). (135)

Observe that the pseudo mass concentration y is a Riemann invariant propagating
with speed vg. The two other eigenvalues, denoted A and —pu, are given by

AMw) =vg +epm(w), —plw) =vg — cpr(w). (1.36)

In [37], the flux density matrix and eigenvalues of the original system as posed in
[20] (without neglecting higher order terms) are characterized. Since cpr > vg, for

10



1.3 Models for estimation and control in drilling

high frequencies, the pseudo mass concentration y can be considered constant. The
pressure wave dynamics (1.33b) with eigenvalues A\ and p can then be considered
decoupled from the void fraction wave (1.33a) with eigenvalue vg. Indeed, the flux
density matrix associated with the subsystem (1.33b) resembles the isentropic Euler
equation which has been studied extensively. The linear coordinate transformation

w — P(w)[p,vg]T where
1 [ el g
with Riemann coordinates [u,v]T := P(w)[p,vg]T, maps the sub-system (1.33b)
into the characteristic form
u u|  [S(x,u,v)
Oy M + A(x,u,v)0, M = {S(X,u,v)} (1.38)

where A(x,u,v) := diag(A(x, u, v), —p(x, u,v)) and

5'()(; u,v) ::%S(V_l(u, v)T)

_ dO(V_l (’LL, U)T)C?\/[(V_l (u7 U)T)
2p

Xz- (1.39)

The quasi-linear system (1.38) is often simplified to a semi-linear system. First,
note that since cpy > v, A\, 0 & c3; is a reasonable approximation. Second, the
sound velocity model (1.34) is derived assuming the liquid is incompressible. This
assumption can not be used to model transitions between single to two-phase flows
as the pressure is undefined for ag = 0. To model such transitions, [44] proposes

to use the switching model

cr, ifag<e
A=pu= 1.40
K {CM, ife<ag<l-aj ( )

where € > 0 is a small parameter. The case A = p = ¢, for ag < € follows easily
when computing the eigenvalues of (1.25) in the limiting case agpg < arpr, which
as expected corresponds to the eigenvalues in the corresponding single-phase flow
model. Lastly, observing that ¢3, in (1.34) can be written in the form

1 _ *
A= —Lek(1-y) (1.41)
agG

and that ag(s) = ag(x, p, V) where (p, V) are the steady state values of (p,va)
for constant y, we have o = a(x), so that cpr ~ cpr(x) and A = A(x). That is,
the quasi-linear system (1.38) can be approximated by the semi-linear system
u u S(x;u,v)
A = |z 1.42
Oy M + A0 M [S(X;M) (1.42)
where x is regarded as an external parameter governed by the separate system

(1.33a). The simplification x = const, which makes the characteristic velocity
matrix A time-invariant, is exploited in Chapter 5 for observer design.

11
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Summarizing, DFM can be analyzed as having two distinct modes: The slowly
gas-convection wave governed by (1.33a) with a transport speed vg in the range
of magnitude 1ms~!, and the fast propagating pressure wave governed by the
semi-linear, time-varying, system (1.42), which is similar to the 2 x 2 system in
Section 1.3.1.

1.3.3 Finite dimensional models

Lumping the distributed density into a single state by integrating (1.16) with
boundary conditions (1.20) over the spatial domain gives the low order lumped
mass balance from [75],

. P

Pp = V(Qp — Qit) (1.43)

d

for the drill string, where Vy = fOL Ag4(x)dz is the total volume of the drill string,
and

Ba

it — Qe in 1.44
Va(th e + Gin) ( )

pc =
for the annulus, where V, = fOL Aq(z)dz is the total volume of the annulus. Simi-
larly, the model in [75] also includes a lumping of the momentum balance, obtained
by averaging over the spatial domain between two points. In particular, the mo-
mentum balance

Qbit :%(pp — Pc — Fd(‘]p) - Fa(‘]c) - (pa - pd)gh) (1'45)

is obtained by averaging flow over the combined drill string — annulus system, with

_ " palz)  pa(2)
M—/O Ad(x)dx+ ; Aa(x)dx' (1.46)

With constant pump-flow p, and choke flow p. given by the choke equation
(1.21), the time-constant of the system (1.43)—(1.45) is usually in the range of
magnitude 1min. However, for two-phase systems, as a varying gas fraction ag
propagates through the system, the values of 8, will vary and affect the time-
constant significantly. In any case, the mode, often called the compression mode,
usually has a time-constant somewhere between the fast propagating pressure waves
and the slower gas-convection wave.

The compression mode is also present in the distributed models presented in
Sections 1.3.1 and 1.3.2, where the same time-constant can be identified by study-
ing the dissipative properties of the boundary conditions. As mentioned in Sec-
tion 1.3.1, for many distributed systems, the only source of instability is through
the boundaries and investigating the boundary conditions are important in order
to understand the asymptotic behavior of a system. In fact, studying the stability
of the ODE model (1.43)—(1.45) obtained through spatial averaging, is structurally
similar to studying stability of a distributed system using the notions of stability
presented in Section 1.2.4.

12



1.3 Models for estimation and control in drilling

1.3.4 Reservoir and fault modeling

Darcy’s law states a relationship between flow through a porous medium and the
pressure differential over the same medium. Originally formulated for water flows,
it has later been generalized to fluids with different viscosity and varying density.
Assuming constant density, Darcy’s law can be stated as
_ kAdp

Gin = (147)

wodr

where p is the viscosity, k is a constant characterizing the porous medium called the
permeability, A is the radial area (any area parallel to the formation—well interface
area), and % is the radial pressure differential. Following [36, Section 4.7], assume
that the inflow rate g¢;,, is constant over a well section with length h, then the flow
rate over any radial area A = 27rh at the radial distance r from the well-formation
interface is also ¢;,. Then for any r,

2rkh @
woodr’

qin = (148)
Separating the variables, integrating between the well radius r,, and any radius
7 > 14y, and defining p,, = p(ry,) gives the solution

qinlb r

. = In —. 1.49
p(r) —pw =57 In - (1.49)
In particular, it is common to consider a far away radius r. where the pressure
gradient is zero, and define the formation pressure as p,.s = p(r.) [36, Section
4.7]. Then, in steady state, the following linear relationship between the pressure
differential (pres — pow) and the inflow g;,, holds

2wkh
= W(Mes *Pw)a (1~50)

Qin

where in addition, a so-called skin factor S is included. The skin factor models the
additional pressure drop due to a partial plugging of the formation caused by loss
of drilling mud in overbalanced drilling. The constant coefficient

_ gim_ 27kh
Pres — Pw ,U,(h’l % + S)

J: (1.51)

is often called the productivity indexz (PI). The constant flow assumption is obvi-
ously violated in a kick scenario. As an alternative to the steady state model (1.50),
the transient flow can be modeled by the following parabolic PDE [36, Section 5.2]
pr = —— 0 (rorp) (1.52)

1L
where ¢ is a compressibility constant and ¢ a porosity constant. The sol-called

constant terminal rate solution [36] is obtained by assuming constant flow and a
zero pressure gradient infinitely far away (at r. = o)

dmkh Pres — Pw

poIn(gguee) +28

Gin = (153)

13
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where 7 is the exponent of Euler’s constant (= 1.782...).

Both the linear, steady state, PI model (1.50) [8, 99, 120] and the transient
constant terminal rate solution model (1.53) [90, 114] have been used for reservoir
characterization and estimation during drilling. There even exists some results
designing observers for the parabolic model (1.52) directly [115].

In this thesis however, due to its simplicity, the linear inflow model ¢;, =
J(pw — Pres) 1s used exclusively. Moreover, in an adaptive setting where J is
assumed unknown, parameter adaptation on J adds some flexibility and robustness
with respect to varying flow regimes. For multi-phase systems with both liquid and
gas inflow, a separate PI model is used for each phase. That is,

WL,res ZJLPL (pres - p(o, t)) (154&)
WG,res =Japa (pres - p(O, t)) (154b)

The linear inflow model (1.50) can be used to model both spatially distributed
inflow, or a single point bottom-hole inflow. In the latter case, the inflow model
specifies the bottom-hole boundary conditions. Using Riemann coordinates, the
model (1.50) can be written in the form

w(0,t) +v(0,t) = k(6 — v(0)) (1.55)

where k is a function of the PI, and 6 is proportional to p,.s. Note that (1.55) can be
written in the affine form (1.14a) with Qo = —(1 4+ k) and d = k6. Alternatively,
if the bottom-hole pressure p(0,t) is measured, the boundary condition can be
written in the form

U(O, t) + U(Ov t) = kO(HO - yO(t)) (156)

for some ko dependent on the PI, 6y proportional to p,es, and yo(t) proportional
to p(0,t). The details can be found in Appendix A.

1.4 Sensing, actuation and control objectives

1.4.1 Flow and pressure sensing

A pervasive problem in drilling systems is the absence of reliable measurements.
The flow into the drill string, provided by the mud pump, is a clean, single-phase
fluid with known rheological properties and conventional meters such a mud pump
stroke counter, a rotary speed transducer, a magnetic flowmeter, or a Doppler
ultrasonic flowmeter can be used [98]. The return flow, on the other hand, is
contaminated by rock cuttings and formation fluids. The most common return flow
indicator used in conventional drilling is still a simple flow paddle. This, however,
is not a direct flow measurement, and can only be considered indicative [28, 29].
Coriolis, electromagnetic and ultrasonic flow meters are also used [80, 91, 94]. Of
these, the Coriolis meter is the most accurate and is increasingly being used in both
MPD and conventional drilling. The Semi-kidd project (see Section 1.7.1) aims at
developing low-cost return flow estimates using an open flow Venturi channel. For
kick detection, [91] claims that an accuracy of minimum 3 Ls™! in the return flow
measurements is necessary.

At the rig-side, both the mud pump pressure (stand pipe pressure) and return-
flow pressure (discharge pressure) measurements are fairly accurate, and depending
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on the range, can typically provide an accuracy of 1bar. Bottom-hole, various
logging tools collectively referred to as logging while drilling (LWD), are embedded
into the bottom-hole assembly [41]. While these measurements are fairly accurate,
the transmission bandwidth is often insufficient. Traditionally, mud pulse telemetry
has been used to transmit LWD data to the rig in real-time. The bandwidth of
mud pulse telemetry is typically in the range of 10 — 40 bit/second, but can drop
to as low as 0.5bit/s in long wells [116]. Either way, it is too low for kick &
loss detection. As an alternative, wired pipe technology offers bandwidths up to
1 Mbit/s [7]. However, possibly due to high cost and complexity of deployment,
this technology has so far seen limited use. Another interesting application of wired
drill-pipe is along-string pressure sensing where pressure sensors are installed at a
fixed interval inside the annulus [45]. This application is the topic of Chapter 3.

1.4.2 Sensing and actuation in Riemann coordinates

In the flow — pressure models discussed in Section 1.3, there is a clear distinction
between measured quantities and controlled quantities: The stand pipe pressure
and discharge pressure are measured while the pump flow and choke opening are
controlled. If the system is formulated in characteristic form using Riemann coor-
dinates, this distinction becomes less clear. The Riemann coordinates are uniquely
related to the physical quantities through a diffeomorphism, but does not represent
any physical quantity directly. Instead, the Riemann coordinates are abstractly said
to represent unidirectional convecting information (see Appendix A). By conven-
tion, if all physical quantities at a boundary are either measured or controlled, the
signals defining the Riemann coordinates originating at the boundary are called
control laws and the Riemann coordinates terminating at the boundary are said
to be measured at the boundary. Furthermore, a distinction is made between sys-
tems only using sensing at the same boundary as the control law, which is called
collocated control and sensing, and systems with sensing on the opposite boundary,
which is called non-collocated sensing and control. Some authors reserve the desig-
nation non-collocated to systems with sensing and control on opposite boundaries
only. In this thesis, however, non-collocated is used to describe all systems with
sensing and control on opposite boundaries, which includes systems with sensing
at both boundaries. Control and estimation schemes using only top-side measure-
ments are therefore said to employ collocated sensing and control, while schemes
also relying on down-hole pressure measurements are said to employ non-collocated
sensing and control.

1.4.3 Kick & loss attenuation and actuation

A striking feature of closed loop output-feedback adaptive control schemes is that
parameter convergence is often not necessary to achieve output regulation. As such,
isolating the estimation problem and studying the parameter and state estimation
properties in open-loop rather than in combination with feedback control, does not
fully illustrate the utility of the estimation scheme.

Traditionally, kicks are handled by changing the mud density and thereby chang-
ing the hydrostatic pressure in the well. Various procedures of circulating out and
replacing the mud are in use with generalizing names such as the driller’s method
or engineer’s method (also called wait and weight) (see e.g. [51]). Common to both
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methods is that they require a full shut-in of the well and at least one full circula-
tion of drilling fluid. The MPD technology offers an alternative to the traditional
time-consuming shut-in methods, often called dynamic shut-in [27]. In MPD, the
choke opening and back pressure pump can be used to actively manage the top-side
return flow, and the bottom-hole pressure can be controlled with an accuracy of up
to ~ 2bar [82]. More importantly, MPD is an enabling technology, enabling the
use of automated well control systems [50, 85, 92]. Adaptive estimation schemes
based on flow and pressure measurements are therefore well suited to be used in a
closed loop system with active MPD choke control.

1.4.4 Estimation and control objectives

Most of the results included in this thesis are formulated using Riemann coor-
dinates, but the particular form of presentation is selected with the kick & loss
application in mind. For example, for single phase system, the objective is often
to stabilize the bottom-hole pressure at the reservoir pressure. That is,

p(0) = Pres. (1.57)

In Riemann coordinates, for the 2 x 2 hyperbolic system (1.10) with boundary
condition (1.55), this objective can be shown to be equivalent to

u(0) +v(0) = 0 (1.58)

. v(0) — 0. (1.59)

In adaptive output-feedback problems where (k,0) and (u,v) are unknown, the
estimation problem is typically to design state parameter estimates (4, d) and (k, 0)
such that

[lu—4al|,||lv—"0]| =0 (1.60)

and R
6 — 6. (1.61)

Generally in adaptive control, parameter convergence is only guaranteed if the
input data ) is sufficiently rich. More formally, the parameter estimates converge
to their true value if the persistence of excitation (PE) condition

1 t+T
kI > T/t ()T (1)dr > koI (1.62)

for some positive constants T, ki, ks, is satisfied for ¢ > T. For the specific
parametrization (1.55), this condition can be shown to be trivially satisfied if
v(0) — 6. In other words, if the bottom-hole pressure p(0) stabilizes at the reser-
voir pressure pres, then the estimate of the reservoir pressure will converge to
the true value. From the structure (1.55), it can also be observed that whenever
v(0) — 0, identifiability of k, which models the unknown permeability, is lost. In
other words, identification of permeability and simultaneous stabilization of the
well are incompatible goals.
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1.5 Control of distributed systems

Most model-based observer and controller schemes developed for drilling systems
are based on finite dimensional lumped models. Moreover, schemes based on PDE
models are often derived by first doing a spatial discretization of the PDE, approx-
imating the PDE as a set of ODEs and then applying the rich observer and control
toolbox developed for finite dimensional ODE systems. Even schemes derived in a
fully distributed sense, must at some point be discretized if they are to be imple-
mented in a computer. It is therefore timely to question the added value of using
more complicated schemes based on distributed models. The difference between
lumped model and fully distributed models might seem fundamental. At the same
time, many of the design and analysis methods developed for finite dimensional
systems have intuitive extensions into the domain of infinite dimensional systems,
so that the practical utility of schemes based on finite dimensional methods and
that of infinite dimensional might be more similar than expected. This section
presents an overview of some control design and stability analysis methods for hy-
perbolic PDEs, and an overview of previous results related to the specific problem
of kick and loss estimation in drilling using both distributed and lumped models.

1.5.1 Early vs. late lumping

There exist several methods for numerical integration of hyperbolic PDEs. E.g.
finite element methods [24, 101, 107], various collocation methods [42, 109], or finite
difference schemes: As an example, consider the 2 x 2 system (1.10). Let z1,...,xn
be uniformly distributed points on [0, 1] such that z; — z;—1 = % =: Az and let

Nt
w;(t) := u(a;, t), vi(t) == v(x;,t) for i = 1,..., N such that
Oru; + M) Opuy = o (2;)v; (1.63a)
Opvi — ()00 = 0 (24) Uy (1.63b)

The spatial derivatives can be approximated using various types of finite difference
schemes, e.g. the second order upwind scheme

3u; — du;_1 + Uiz

Y 1.64
dpu; Ay (1.64a)
—3v; + 4vip1 — Vit
Ogv N (1.64Db)

With linear boundary conditions in the form (1.14), the endpoints are found by
extrapolation as

uo(t) =Qovo(t) + d(t) (1.65)
~Qo(2u1 (1) — va(t)) + d(2) (1.66)
and
’UNJrl(t) :R1’U,N+1(t) + U(t) (167)
~R(2un(t) —on-1(1) + U(1). (1.68)

17



1. INTRODUCTION

As a special case, the spatial derivatives closest to the boundary can be approxi-
mated using the first order upwind scheme

U — Up

Opuy =~ Az (1.69a)
UN+4+1 — UN
. N 1.
611}[\] Ax ( 69b)

Defining w = [uq, ..., un, v1, ..., vn] gives the following set of ODEs on state space
form:

where
_ Ay QoD:1 + Cy
A=M RyDo + Cs A, , (1.71)
M = diag(—A(z1), ..., =A@ n), p(z1), ..y p(zN)), (1.72)
2 0 0 0 0 O
) -4 3 0 0 0 O
A — 1 =43 .0 0 0 L
LT 240 : SR RO (173)
0 0 O 1 -4 3
-3 4 -1 0 0 0
e 1 U : : (L.74)
2= 53,10 0 0 .. -3 4 -1 :
o o o - 0 -3 4
0O 0 O 0 0 -2
—4 2 0 07
O T 2 N I
= 1.
L O 0 O 0
ro 0 O 017
Dy— — : (1.76)
*7 2Ax |g 0 1 —2|’ '
L0 0 -2 4 ]
1 T
B = —— — 1 0 --- 0 1.77
YN [ ] ’ ( )
1 T
By=——MI|0 --- —1 2 1.
27 9Ax [ ] ’ (1.78)
and T
Ci=[ot(z1) -+ of(zn)] ,i=12. (1.79)

Similar discretization procedures as shown above where a PDE system in the form
(1.10) is approximated by the ODE system (1.70)—(1.79) are used in all computer
implemented controller or observer schemes. In early lumping schemes, the PDE
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model is discretized before estimation methods for finite dimensional systems are
applied. In the alternative late-lumping schemes, the design is carried out for the
original distributed model and the system is only discretized before simulation or
computer implementation.

An important feature of the PDE model, is the finite-time propagation prop-
erty which is another way of saying that information can not travel infinitely fast.
For the ODE model, this feature only holds in the limiting case where Az — 0
(in which case (1.64) holds exactly). An implication of the finite-time propaga-
tion property is that without any boundary reflection (Qy = R; = 0) or inter-
nal damping (¢ (z) = o~ (z) = 0) the PDE model will actually converge in
finite time. This property is used extensively in control of PDEs, in particular
the infinite-dimensional backstepping method discussed in Section 1.5.3 where in-
ternal damping (the source terms) are actively compensated for using boundary
control and the PDE system can be controlled in finite-time. Also in adaptive
control, where even though the adaptive laws only converge asymptotically, the
finite-time propagation property is used extensively to find parametric relation-
ships that hold exactly after some finite initial time. In the ODE approximation
(1.70)—(1.79) on the other hand, even without any boundary reflection or internal
damping (Cy = C2 = Q1 = R; = 0) so that the off-diagonal elements in (1.71) are
all zero, the system will still include state feedback terms, however small, whenever
Az is non-zero.

Note that the lumped model discussed in Section 1.3.3 is the special case N = 1
in which no attempt to capture the distributed effects are made. As such, this model
only models the boundary effects and the cumulative in-domain sources/sinks.

1.5.2 Stability conditions and control Lyapunov functions

To further highlight some stability properties of hyperbolic PDEs, consider as an
example the n + m system (1.7) with all source terms identically equal to zero
(X9 = 0,i,j = {+,—} for all z € [0,1]), and linear boundary conditions (1.14).
Consider the Lyapunov function

1 n m
V= / <Z aie” " u2 (z)dx + Z bie‘szmvg(x)> dx (1.80)
0 \i=1 i=1

for some positive constants a;, b;, 1, d2. Since,

aQQ llulP+ D110l <V < e2d llall* + D [oll?) (1.81)
i=1 i=1 i=1 i=1

can be shown to hold for some c1, ¢ca > 0, the Lyapunov function (1.80) can be used
to study stability in the Lo([0,1]) norm. The weights e %" and %% are essential
to get a Lyapunov function with a strictly negative derivative, and was first used
in [32] for stabilization of the Euler equation.

By lumping the state into a single scalar variable, local stability properties are
ignored and similar stability conditions should be expected to hold for the lumped
model described in the previous section, including the lowest order model with
N = 1. Indeed it was shown in [33] that if

inf {||Adiag(Qo, R1)A™ |2, A€ D}, } <1 (1.82)
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where D; denotes the set of diagonal strictly positive matrices in R®*" then
V< eV for some ¢ > 0. In other words, as pointed out in [18, Section 3 1.1],
the stability condition is independent of the system dynamics (1.7). To further
highlight this point, [18] suggest to view (1.7) and (1.14) as two interconnected
systems where the former has unit gain (if the source terms are identically equal
to zero), and the latter has gain given by (the left hand side of) (1.82).

1.5.3 Infinite dimensional backstepping

The idea behind (infinite-dimensional) backstepping is to shift the gain of the
input-output system (1.7) to the input-output system (1.14) where it easier can be
handled [78]. This technique is particularly useful for systems with either bound-
ary sensing or boundary control. For observers, the necessary in-domain damping
needed to ensure stability is first identified. Using a backstepping transformation,
this necessary in-domain damping can be represented as the equivalent necessary
boundary damping. Since the boundary is measured, the boundary condition can
be specified so that this necessary boundary damping is achieved. Equivalently, for
boundary control, for any unwanted in-domain source terms, the necessary bound-
ary damping needed to cancel these terms can be identified using a backstepping
transformation. The boundary control signal can then be used to provide this level
of boundary damping.

As an example, in [35, 111] it was shown that the backstepping transformation

a(z,t) :u(a:,t)—/o K" (xz,&)u(E, t)dE — / K" (x,&)v(, t)dE (1.83a)
Bla,t) = v(z 1) / K, €)u(€, 1)dé — / K™ (e, €)o(6, ) (1.83b)

where the kernels K"* K% K" K" : {(z,£) : 0 < ¢ <z < 1} — R are the
solution to a well-posed 4 x 4 hyperbolic system (see [35] or Paper [68] included
in Section 4.3), maps the 2 x 2 system (1.10) with boundary conditions (1.14) (for
the special case d = 0 and Ry = 1) into the system

o + A(z)oy =0 (1.84a)
By — pu(x) B, =0 (1.84b)

with boundary conditions
a(0,t) =QoB(0,1) (1.85a)

B4 =Riu(1, ) + U () /Kvwg 1)de
—/0 Kw(l,f) (f,t) dg. (1.85b)

As discussed in the previous section, (1.84) has unit gain, and the potentially
problematic source terms are now included in the input-output system (1.85). The
system can now be formulated as a difference equation for 3(1,t) and stability
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conditions in terms of A, pu, c1, ¢, Qp, R1 can be formulated by studying the char-
acteristic equation associated with the resulting difference equation [14, 97]. More
importantly, using boundary control, the boundary terms can be canceled by se-
lecting

U(t):/o Kvuu,g)u(g,t)dg—/o K™ (1, €)o(e, t)de — Rau(1,8).  (1.86)

As a side note, in [13] it was shown that preserving some boundary reflection might
be preferable in certain situations in order to provide some robustness to actuation
and sensing delays, i.e. selecting U(t) such that

B(1,t) = R1A(1,1). (1.87)

for some R; such that |QoR;| < 1.

The idea of using Volterra integral transformation to study observability and
stabilization properties of PDEs dates back to at least the 1970’s [31, 95]. In
[31] the method was referred to as the method of integral operators. The name
infinite-dimensional backstepping came into use in the 1990’s when the recursive
backstepping method for finite dimensional ODE systems was extended to PDEs
[16, 25, 81, 103, 104]. The method of infinite-dimensional backstepping was first
used to stabilize a first-order hyperbolic PDE in [77] and has later been extended
to linear 2 x 2 systems [111], n + 1 system [40] and general n + m systems [70].
The method has also been used to (locally) stabilize quasi-linear systems [35, 71].
Infinite-dimensional backstepping is especially well suited for adaptive control. The
topic of adaptive control of hyperbolic PDE using infinite-dimensional backstepping
has been studied extensively in [10].

1.6 Previous results on model-based kick & loss
estimation

Early examples of model-based in-/out-flux estimation include problems studied in
the framework of pipeline leak detection and estimation which are modeled using
the water-hammer equations (1.16). Most examples are based on some form of
early lumping. In [22, 23, 76, 100], various finite difference schemes are used, while
[109, 110] use collocation methods. Using the lumped models, leak size and location
can be estimated using Kalman filters [22, 76, 109, 110], special correlation methods
[19] or Lyapunov-based non-linear observers [100]. As an alternative to the early
lumping approaches, a late-lumping approach is presented in [2] where boundary
output injection is used to design observers estimating the distributed pipe-flow,
and adaptive laws are used to estimate the leak size and location.

In contrast to pipe-flow leak problems, where the leak is either assumed constant
or governed by some choke equation with known external pressure (atmospheric),
in- and out-flows in drilling systems depend on both the well dynamics and the
reservoir dynamics. As discussed in Section 1.3.4, the well-reservoir relationships
are complicated and even estimation schemes based on the simple linear PI model
(1.50) with only two unknown parameters (or n+ 1 parameters for systems with n-
phases), will require some level of excitation to achieve parameter convergence. If,
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however, the in- or out-flow can be assumed constant, the well-reservoir dynamics
can be ignored. In [53], the low order lumped model described in Section 1.3.3
(from [75]) is used to estimate and locate unknown constant inflow rates using
an adaptive observer. The same model is used in [118, 119] to detect, isolate
and locate various drilling faults, such as in- or out-fluxes, using a set of adaptive
observers and distributed pressure measurements. Yet another low order lumped
model for percolating gas is used in [55] for gas kick estimation and localization
using an unscented Kalman filter. The first results on using late-lumping infinite-
dimensional backstepping for inflow estimation was presented in [1, 54] where the
inflow is modeled as a constant additive term appearing in the boundary condition
of the single phase model (1.16).

An adaptive observer for flow estimation assuming constant inflow was also
presented in [121]. However, the main contribution of this paper is a closed loop
kick estimation and mitigation scheme. It was shown that in a closed loop setting
where ppir — pres, pore pressure estimation is also possible using the linear PI
model (1.50). The necessary excitation is here achieved by attenuating the kick.
In [112, 113, 114], the inflow is modeled by the transient reservoir model (1.53).
The drift-flux model is then approximated by a lumped model and both pore
pressure and permeability are estimated using non-linear least squares estimation
in [112, 114] and ensemble Kalman filters in [113, 114]. Forced excitation of the
well is however needed for parameter convergence. Various other schemes based
on early lumping approximations of the drift-flux models using Kalman filters for
reservoir characterization are also presented in [6, 52, 86] . Even low order lumped
models have been used for reservoir characterization. In [89], reservoir permeability
estimation schemes using extended, unscented and ensemble Kalman filters are
compared. Permeability estimation using a moving horizon estimation scheme
is presented in [87], and using a non-linear adaptive observer is presented in [88],
both using low order lumped models. In [8], the pore pressure and permeability are
estimated using a recursive least squares estimation scheme for the reduced drift-
flux model and early lumping scheme presented in [3]. In a result similar to the
adaptive backstepping observer in [1], an adaptive observer based on the method
of infinite-dimensional backstepping is used in [39] to estimate the pore pressure,
which is formulated as an unknown additive term in the boundary condition of a
linearized version of the drift-flux model.

1.7 Contributions

1.7.1 The Semi-Kidd project

This PhD study is part of the Semi-Kidd project (Sensors and models for improved
Kick/loss detection in drilling), which is funded by the Research Council of Norway
and Equinor ASA (project no. 255348 /E30). The primary objective of the project
is to

“enable cost-effective and automatic kick/loss detection by developing
new knowledge on model-based estimation and utilization of new sensor
technology for drilling operations”.

The central idea of the project is to use an open Venturi channel to measure the
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return flow rates in real-time [72, 117]. This, as an easy-to-implement alternative to
the still commonly used flow paddle and possibly also as an alternative to existing
flow meters such as Coriolis, electromagnetic or ultrasonic flow meters [21, 30].
Information about the return flow rate obtained from the Venturi channel can be
used both for early kick & loss detection and as input to a kick & loss estimation
algorithm.

The project is divided into 4 research tasks. In the first research task [117], a
model of the flow rate and fluid level in the Venturi channel with cuttings transport
effects is developed and simulated. In the second research task [72], a real-time,
model-based estimator for the flow rate of the return flow is developed. This thesis
is the product of the third research task, which aims at developing new model-
based kick & loss estimation schemes. Data fusion of new and existing sensors for
flow estimation is the topic of the fourth research task [74].

From the perspective of research task 3, research task 1, 2 and 4 will provide
reliable return flow estimates as input to research task 3. This relationship is
depicted in Figure 1.3.

Return flow
Research 3: estimates
Kick/loss estimation system

Research task 1, 2 and 4:

\

)
N\

- Distributed flow and pressure estimates ol Cutting
- Reservoir property estimates et Open Channel Removal Active

/ Equipment LI
’ | Losses

Kick/loss handling
systems S |
Return Flow Line

Figure 1.3: Schematic overview of the Semi-Kidd research tasks from the perspec-
tive of research task 3. Modified from [72].

1.7.2 Scope and Outline

In naturally fractured reservoirs, the reservoir can act as a buffer-tank for drilling
mud: For increasing well pressures, drilling mud flows into the reservoir, filling up
the reservoir buffer-tank. If the pressure is reduced, drilling fluid will flow back into
the well. This effect, called breathing or ballooning [56, 83], is often misinterpreted
as a kick. Another effect often misinterpreted as a kick is the change in pressure
and temperature in high pressure, high temperature wells, caused by starting or
stopping the circulation [15]. Characterizing all such effects will require a large set
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of different models. Alternatively, an attempt to incorporate all possible effects in
any single model will yield a high order model too complicated to be useful in any
real-time estimation or control scheme. Furthermore, measurements corrupted by
noise and un-modeled dynamics makes the model output uncertain. The problem of
kick detection is consequently a statistical problem, where competing explanatory
models should be weighted against each other based on uncertain observed and
estimated data.

Early kick detection and key performance indicators for kick detection and
handling are discussed in [46]. The following two key performance indicators (KPIs)
are proposed.

1. Kick Detection Volume: How much of an influx occurs before it is positively
identified as a kick?

2. Kick Response Time: Once a kick has been positively identified, how much
time elapses before well control procedures have stopped the influx from pro-
gressing?

The first KPI is related to the kick detection problem and the second KPI is
related to the kick handling problem. Somewhere in between is the kick estimation
problem. Kick & loss estimation is a different problem downstream the kick &
loss detection problem. That is, kick & loss estimation schemes answer question
about size, location and type, given that a kick is detected. Although not directly
affecting the first KPI proposed in [46], the second KPI is improved by providing
faster and more accurate decision support data to the kick & handling systems (see
Figure 1.3).

A final word of caution: The output of a kick (or loss) detection system is
binary; a kick is detected or not detected. Although the model-based estimation
schemes presented in this thesis might be useful in a larger kick detection system
to confirm the presence of a kick, using any of the schemes on a stand-alone basis
to answer the binary kick detection question is a logical fallacy. The kick & loss
estimates provided by the schemes in this thesis will only be reliable after all other
possible causes are eliminated.

This thesis has the following structure.

e Chapter 2 presents state and parameter estimation schemes for kick & loss
estimation. The observers are derived using infinite-dimensional backstepping
and boundary sensing only.

e The schemes in Chapter 3 utilize distributed pressure measurements for
in-domain fault estimation and localization. A wide range of drilling faults,
including in- and out-flows, can be modeled by the proposed design.

e Closed loop kick & loss attenuation schemes are presented in Chapter 4.
As discussed in Section 1.4.3, some properties of adaptive observer systems
are not well illustrated in open-loop estimation schemes. The closed loop
attenuation schemes presented here are direct extensions of the estimation
schemes in Chapter 2.

e Chapter 5 investigates gas kick estimation in over-balanced drilling, using
the modeling assumption that the well dynamics prior to a gas kick, and some
time after, can be approximated by a single-phase model.
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Some of the papers are purely theoretical with no mentioning of the kick & loss
problem. Yet, the motivation for studying each theoretical problem is clear. An
introduction to each paper and the relevance to the kick & loss problem is pro-
vided in the introduction to each chapter. Each chapter is concluded by a section
discussing various limitations and flaws in the proposed designs the authors have
been made aware of after submission or publication.

1.7.3 List of publications

Journal papers

Holta, H., Anfinsen, H., and Aamo, O. M. (2020a). Adaptive set-point regu-
lation of linear 2 x 2 hyperbolic systems with application to the kick and loss
problem in drilling. Automatica, 119:109078 (Section 4.3)

Holta, H. and Aamo, O. M. (2019¢). Observer design for a class of semi-linear
hyperbolic PDEs with distributed sensing and parametric uncertainties. Un-
der review, IEEE Transactions on Automatic Control, submitted September
2019 (Section 3.3)

Holta, H. and Aamo, O. M. (2020¢c). Exploiting wired-pipe technology in
an adaptive observer for drilling incident detection and estimation. Under
review, SPE Journal, submitted January 2020 (Section 3.5)

Holta, H. and Aamo, O. M. (2020b). Adaptive set-point regulation of lin-
ear n+1 hyperbolic systems with uncertain affine boundary condition using
collocated sensing and control. Under review, Systems & Control Letters,
submitted January 2020 (Section 4.4)

Holta, H., Anfinsen, H., and Aamo, O. M. (2020b). Observer design for a
two-time-scale quasi-linear system. Unpublished (Section 5.3)

Conference papers

Holta, H., Anfinsen, H., and Aamo, O. M. (2018). Improved kick and loss
detection and attenuation in managed pressure drilling by utilizing wired
drill pipe. In Proceedings of the 3rd IFAC Workshop on Automatic Control
in Offshore Oil and Gas Production (OOGP), 51(8):44-49 (Section 2.2)

Holta, H. and Aamo, O. M. (2018). Boundary set-point regulation of a lin-
ear 2 x 2 hyperbolic PDE with uncertain bilinear boundary condition. In
Proceedings of the 2018 IEEE Conference on Decision and Control (CDC),
pages 2156-2163. IEEE (Section 4.2)

Holta, H. and Aamo, O. M. (2019a). An adaptive observer design for 2 x 2
semi-linear hyberbolic systems using distributed sensing. In Proceedings of
the 2019 American Control Conference (ACC), pages 2540-2545 (Section 3.2)

Holta, H. and Aamo, O. M. (2019b). A least-squares scheme utilizing fast
propagating shock waves for early kick estimation in drilling. In Proceedings of
the 2019 IEEE Conference on Control Technology and Applications (CCTA),
pages 10811086 (Section 5.2)
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Holta, H. and Aamo, O. M. (2020a). Adaptive observer design for an n+1
hyperbolic PDE with uncertainty and sensing on opposite ends. In Pro-
ceedings of the 2020 European Control Conference (ECC), pages 1159-1164
(Section 2.3)

Holta, H. and Aamo, O. M. (2020d). A heuristic observer design for an
uncertain hyperbolic PDE using distributed sensing. In Proceedings of the
IFAC world congress 2020 (Section 3.4)

Publications not included in this thesis The following list of publications
includes work conducted during the time-span of this project, but that are outside
the scope of this thesis.

Holta, H., Anfinsen, H., and Aamo, O. M. (2017a). Adaptive set-point reg-
ulation of linear 2 x 2 hyperbolic systems with uncertain affine boundary
condition using collocated sensing and control. In Proceedings of the 2017
Asian Control Conference (ASCC), pages 2766-2771

Holta, H., Anfinsen, H., and Aamo, O. M. (2017b). Estimation of an uncertain
bilinear boundary condition in linear 2x2 hyperbolic systems with application
to drilling. In Proceedings of the 17th International Conference on Control,
Automation, and Systems (ICCAS), pages 188-193

Anfinsen, H., Holta, H., and Aamo, O. M. (2020b). Adaptive control of a
scalar 1-D linear hyperbolic PDE with an uncertain transport speed using
boundary sensing. In Proceedings of the 2020 American Control Conference

(ACC)

Anfinsen, H., Holta, H., and Aamo, O. M. (2020a). Adaptive control of a
linear hyperbolic PDE with an uncertain transport speed and a spatially
varying coefficient. In Proceedings of the 28th Mediterranean Conference on
Control and Automation (MED)

Jinasena, A., Holta, H., Jondahl, M. H., Welahettige, P., Sharma, R., Aamo,
O. M., and Lie, B. (2020). Model based early kick/loss detection and at-
tenuation in managed pressure drilling with topside sensing using a Venturi
flowmeter. Submitted to the 61st International Conference of Scandinavian
Simulation Society, SIMS
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CHAPTER 2

Kick & loss estimation using boundary sensing

2.1 Introduction

In the first paper [67], an adaptive observer derived using infinite-dimensional back-
stepping and a set of swapping filters is used to estimate the distributed pressure
and flow in the annulus and bottom-hole unknown parameters. The bottom-hole
pressure is assumed measured using wired drill-pipe. The bottom-hole reservoir
inflow is modeled using the linear PI model (1.50) where both parameters are
assumed unknown.

In the second paper [61], the results from [67] are extended in two directions.
First, measurements are assumed to be only taken at one boundary (top-side),
anti-collocated with the uncertain parameters. Second, the design is extended to
any linear n + 1 system. The analysis is carried out using Riemann coordinates.
Possible applications include under-balanced drilling where the drift-flux model is
linearized around a constant draw-down pressure.
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2.2 Paper [67]: Improved kick and loss detection
and attenuation in managed pressure drilling
by utilizing wired drill pipe

Holta, H., Anfinsen, H., and Aamo, O. M. (2018). Improved kick and loss detection

and attenuation in managed pressure drilling by utilizing wired drill pipe. In

Proceedings of the 3rd IFAC Workshop on Automatic Control in Offshore Oil and
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1. INTRODUCTION
1.1 Problem Statement

In order to carry cuttings to the surface and maintain an
appropriate pressure barrier down-hole during drilling, a drilling
mud is circulated down the drill string, through the drill bit
and up in a casing surrounding the drill string (see Figure 1).
In cases where pressure margins are tight, a control choke and
a back pressure pump are installed at the top side end of the
annulus so that pressure can be controlled quickly and precisely.
The method utilizing this equipment is referred to as managed
pressure drilling (MPD) with applied back pressure (ABP). To
model the flow dynamics in the annulus, the following model
from Landet et al. (2013) is used

peeit) = =G0t (1)

w(eut) = ~2hp.(t)  gle) ~ g (b
where z € [0,1] and ¢ > 0 are the independent variables of space
and time respectively, [ is the well depth, p(z,t) is pressure,
q(z,t) is volumetric flow, p is the density of the mud, § is the
bulk modulus of the mud, F} is the friction factor, A, is the
cross sectional area of the annulus and g is the acceleration of
gravity.

‘When drilling into an oil reservoir, the bottom-hole end of the
drill-string is exposed to the reservoir pressure. If the reservoir
pressure is higher than the bottom-hole pressure in the annulus,
the result is a net inflow of formation fluids into the annulus.
This situation is called a kick. Similarly, a loss is a net outflow of
drilling-mud into the reservoir caused by a higher bottom-hole
mud pressure in the annulus than formation pressure. To model
this relationship, a simple productivity-based-inflow model is
used. Together with the top-side actuation signal p; (¢), this gives
the boundary conditions

Drilling fluid

oil&Gas W
influx

Fig. 1. Schematic of the drilling system. Courtesy of Ulf Jakob
Aarsnes (Aarsnes et al. (2016b)).

q(0,t) = J (pr — p(0,t)) + qit
p(l,t) = pi(t)

where J > 0 is called the productivity index and is assumed
unknown, p, is the unknown reservoir pressure, and g;; the
known flow through the drill bit. It is assumed that p,. satisfies
0 < pr < p, where p, is some known upper bound for
the reservoir pressure. Moreover, it is assumed that the choke
controller has significantly faster dynamics than the rest of the
system so that the actuation dynamics can be ignored and the
top-side pressure p; regarded as a control input. The design
utilizes both bottom-hole pressure measurements p(0, ¢), which
are assumed available in real time when using a wired drill pipe,
and the top-side flow ¢(l, ).

(2a)
(2b)

The design goal is to keep the bottom-hole pressure equal to the
unknown reservoir pressure, that is p(0,¢) = p, such that flow

2405-8963 © 2018, IFAC (International Federation of Automatic Control) Hosting by Elsevier Ltd. All rights reserved.
Peer review under responsibility of International Federation of Automatic Control.

10.1016/j.ifacol.2018.06.353

29



2. KICK & LOSS ESTIMATION USING BOUNDARY SENSING

Haavard Holta et al. / IFAC PapersOnLine 51-8 (2018) 44-49 45

from the reservoir into the drill string is zero. This implies that
the flow through the annulus is equal to the drill bit flow.

1.2 Previous Work

Control of coupled distributed systems like (1) and (3) can be
achieved by using the method of infinite-dimensional backstep-
ping for PDEs. This method was first introduced for parabolic
PDEs in Liu (2003); Smyshlyaev and Krstic (2004, 2005),
where the gain kernel was expressed as a solution to a well-
posed PDE. The first result for hyperbolic PDEs was in Krstic
and Smyshlyaev (2008) for first order systems, for second
order hyperbolic systems in Smyshlyaev et al. (2010), and to
two coupled first order hyperbolic systems in Vazquez et al.
(2011). The results in the latter were used in Aamo (2013) for
disturbance attenuation in managed pressure drilling which has
similarities to the problem considered in this paper.

Results on adaptive control for parabolic PDEs can be found
in Smyshlyaev and Krstic (2010). Adaptive observers for n + 1
hyperbolic systems using sensing collocated with the uncertain
boundary parameters can be found in Anfinsen et al. (2016)
using swapping filters, and in Bin and Di Meglio (2017) using a
Lyapunov approach. The extension to general m + n systems is
given in Anfinsen et al. (2017). The extension to stabilization,
without additive boundary parameter and sensing at the left
boundary restricted to the form yo(t) = v(0,¢), is given in
Anfinsen and Aamo (2017c) (n + 1 case) and Anfinsen and
Aamo (2017b) (m + n case). An adaptive observer for n + 1
systems with a multiplicative boundary condition is developed
in Di Meglio et al. (2014) and for 2 x 2 systems with an affine
boundary condition in Anfinsen and Aamo (2016). Adaptive
stabilization of the same type of systems, but without the additive
parameter is considered in Anfinsen and Aamo (2017a) and with
only the additive parameter unknown in Aamo (2013).

Kick attenuation in MPD has mainly been studied in the
context of lumped drilling models. A lumped ODE model is
applied to a gas kick detection and mitigation problem in Zhou
et al. (2011) by using a method for switched control of the
bottom-hole pressure. Another lumped model for estimation
and control of in-/outflux is presented in Hauge et al. (2012).
Kick handling methods for a first-order approximation to the
PDE system is presented in Aarsnes et al. (2016a) using LMI
(Linear Matrix Inequality) based controller design. An infinite-
dimensional observer for kick & loss detection is presented in
Hauge et al. (2013). Another observer for state and reservoir
pressure estimation in under-balanced drilling is given in Di
Meglio et al. (2014). In Holta et al. (2018, 2017), a distributed
PDE model is combined with a model of the reservoir inflow
relation (given in Equation 2a). Kick & loss detection with
sensing non-collocated with control is studied in Holta et al.
(2017), while a method for kick & loss attenuation for the same
system is presented in Holta et al. (2018).

1.3 Contributions and Paper Structure

This paper considers both kick/loss detection and attenuation.
The main contribution of this paper is an improved version
of the parameter estimation scheme presented in Holta et al.
(2018), better utilizing the bottom-hole pressure measurement.
The estimation scheme presented in this paper is combined with
the closed loop controller derived in Holta et al. (2018) and
applied to the kick & loss application. In Section 2, the main
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results from Holta et al. (2018) are included for completeness.
Section 3 presents the improved estimation scheme. In Section 4
the estimator from Section 3 is combined with the control law
from Holta et al. (2018) and applied to the kick & loss problem
in MPD where the performance of the new estimation scheme is
compared to results from Holta et al. (2018) in a simulation.

1.4 Mapping to Riemann Invariants

To ease the design process, as well as generalize the control
problem, it can be shown that system (1) with boundary
conditions (2) can be transformed, through a suitable coordinate
transformation (see Holta et al. (2018)), to an equivalent system
written in terms of Riemann invariants as

ut(z t) + Aug(z,t) = c1(z)v(w, t) (3a)
vi(z,t) — pog(z,t) = ca(z)u(z, t) (3b)
u(0,t) = rv(0,t) + k(0 — yo()) (3e)
v(1,t) = U(t) (3d)

defined for z € [0, 1], ¢t > 0, where u, v are the system states,
U (t) is the control input, A, x> 0 and ¢ (z), c2(x) € C([0,1])
are known, while £ € R and § € R are unknown boundary
parameters, but where sign(k) is known. The measurement
collocated with actuation is given by

y1(t) = u(l, 1) @
while the measurement anti-collocated with actuation is gener-
ated as a linear combination of the system states. That is,

Yo(t) = aou(0,t) + bov(0, ) ®)
with ag # 0. The objective is generalized to stabilization in the
Ls-sense and boundedness uniformly and point-wise in x. In
addition, based on the design goal p(0, t) = p,(t), we select the
weaker control objective

t+T
lim [rv(0,7) — u(0,7)|dr =0 (6)
t—=oo [y

for
r#—— @)

and for some arbitrary 7" > 0. Furthermore, it is assumed that
the initial conditions u(z, 0) = ug(z), v(z,0) = vo(z) satisfy
U, Vo € Lz([o, 1])

2. ESTIMATION AND CONTROL WITH ADAPTATION
BASED ON TOP-SIDE SENSING (OLD METHOD)

The main results on state and parameter estimation from Holta
etal. (2017) are given in Section 2.1 and Theorem 1 in particular.
Section 2.2 presents the main results from Holta et al. (2018)
with the control law given formally in Theorem 2.

2.1 State and Parameter Estimation

In Holta et al. (2017), a swapping based design is used to
generate on-line state and parameter estimates. The same
swapping filters will be used in this paper. The filters are given
by

a(x,1) + Aag (2, 1) =c1(2)b(z, 1)

FR@ -a1,0) 6
be(z,t) — pby(x, t) =co(z)a(z,t)

+ Po(2)(y2(t) —a(1,1))  (8b)

a(0,t) =rb(0,t) (8¢c)

b(1,t) =U(t) (8d)
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and parameter filters

my(z,t) + Amg(z,t) =c1(x)n(z,t) — Pi(z)m(1,t)  (9a)
i (, 8) — pn(, 1) =co(w)m(w, ) — (w) u(1,t)  (9b)
m(0) =rn(0,t) + 1 (9¢)
n(1) =0 (9d)

and
wy(x,t) + Awy (z,t) =c1(z)z(z,t) — Pr(z)w(l,t) (10a)
zi(z,t) — pzg(z,t) =ca(x)w(z,t) — Py(x)w(l,t) (10b)
w(0,t) =rz(0,t) — yo(t) (10c)
2(1,1) =0 (10d)

where P, P, are gains to be designed. The input filters model
how the control signal U (¢) affect the system states u, v, while
the parameter filters model the effect of the boundary parameters
k and 6 on the system states.

Using the swapping filters, the following static relationship
between the system states (u,v) and unknown parameters k
and 6 can be found

u(z,t) =a(z,t) + k (Om(z,t) + w(z,t)) +e(z,t) (1la)

v(z,t) =b(z,t) + k (On(z,t) + 2(z,t)) + €(z,t)  (11b)
where e, € represent the non-adaptive estimation error. It is
shown in Holta et al. (2017) that if the gains P;, P> are selected
as

Py (z) = AP""(x,1) (12a)
Py(z) = AP"(z,1), (12b)

where (P**, P"") is the solution to
AP (2,8) + AP (2, 8) =1 () P (2,€) (13a)
uP (@, §) = AP (2,€) = — ca(x) P**(x,§)  (13b)
P (z, )\ + P (z, x)u =co(x) (13¢)
P(0,8) =rP(0,€) (13d)

defined over 71 = {(2,£)|0 < x < ¢ < 1}, then the error
terms e, € will tend to zero in a finite time given by
1 1
tr=1+ v
It is shown in Coron et al. (2013) that the system (13) has a
continuous, bounded and unique solution (P“*, P"").

(14)

Motivated by the bilinear form of the static relationship (11), the
following adaptive state estimates are generated:

(x,t) =a(x,t) + k(t) ((;(t)m(z:,t) + ’w(:z:,t))

=u(z,t) — é(x,t) (15a)
8, t) =b(w, 1) + k(1) (é(t)n(m,t) + 2(x, t))
=v(z,t) — €é(z,t) (15b)

where é, ¢ represent the adaptive estimation error, and 6 and k
are estimates of 6 and k, respectively.

Evaluating (15a) at = = 1, inserting (4) and rearranging then
give

o(18) = yr () —a(1, 6) k(1) (é(f,)mu, )+ w(u)) . (16)

Assuming the sign of k is known, the gradient method for
bilinear parametric models in Toannou and Sun (2012, Theorem
4.52) can be used to minimize a cost function based on the
square error ¢2(1,t) and thereby forming an adaptive law for
the parameter estimates 6, k. The following theorem presents
the main results from Ioannou and Sun (2012, Theorem 4.52)

together with some additional properties needed to prove
stability of the closed loop system.

Theorem 1. Consider the adaptive laws

B(t) —msign(k)— )i (172)

14 w?(1,¢)
é(1,t)

=12 |0(t)m T+w?(L,t)

k(t) (1,8) + w(1,t) (17b)

fort > tp and é(t) = /;(t) = 0fort < tp, where 1,72 > 0
are the adaptation gains, m(1,¢) and w(1, t) are the filters given
in (9) and (10), é(1,¢) is the adaptive estimation error in (16)
and tr is defined in (14). Suppose system (3) has a unique

solution u, v for all ¢ > 0. Then, the adaptive laws (17) have the
following properties:

(1) 0, k € Lec

) 0, k, € Lo N L.

(3) O(t) = 0(t — dg) and k(t) — k(t — dg).

) Wiﬁgf“ € Lywhered =0 —0andk =k — k.

() If w(l,-) € Lo and Om(1,-) + w(1,-) € Lo, then 0
converges to 9 and iﬁ converges to some constant.

Proof. See Holta et al. (2017).

2.2 Closed Loop Adaptive Control

The control law from Holta et al. (2018) is given in terms of
the state estimates (4, 0) and parameter estimates 6, k. The
parameter estimates are generated from the adaptive laws
in Theorem 1. Once these estimates are found, the adaptive
relationship (15) can be used to generate state estimates.

Theorem 2. Consider system (3), the state estimates (15) and
the adaptive law (17), and suppose (7) holds. Then, the control
law

. 1
U(t) = Kla, 0)(1) + m

where K : Lo([0,1]) x La([0,1]) = L2([0, 1]) is the operator
given by

6(t) (18)

Kl (o) =i(o) - [ " (o, €)ie)de

-/ "R, €)0(€)de

defined for x € [0, 1] where (K", K") is the unique solution
to (see Coron et al. (2013))

19)

K" (2, 8)p — K" (2, )\ =K""(2,&)ca() (20a)
K20, O+ K2(0, ) =K""(z,E)es () (20b)
K" (z,2)A + K" (z,2)p = — cao(x) (20c)

K(z,0)Ar =K (z, 0) (20d)

defined over T2 = {(x,£)]0 < & < & < 1}, guarantees (6).
Moreover, all signals in the closed loop system are bounded

and the parameter estimate 6 converges to its true value 6 in the
sense
T
/ |6(r) — 0ldT — 0 21
Jt

for some 7" > 0.

31



2. KICK & LOSS ESTIMATION USING BOUNDARY SENSING

Haavard Holta et al. / IFAC PapersOnLine 51-8 (2018) 44-49 47

3. ESTIMATION WITH ADAPTATION BASED ON
BOTTOM-HOLE SENSING (NEW METHOD)

The adaptive law in Theorem 1 is designed to minimize the top-
side estimation error and the bottom-hole pressure measurement
is only used indirectly in the filters (8)-(10). Even though
new measurements yo(t) are instantly available to the control
unit by wired drill-pipe technology, the old design forces new
measurements to propagate through the filter systems before
the state estimates are updated, and consequently, the top-side
error é(1,t) is only affected by yo(t — A~'). In contrast, the
proposed method of this section, which is the main result
of the paper, utilizes the bottom-hole pressure measurement
immediately and directly in the adaptive law, which is designed
to minimizes the bottom-hole estimation error rather than the
top-side error. The artificial time delay introduced by the filters
in the old method is therefore avoided and the parameter and
state estimates approach their true values significantly faster, as
demonstrated in simulations in Section 4.

The new design goes as follows. Using that (0, ¢) = €(0,¢) = 0

for all ¢ > tr and inserting (5) into the static relationship (11),
and evaluating at = 0 give

y[)(t) :aou(O, t) + b(}U(O, t)

=ag (a(0,t) + k (6m(0,t) + w(0,1))) (22)
+bo (b(0,t) + k (6n(0,t) + 2(0,1))) .
Defining
a(t) =aoa(0,t) + bob(0,t) (23a)
m(t) =aom(0,t) + bon(0,t) (23b)
w(t) = (0 £) + bo2(0,2) (230)

and rearranging the terms, give the bilinear parametric model
yo(t) — a(t) = k (Om(t) + w(t)). (24)

The same adaptive state estimates (15) will be reused here.

Evaluating (15) at z = 0, inserting (5) and defining
é’/(f) = aoé(O, f) + boé(O, t) (25)

then give

é(t) = yot) — at) — k(t) (A(eym(e) + () .

Assuming the sign of k is known, the gradient method for
bilinear parametric models in Ioannou and Sun (2012, Theorem
4.52) can be used to minimize a cost function based on the
square error &¢2(t) and thereby forming an adaptive law for the

parameter estimates é, k.

(26)

Theorem 3. Consider the adaptive laws

. ) “

i) = ~isign(k) i wZ(t)m(t) t>tp @7a)
0 otherwise

. T y é(t)

k) ={" [e(t)m(” + “’(tﬂ T+ w2t = b o7
0 otherwise

for some adaptation gains 1,72 > 0 where m(t) and w(t) are
given in (23), é(t) is the adaptive estimation error (25) and ¢ is
defined in (14). Suppose system (3) has a unique solution u, v
for all ¢ > 0. Then, the adaptive laws (27) have the following
properties:

32

3)) —4L—¢€cLNL

3 V1+w2(1,) € A : N

(4) If w € Lo and O + W € Lo, then O converges to 6 and
k converges to some constant.

Proof. Consider the Lyapunov function candidate

1 = 1 -
Vo = |k|z—62 + —Fk? (28)
2m 272
where § = 0 — f and k = k — k. Differentiating, inserting the
adaptive laws (27) for ¢ > ¢t and using relation (26) give

- -\k\}éé - %kk
e(t) AT .
=~ T (\k\951gn( yn(t) — & 0(t)m(t)+w(t)})
=— #}% (a()u(O, t) + b[)’l}(o7 t) — a()ﬁ(O, t) — bmﬁv(O, t))
R0
T 1+ a2(h) <0 @)

which shows that Vj, é, ke L. The adaptive estimation error
€ can be written on the form

ét) =oem)Tu() (30)

where
= [k(t), VIFIO®)]" (1a)
U(t) = [Bin(t) + w(t), sign(k)/Rlm®)]" (31b)

It is shown in Holta et al. (2017) that the filter system (m, n) in
(9) is bounded point-wise in . We then have

1
Y U(t) € Lo (32)
1+ EZ(L )
which together with Property 1 and (30) give
S~ 33)
1+ w?(1,-)

Integrating (29) from ¢t = 0 to ¢ = oo and using that V) > O is a
non-increasing function of time give

/0* <16+2<+/~’2)> dr =~ /: V(r)dr

=V5(0) = Vo(o0) < 00 (34
and therefore @)
é(1,-
[ el AP . 35
14 w%(+) €L ©3)
From (27a), one has
6o < 0 |-~ () (36)
T VI (t) | |1+ w0 (t)

vyhich together with (33), (35) and boundedness of m give
€ Lo N L and the first part of Property 2. For the second
part, one has similarly

&(t) Or(t) + w(t)
VI+w2(t) || /1 +w2(t)
Which together with (33), (35) and boundedness of m give

fg(t)( < (37

k € Loo N Ly and the second part of Property 2. Inserting
(26) into (27a) yields
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SN 'YlSign<k) b 7 A < s 160

0(t) = 1) kOm(t) + k(t) (0m(t) + w(t)) ) m(t)

w 150 L
(38) o /i

where the last term can be treated as an external input. Using B ) —
that 772 € Lo, and if the last term k() (ém(t) + w(t) ) is square § i: //é",-_l o _Ztg D e et
integrable, then (38) forms an exponentially stable system and S = = r00 (Ol method)
it follows that & — 0 as ¢ — oo or equivalently the first part o
of Property 4. The second part of Property 4 can be seen by

applying Cauchy-Schwarz’ inequality to (27b).

Remark 4. Property 4 in Theorem 3 gives sufficient conditions
for parameter convergence. For ¢ > tp, we have m(t) =
m(0,t) = 1 and w(t) = w(0,t) = —yo(t). The conditions
are then simplified to yo € L and (é —yo) € Lo If
the adaptive laws are used in conjunction with a closed loop
controller guaranteeing these properties, parameter convergence
will follow.

4. SIMULATION

The swapping based estimation scheme presented in Section 3,
consisting of the swapping filters (8)-(10), state estimates (15)
and the adaptive law of Theorem 3, is combined with the
control law from Holta et al. (2018) given in Theorem 2 and
implemented in MATLAB (the new method). This design is
compared to the design from Holta et al. (2017) (the old method),
consisting of the swapping filters (8)-(10), state estimates (15),
the adaptive law of Theorem 1 and the control law of Theorem 2,
which is also implemented in MATLAB. In addition, a simple
controller (the simple method) where the top-side flow is kept
equal to the drill bit flow ¢(I,t) = gp;¢ is also implemented. For
all control schemes, the system parameters are chosen as

8 = 7317 Pa, p=1250kgm > (39a)
[ =2500m, Ay = 0.024m? (39b)
F; = 200, g=9.8lms 2 (39¢)

Qir = 1/60m3s™!,  J=1.1x10"m3s" ' Pa~!. (39d)
The reservoir pressure is initially set to p,.(0) = 400 bar and
kept constant until a step to p,(t > to) = 450 bar occurs at
to = 10s. The system is at steady state at ¢ = 0 with the initial
bottom-hole pressure set equal to the reservoir pressure and the
bottom-hole flow equal to the drill bit flow. The adaptation gains
are selected as y; = 72 = 5.

Figures 2 and 3 show the bottom-hole pressure and flow when
using the three methods. The figures show that all three methods
are able to attenuate the kick. The bottom-hole pressure is
stabilized at the reservoir pressure and the net gain into the
well converges to zero. It is seen that both the new method
and the old method converge in an approximately finite time
after ~ 10s, whereas the simple method has a much slower
asymptotic convergence time. In addition, as can be seen from
Figure 6, the new method offers a ~ 35 % reduction in total
accumulated inflow compared to the old method. This is due to
the better utilization of the bottom-hole measurement as can be
seen from the state estimation error in Figures 4, 5 and 7. Figure 7
also shows that the reservoir pressure estimates converge to the
true value for both methods.

5. CONCLUSIONS AND FURTHER WORK

A new method for kick detection and attenuation in managed
pressure drilling is presented. A swapping based estimator

390
0 10 20 30 40 50 60
time [s

Fig. 2. Bottom-hole pressure.
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Fig. 3. Bottom-hole flow.
40

30 #

~

20

10

Pressure [bar]

FESEAREEE IS

0 10 20 30 40 50 60
time [s

Fig. 4. Bottom-hole pressure estimation error.
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Fig. 5. Bottom-hole flow estimation error.

utilizing bottom-hole pressure estimates for fast parameter
adaption is presented. The estimation scheme is combined with
a recently developed closed loop controller for kick & loss
attenuation. The new design was compared to earlier works
on kick & loss attenuation in a simulation, suggesting that
significant performance improvement is possible by exploiting
downhole pressure measurements made available in real-time
by wired drill-pipe technology. Further work include a rigorous
proof of closed loop stability in the Lo-sense and convergence
of the bottom-hole pressure to the desired set-point.
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Q(0,) (simple method)
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Fig. 6. Accumulated net inflow.
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Fig. 7. Reservoir pressure estimate.
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Adaptive Observer Design for an n+ 1 Hyperbolic PDE with
Uncertainty and Sensing on Opposite Ends

Haavard Holta and Ole Morten Aamo

Abstract— An adaptive observer design for a system of n+ 1
coupled 1-D linear hyperbolic partial differential equations
with an uncertain boundary condition is presented, extending
previous results by removing the need for sensing collocated
with the uncertainty. This modification is important and moti-
vated by applications in oil & gas drilling where information
about the down-hole situation is crucial in order to prevent or
deal with unwanted incidents. Uncertainties are usually present
down-hole while are available top-side at the
rig, only. Boundedness of the state and parameter estimates
is proved in the general case, while convergence to true values
requires bounded system states and, for parameter convergence,
persistent excitation. The central tool for analysis is the infinite-
di 1 backstepping method applied in two steps, the first
of which is time-invariant, while the second is time-varying
induced by the time-varying parameter estimates.

I. INTRODUCTION
A. Problem formulation
We consider the system of linear first-order hyperbolic Par-
tial Differential Equations (PDEs) with n positive convecting
invariants and 1 negative convecting invariant given by
uy + Auy =X(x)u+ o(x)v
Ve — Uy =0 (x)u

(la)
(1b)

where u € R” is the upward propagating Riemann invariants,
v € R is the single downward propagating Riemann invariant,
X : [0, 1] — R"™" with diagonal terms being zero, @ : [0,1] —
R @ :[0,1] - R, and A = diag(Ai,...,A,) and p
satisfying —p <0 < A; < --- < A,. We consider boundary
conditions on the form

u(0,1) =qv(0,1) +d

v(1,1) =pu(l,t)+U(r)
where g = {qi}1<i<n € R" and d = {d;}i<i<n € R" are
unknown, p € R is known, and U : [0,e0) — R can be

any known time-varying function. In addition, we assume
that

(2a)
(2b)

y(6) == u(1,1) 3)
is measured. The initial conditions

u(x,0) =:ujc(x) (4a)

v(x,0) =:ic(x) (4b)

The authors are with the Department of Engineering Cybernetics. Nor-
wegian University of Science and Technology, Trondheim N-7491, Norway
(e-mail: haavard.holta@ntnu.no; aamo@ntnu.no).

Economic support from The Research Council of Norway and Equinor
ASA through project no. 255348/E30 Sensors and models for improved
kick/loss detection in drilling (Semi-kidd) is gratefully acknowledged.

satisfy certain compatibility conditions, making the Cauchy
problem (1)-(4) well-posed (see e.g. [1, Theorem 3.1]).

B. A motivating application

The system (1) can be used to model, among others,
various phenomena in multiphase fluid flows. An overview
of other possible applications ranging from open-channel
networks to transmission lines can be found in [2]. In this
paper, we are concerned with the problem of state estimation
in fluid flow systems where one of the boundaries is specified
in terms of uncertain parameters and sensing is limited to
the opposite boundary. The motivation is an application in
oil & gas drilling where only top-side flow measurements
are available and the bottom-hole flow is influenced by an
oil/gas reservoir with unknown properties.

In the drilling application, mud is circulated down the drill-
string, through the drill-bit at the bottom, and up in the open
annulus surrounding the drill-string back up to the rig where
flow is measured. See Figure 1. If the pressure down-hole
is lower than the reservoir pressure, oil, water or even gas
might start flowing into the well and up the annulus. This
is called a kick and can, if not handled, lead to catastrophic
consequences when the reservoir fluids reach the surface.
If properties such as the reservoir pressure is unknown,
handling and even detecting such influxes of reservoir fluids
is a very challenging problem. Previous methods of detecting
and estimating influxes have mainly focused on lumped-
order models [3]-[11], were the distributed dynamics are
neglected. Some results using the so called early-lumping
approach where the PDE model is spatially discretized and
approximated by a set of ODEs have also been explored
[12]-[14]. In this paper, we propose to use the contrasting
late-lumping approach where the observer is derived for the
distributed model, and discretization is only necessary for
computer implementation.

In the drift-flux model, which is the most commonly used
model for drilling applications involving gas, all liquids
(mud, oil, water) are lumped into a single phase, and gas
is considered separately. Following [15], the drift flux model
proposed in [16] can be written on conservative form in terms
of pressure, gas fraction and gas velocity by the quasi-linear
3 x 3 system

wr +A(W)wy = S(w) 5)

over the domain (x,t) € [0,1] X [0,e0), where A and S are
complicated and given in [15]. System (5) can be linearized
around a given operating profile, diagonalized and written
in terms of Riemann invariants to obtain the form (1) with
n=2[17].
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VAVAVAY:

M

Fig. 1. Schematic of the drilling system.

Interaction with the reservoir is modeled by the boundary
conditions which are assumed to equal the bottom-hole net
liquid and gas inflow ¢.(0,7) and g¢(0,t), respectively. It
is common to model them as proportional to the pressure
difference between the bottom-hole pressure p(0,7) and
TeServoir pressure pr(t), that is,

qr(0,1) =JL(pres(t) — p(0,1))
46(0,1) =JG(pres(t) — p(0,1))

where J; and Jg are constants called production indices
(PI). Both PI's J; and J; and the reservoir pressure pj.s
are assumed to be unknown and (6) can be rephrased in the
form (2a). For the top-side boundary condition at x = 1, we
assume that the pressure p(1,7) and flow ¢(1,7) are known
(one is measured, the other is a control input).

(6a)
(6b)

C. Relevant previous results

We use the much celebrated backstepping method for
infinite dimensional systems, first derived for hyperbolic
systems in [18] and later extended to 2 x 2 systems [19] and
m+n systems [20]. In the adaptive setting with uncertain
boundary parameters, an observer for a 2 x 2 system only
relying on measurements on the boundary opposite of the
boundary with the uncertain parameters is derived in [21],
[22]. For n+1 systems, the adaptive observer problem
has been solved in [23]-[25] utilizing sensing at the same
boundary as the uncertain parameters. Particularly relevant to
this paper is [25] which considers an application in under-
balanced drilling. Worth mentioning is also [17] where the
backstepping approach is used to control multiphase flows
in drilling using state-feedback.

In this paper, we extend the observer in [21] and derive
an observer for n+ 1 systems with parametric uncertainties
on one boundary and measurements taken at the opposite
boundary. A disadvantage of the method in [21] is that the
observer injection gains have to be updated on-line with
every new time-varying parameter estimate. We propose a
design avoiding the on-line recalculation of injection gains
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by instead solving a set of computationally simpler transport
equations on-line. The estimation scheme with state observer
and adaptive laws including stability proofs are presented
in Section II. Some concluding remarks are offered in
Section IIL.
D. Notation

For a signal z: [0, 1] x [0,00) — R" | partial derivatives with
respect to i.e. space are denoted z, or d,z; for each element
i=1,...,n. The Lp-norm is denoted

1
llli=/ [ Gunzns. ™

For f:[0,00) — IR, we use the vector spaces

1
regpo([Tuora) <= @
0
for p > 1 with the particular case

[ € Ze o suplf(r)] <o ©
>0

Derivatives with respect to time are denoted f. If not
otherwise stated, a statement for a variable with subscript
i refers to all variables with subscript i = 1,...,n
II. STATE AND PARAMETER ESTIMATION
Let (i,7) € R"*! denote the state estimates. We consider
the observer system
0 + Ay =2(x)d+ o(x)?
+ P (x, ) (y() —al,

1,0) (10a)
— W =0 (x)i+ P (x,1)(y(t) —

a(1,1)) (10b)

(0,1) =¢(1)9(0,1) +d(1) (10c)

P(1,1) =pu(l,t)+U(1) (10d)

with compatible initial conditions (i(x,0),%(x,0)) =

(flie(x), %ic(x)) and where §;(¢) and dj(t) are the parameter
estimates of ¢ and d. The injection gains P; and P> have
the structure

Pi(x,1) =M(x,1)A+G(x,1,1)A
+/'M( G(E,1,1)AdE (11a)
Pr(x,1) xl/\+/ G(E,1,)AdE  (11b)

where (M,N,G) are Volterra integral kernels and will be
specified further in the next sections. The state estimation
error i = u— i, v =v— ¥ then satisfies

A+ Al =200+ 0097 — ()i 11) (12a)
— Ub =0 (x)d — Py (x,t)i(1,t) (12b)
0.0 40900 +d0p00 +d0) (120
#(1,¢) =0 (12d)

where G(t) = g—§(¢) and d = d — d(t). The design strategy
is as follows: In Section II-A, we specify the (M,N)-kernels
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and show that the estimation error system (12) is equivalent
to a simpler target system. This target system is used to
derive a parametric model relating the unknown parameters
to some known signals in Section II-B. Equivalence to
yet another target system are shown in Section II-C by
specifying the remaining G-kernel. Properties of this final
target system together with appropriate adaptive laws based
on the parametric model are used in Theorem 1 in Section II-
D to state the main contribution of this paper on state end
parameter estimation.

A. Backstepping transformation

Lemma 1: Let G = {Gi}1<i<n € R". On the triangular
domain 7 = {(x,£)|0 < x < & < 1}, the backstepping
transformation

1
aten) =a(en) + [ MEaEndg a3
1
) =Blen) + [ NwEaEnds, (30
with kernels M = {M;;j(x,1)}i<ij<n © T4 = R™", N =
{Ni(x,8) }1<icn : T — R satisfying
MeA+AM, =E£(x)M + 0 (x)N (14a)
NeA—uNe =0(x)M, (14b)
X(x) =M (x,x)A — AM (x,x) (15a)
@(x) =N (x,x)A+ UN(x,x), (15b)
M;j(0,&) =giN;j(0,£),1<i<j<n (16)
and -
M,-j(x,l):kitfili’ 1<j<i<n an
is invertible and maps the target system
oy (x,1) + Aoy (x,1) =0(x)B(x,1) — G(x, 1,1 ) Aa(1,1)
/ £,1)dé (18a)
Bi(x.r) — 1By (x.1) / E0dg (18b)
o(0.1) =4(1)B(0 / £.1)dg
+d(1)v(0,1) +d(r) (18¢)
B(1,1) =0 (18d)

where G = {g;j(x,1)}1<i j<n is an upper triangular matrix to
be decided, A and B satisfy

:
A(x,E) = f/ M(xs)A(s,E)ds  (19)
B(x.&) =N(x,&)o — / NAGE)ds,  (19b)

and H(&,t) = {h;j(§ ,l)}lg,-,,vg,, is defined by

hij(§,1) :=qi(1)N;(0,&) — M;;(0,8), (20)

into the error system (12) with injection gains (11). More-
over, the kernel equation (14)—(17) has a unique solution.
The target system (18), but without the G(x, 1,¢)ct(1,7) term,
and injection gains Pj(x) = M(x,1)A and Py(x) = N(x,1)A,
was first used in [24] for non-collocated observer design for
n+1 systems, which itself was a straightforward application
of the kernel equations derived in [20]. The effect of includ-
ing the G(x,1,¢)a(1,¢) term in the target system can be seen
by substituting G(x,1,¢)ec(1,¢) for ot(&,¢) in (13) showing
the origin of the injection gains (11). The proof of Lemma 1
is therefore omitted.

Remark 1: The constant ¢ can be chosen arbitrarily, but
better performance is expected if it is chosen as close to g
as possible, i.e. ¢ = §(0), presuming §(0) is our best guess
of g at t = 0. Due to (16), we have

hij(&,1) = (§i — Gi)N;

for all j > i, meaning that H(&,r) will in general only be
strictly lower triangular for all & € [0,1] if § = §(r). The
remaining injection gain G(x,1,#)A left unspecified in (18a)
(specified later in Section II-C) will be used to handle the
time-varying discrepancy (g — §(1)).

@n

B. Parametric model

The advantage of transforming the error system to the form
(18) is that, for r > ;fl, B =0 and the o-dynamics can be
solved independently for each element ¢;. This solution is
exploited in the next lemma to obtain a bilinear parametric
model relating the unknown parameters to known signals.

Lemma 2: Let A :miinl,- =A.Fort>tp:=p~ 142171,
vi(t) =qi¢(t)+di, 1<i<n (22)
where
wi(t) =i+ 47 =271
it AP +die —27")

L I .
72/ (T — 1+ A7)0 1) A5, (0)dT

—Jt—p11
j:r/l

,Z/h,,gt, *1( (+A7(1-8) A7)
2] (1-8) A
X/

k(6 +A(t+A7"=1),7)

<(Ee ) dg,

0(t) = —0(0,1 — A +Z/N0§17 -
@/M O E+ (e A — 1)

xAj9j(0)dT = 5i(t+ 247 (1-8) — V‘)) dg, (24
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and
Fi(t) == 0i(1,1) = yi(t) — i (1,1). (25)
Proof: Consider the target system (18) in Lemma 1.
Since B =0 for r > pu~', we have on component form

0,0t + A0k 0 = Zg,, x,1)A;5;(t) (26a)
0 ¢ lh 13 E,)d&
i(0,1) = ij(G:1)aj(G, 1
a(0.1) jzl/o JE D0y (E.0)
FaONON+d0 o)

with the solution
noopt
a,-(x,z):Z/ L gt AT =), DA (n)dr
S o)
'(xo—x))

valid for all r > p~! +7Ll.’l and some xg € [0,1]. Selecting
xo = 0 and inserting (18¢c) yield

i (o,1) Z/
+,§'|/0 hij(&st =27 ) e (&1 = &' x)d&

+Gi(t — A7 x)w(0, — A7 %) +di(t — A7 'x). (28)

+ 0(x0,1 + A, @n

g,, (x+Ai(t—1),7)A;5(0)dT

Selecting xo = 1 and inserting (25) yield

no A (1-x)

-y (x4 AT 1), D)5, (0)de
Jj=i

+5i(t+ 27" (1-x)).

We have from (13b) for £ > u~", and (29) that

v(0,1) = Ot+/ 0,8€)a(&,1)dé

Ot,‘(x,t) =

29

=00+ 1 [ N0.8) 50+30-8)

noeedT N (1-8)
- Z/ 8ij(E+A(T—1),T)A;5;(T)dt | dE. (30)
Jj=i

Thus,

(0,0 =271 = ~9(r).

Next, inserting the right hand side of (29) into the left hand
side of (28) evaluated at x =1 and ¢ = t+7Li’l —Al<t
yields

(€1

Fit+ AT =AY =Gt — 2T W0, AT +di(r - A7)
no a2

+Y o gij(T—t+ A", 0)A;5,(0)de
j=ilt

o(&1—2"")dE

noorl
+Z / hij(Et— A~
=170

L
-y gi((T—14+A"

L J g l)lj,f)ﬂ.j)’/‘j(‘[)df

+gv(0,i —A"") +d;

40

— it =AW (0,r =271 —di( )

+Z/ hif(Eot— A~ <,z+/l g -ah
n z/l =& -1~

_l)::/:] K(E+Ay(e 42— 1))

« y,(r)dr) de 32)
which is equivalent to (22) in view of (23)—(25) and (31). ®

C. Properties of estimation error target system

We now show equivalence to yet another target system by
specifying the G-kernel.
Lemma 3: For t > pu~!, the backstepping transformation

aten) =m0 + [ Gg.m(E.nds
with kernel G = {gi}1<ij<n: Z1 % [0,00)

(33)

— R"™" satisfying

0rgij = — A0t 8ij — Midgij (34a)
gij(x,x,r) =0 (34b)
(0.8.0) =hi(E.1) + 2 / w0k (s,E0)ds (340)

for 1 <i<j<nand g;=0 for 1 <j<i<n, which has
a unique, bounded solution for every bounded /;;, maps the
sub-system (18a) and (18c¢) (recall that § =0 for r > /,L")
into the target system

e (x,1) + Any(x,1) =0 (35a)
100 = [ AG.0(ENaE
+q(t)v(0,1) +d(t) (35b)

where H is the strictly lower triangular matrix

H(E,1):=H(&.1) = G(0,§,0)+ | H(s.1)G(s,E,1)ds. (36)

Proof: Differentiating (33) with respect to time and
space, inserting the dynamics (35), and integrating by parts
yield

0 (1) + Ao, 1) + G(§, 1,1)Aa(1,1)
=1 (x,1) + Ane(x,1) + G(E,1,1)Aai(1,1)
+/ Gi(x,&,0)n(E,1)dsdE
+G(x,x,t)An(l,t) G(x,1,0)An(1,1)
+f G (v EAN(E0)de
—AG(x,x,1)n x,l)+/1AGx(x=§:l)n(§af)d§

—/ G, E,0) + G (1, &, )A+ AGy (x,E,0)) N (&,1)dE
+(G(x,x,t)A AG(x,x,1))1(x,1)

+G(x,1,0)A(ee(1,1) —n(1,1)) (37)
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”\;
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§=0 >
Fig. 2. Characteristic lines of g;; for j > i.

which in view of (34) and o(1,1) =n(1,t) verifies (18) (with
B =0). For the boundary condition, we have

100 =q0(0.0)+d0)~ [ 6(0.8.0(6.1aé
+ [ @ (1@ [ 6@ simtnas) g

:
=/01 <H(§,t) —G(0,E.1) +/0 H(s,1)G(s é,t)ds>
x1(E,0)d& +q(1)v(0,1) +d(1). (38)

Defining A as in (36), which due to (34c) is strictly lower
triangular, yields (35b).

The system (34) is a set of Riemann invariants parame-
terized by (&,7) with characteristic lines (k,-l;ls,é +5,t+
Aj"x) originating from the (0,&,)-boundary for A;§ —24x >
0. See Figure 2. Since (34c) is causal for all £ € [0,1] in
the sense that g;;(0,&,1) is unlquely specified by h;j(&,1),
h,kf(xt)andgl\j(Oxtfl Y for s € [0,€),k=1,..., j, it
follows that there exist a unique solution g;;(0, E1) to (340),
which in turn implies the existence of a unique solution
8ij(x,&,1) to (34) for all bounded A;;. Since g;;(0,&,1) can
be upper bounded in terms of h;j, gij(x,&,r) is bounded. m

D. Adaptive law and stability of estimation error

Theorem 1: Consider the system (1) and observer (10).

Let Gi(t) = gi— 4i(t). di(t) = d — di(t) and Pi(t) == yi(t) —
Gi()o(t) +di(r). If
4 o) s W)
(e S b rwreTr) (9

fort >ty and §; = (i: 0 otherwise, where 7,,,%;, > 0 are the
adaptation gains, then

Givd € Loy Givdi€ 2N 2 “0)
and
(@(x,-), v(x,-)) € L. (41)
If in addition v(0,7) is bounded for all 7 > 0, then
(el [19]] = ©. 42)

Lastly, if the persistence of excitation condition

cihxa > %/IHT[‘P(T% 117 o(

is satisfied for some constants c¢y,c2,7 > 0, the parameter
estimates §; and d; converge exponentially to their true values
gi and d;.

Proof: Consider the parametric model (22) in Lemma 2.
The properties (40) of § and d follow from [26, Theorem
4.3.2], along with the fact that §;(2+¢2)~' € £ N Z. Let

@,‘([) : {q‘-([),’d:-(T)]T

e L T
¢,(t)—-m[¢(f);1] .

so that §;(t)(2+¢2(¢)) ! = @7 (1)®;(r). We have

2o =) ([ 6ur+60-47)) Go

T),l]d‘[zczlzxz 43)

44
45)

which after rearranging and squaring both sides give the
inequality

(@]

i

(8t =2""))?

(1) +d¥(r)dt

-t

47
for some constant ¢ > 0. As already stated, the first term is

integrable. For the second term, we have by changing the
order of integration

im [ [
T—o0 J) -1 A l
AT et .

/ didi (1)dT
T A et
/ dtAg?

+./T_17|_/, diAg; (v)dt

Since all the inner integrals evaluate to A1 or less,

lim//
T*}N)\’l,)\’l

which by (40) is bounded. The term involving d~, can simi-
larly be shown to be bounded and integrable, showing that
the left hand side of (47) is bounded and integrable. That is

T)dtdt

= lim
T—o0

(48)

T
drdz<hm/1 7157,2(T)dr (49)

Giv(0,-) +d;
= M € HNL. (50)
2+v%(0,-)
We construct the Lyapunov function candidate
1
V() :/ e 0’ (x,0)[In (x,1)dx 51)
0

where IT is a positive definite diagonal matrix. Differentiating
(51) with respect to time inserting the system dynamics (35)
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and integrating by parts give the upper bound
1
V() < —/ N (x,1) [y — A7 (2, )T (x,)A,] 1 (5, )
0

—eT(L,0m(1L,0) +ean” ()7 (). (52)

where @ = {7;}1<j<a. Since H(x,t) is strictly lower trian-
gular and by (40) bounded for all ¢+ > 0, it is possible to
(recursively, see e.g. [27, Appendix B.2.]) select IT such that
A — AT (x,)[TH (x,1) A, = 0 yielding

V(t) <—csVit) —em” (1,0)m(1,1)
+ean! (1)m(r) (53)

for some constants c¢y,c2,c3 > 0. The bound (53) is of the
form considered [28, Lemma 3] yielding V — 0 which in
turn implies [|n|| — 0. Invertibility of the transformations
(13) and (33) and boundedness of all kernels finally give
(42). n

III. CONCLUDING REMARKS

We have designed an adaptive observer estimating bound-
ary parameters and distributed states in an n+ 1 linear
hyperbolic system using measurements on the boundary
opposite the uncertainty. Boundedness of state estimates are
proved. The state and parameter estimates are shown to
converge to their true value assuming bounded system states
and persistence of excitation, respectively. The observer can
be applied to a multiphase fluid flow system in drilling to
estimate distributed flow and pressure profiles and reservoir
properties. The drift-flux model mentioned in Section I-B is
quasi-linear and linearization is only a valid simplification
for limited variations around an equilibrium profile. This is
violated for kick and loss scenarios, but may be fine for
underbalanced drilling operations. An interesting option to
pursue in applications, is to allow the non-linear terms in
the observer even though output injections are designed for
the linearization.
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2.4 Comments, flaws, limitations and further work

2.4 Comments, flaws, limitations and further work

The swapping filters introduced in [67] are unnecessary. The states can be estimated
in finite time using a clever restatement of the system and observer boundary
condition. This is done in [68] in Chapter 4. The original bilinear boundary
condition is still used when designing the adaptive laws, however.

In [61], it is suggested that the drift-flux model is linearized around a given
operating profile and thereby in the form of the linear, n + 1, homo-directional,
hyperbolic PDE considered in the paper. The validity of this linearized drift-
flux model is questionable. As discussed in the last section of the paper, the
linearized drift-flux model is certainly not sufficiently accurate to be used in a
gas-kick scenario where the flow regime is fast changing. Even in under-balanced
drilling where the flow regimes are more stable, any linearization must be carried
out with care, and the boundaries of the operating envelope of the model must be
investigated. If too narrow, the model might be useless in some scenarios.
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CHAPTER 3

Fault estimation & localization using distributed
sensing

3.1 Introduction

In the first paper [58], the annulus flow dynamics are modeled by the general
single-phase model (1.16) with source terms (1.17). The pressure in the annulus is
assumed measured using along-string pressure measurements and wired drill pipe.
The dissipative structure of source terms and boundary conditions are utilized in an
observer estimating the distributed flow in the annulus. In addition, the momentum
balance source terms are modeled by a set of unknown parameters which can be
used to model various drilling faults. The unknown parameters are estimated by a
set of adaptive laws.

In the second paper [60], the method from [58], developed for single-phase 2 x 2
systems, is extended to general hetero-directional hyperbolic systems with general
boundary structures.

In the third paper [64], the method from [58] is extended to allow parametric
uncertainties also in the mass balance.

In the final fourth paper [63], the theoretical observer designs from [58, 60, 64]
are applied to a drilling system and used to estimate a set of drilling faults.
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Observer Design for a Class of Semi-linear Hyperbolic PDEs with
Distributed Sensing and Parametric Uncertainties

Haavard Holta and Ole Morten Aamo

Abstract—We study a class of heterodirectional semi-linear
hyperbolic PDEs where the distributed state vector is partially
measured. An observer estimating the unmeasured part of the
state vector is designed. The design is, for instance, applicable
to multi-ph di ional fluid models where the pressure
is measured, but the distributed flow and phase-concentrations
are not. Furthermore, the observer is extended to systems
with parametric uncertainties appearing in the dynamics of the
unmeasured part of the state. While required to be linear in the
uncertain parameter, the uncertain term may be nonlinear in the
state, even in the unmeasured part of the state. Terms of this type
appear often in applications, and cover for instance viscous drag
in fluid flow systems. A noteworthy property of the design is that
convergence of the state estimate is achieved without requiring
persistent excitation. Two example applications are presented and
the design is illustrated in a simulation.

I. INTRODUCTION
A. Motivation

Hyperbolic PDE systems are used to model various physical
systems ranging from fluid flows in pipes, heat exchangers
and electrical transmission lines to road traffic models (see
[7] for an overview). In this paper, we consider a class
of hyperbolic PDEs termed systems of semi-linear balance
laws. They allow the source terms, which model in-domain
production or consumption of the balanced quantities, to be
nonlinear. Our main motivation for studying such systems
comes from an application in oil and gas drilling, where the
balanced quantities are mass and momentum of drilling mud,
oil, gas, water, etc. inside the well bore-hole. Before casings
are inserted into the bore-hole, the bottom section is open
to the surrounding formations. Depending on the pressure in
the well relative to the formation pressure, drilling fluids and
formation fluids like oil, gas or water might flow either way,
representing either a production or consumption of mass and
momentum in the system modeling flow inside the bore-hole. A
sufficiently accurate model capturing this relationship between
well and formation pressure and resulting mass and momentum
production or consumption can be very complex and nonlinear.
Furthermore, even if the structure of the relationship is known,
the exact parameters for a specific well might be unknown
and even varying with operating conditions. For this reason
we also study systems with linearly parametrized (non-linear)
source terms where the parameters are assumed unknown.

The problem we study is state and parameter estimation. This
is a challenging problem even for linear systems without para-

The authors are with the Department of Engineering Cybernetics. Norwegian
University of Science and Technology, Trondheim N-7491, Norway (e-mail:
haavard.holta@ntnu.no; aamo@ntnu.no).

Economic support from The Research Council of Norway and Equinor ASA
through project no. 255348/E30 Sensors and models for improved kick/loss
detection in drilling (Semi-kidd) is gratefully acknowledged.

metric uncertainties. Observer design for hyperbolic systems
are often based on the backstepping approach using boundary
sensing. To tackle the semi-linear problem, we go one step
further and assume that some in-domain measurements are
available. That is, a part of the state is measured in the entire
domain, while the rest of the state remains unmeasured. In the
drilling application, so-called wired pipe technology allows a
finite number of pressure sensors to be placed along the drill-
string, providing in an approximate manner measurement of
the pressure distribution in the well. The other part of the state
vector, which is related to flow and concentration of each phase
(oil,gas,water,mud etc.), is unmeasured, but observable. The
theoretical results obtained in this paper have been applied in
a simulation study in [15], demonstrating detection capability
of various important fault scenarios in oil well drilling by
means of state and parameter estimation exploiting wired pipe
technology. In what follows, the class of systems considered
contains the drilling application, but is more general with an
arbitrary number of states convecting in each direction through
the domain.

B. Notation
A function u : [0,1] — R" is said to be in L»([0,1],R") if

1
/ ul X)dx < oo. (1)
0
For uy,u; € L,([0,1],R") the inner product is
1
(ur,uz) == /0 ul (xX)up (x)dx 2)

with the associated norm ||u|| = +/(u,u). Furthermore, for a
function u: [0,1] x R* — R", we denote by u(-,t) the function
[0,1] — R" obtained from u at ¢, and by u(x,-) the function
Rt — R” obtained from u at x. For convenience, we will
sometimes omit the arguments. In particular, we will sometimes
write ||u|| for the scalar-valued function of time ||u(-,7)|, and
0(y,z) instead of @ (y(x,t),z(x,t),x).
For f:[0,e0) — R, we use the spaces

1
ez ([Tora) <= ®
for p > 1 with the particular case f € L <> sup,~q|f(¢)| < ce.

The notation f — 0 means that f converges to zero as time
goes to infinity, i.e. }mef(t) =0.

The partial derivative of a function is denoted with a
subscript, for example u (x,t) = %u(x,t). For a function of
one variable, the derivative is denoted using a prime, that is
fl(x) = %f (x). The dot notation is reserved for the derivative
of functions of time only; f(r) = L f(r).
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An operator E : L,([0,1],R") — R is called Fréchet differ-
entiable at u € L»([0,1],R") if there exists a bounded linear
operator 2,E : L»([0,1],R") — R such that

|E [+ h) — E[u] — Z,E[H)|

b THl] -0 @
for h € IL([0,1],R"). If there exist bounded
linear operators _@(“avb)E :L([0,1],R™) - R and
Q(ba‘h)E : L»([0,1],R"~™) — R such that

[Z[(a+ A1, b)) — E[(a. b)] = Z(, ) Elull
lim W™~ —0 (5
=0 [|h1]|

|Z[(a,b+h)] — E[(a,b)] — 2, E[ha]|
L e G A I
hy—0 H/’LzH

for a,hy € L,([0,1],R™) and b,h; € L,([0,1],R"™") we call
@("mh)i and @&ﬁ E the Fréchet partial derivatives of Z at
(a,b) with respect to a and b respectively. If the operators
exist, they are unique.

C. Problem statement

We study a class of n x n semi-linear heterodirectional
hyperbolic systems where an m-dimensional part of the state
vector is measured. Consider

Ve(x,t) +Ayx(x,1) + Bza(x,1) = (y(x,1),x)
Zr(x;t) +ny(x7t> +DZX(Xat) :g(Y(x7t)7x)
+ ¢ (y(x,1),z(x,1),x)0  (6b)

where y: [0,1] x Rt — R™ is the measured part of the state
and z:[0,1] x RT — R"™ is the unmeasured part of the state.
The known functions f: R™ x [0,1] = R™, g: R" x [0,1] —
R and ¢ : R" x R x [0, 1] — R ")*4 together with the
potentially uncertain parameter 6 € RY define the source terms,
and may be nonlinear. The system coefficient matrix

A B

<5
is nonsingular with n real, distinct, eigenvalues so that (6)
is strictly hyperbolic with non-zero characteristic speeds.
Although the method can be extended to spatially varying
coefficient matrices, for simplicity the method is derived
assuming constant matrices.

To estimate the unmeasured state z based on measurements
y we rely on the following observability condition.

(6a)

(O]

Assumption 1. The pair (D,B) is observable.

A complicating factor is that the uncertainty
O0((v(x,1),z(x,1)),x)0 appears in the unmeasured dynamics
(6b) and depends on the unmeasured state z. Dealing with
uncertainties appearing in this way is difficult even for the
ODE case [22], [23]. The regressor ¢ and source terms f and
g are known functions and satisfy the following assumption.

Assumption 2. For all (y,z) € L>([0,1],R"), we have
(f(y#')sgo’a')) € LZ([07 l])Rn)v
9((»2),-) € La([0,1], R 9)

®)
©)
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and

132l € Zeo = [1£(3,)

lgy NI N9((3,2), )l € Zoo.

(10)
Furthermore, in the analysis that follows we will require that
the uncertain term ¢(y,z,x)0 satisfy a monotone damping
property specified by the sector condition

(21 =22)" Q) ($(3,21,%) — 0 (3,22,%)0 <O (11)

for all y e R™, z1,z0 € R"™™ and x € [0, 1], where Q(x) is a
symmetric positive definite matrix (Q(x) > 0 for all x € [0,1])
that will be further characterized in the next section.

Remark 1. For the special case when Q(x) is diagonal, and the
i row of ¢(y,z,x), denoted @, depends only on the i element
of z, denoted z;, then the sector conditions are separated and
can be written element-wise as

0i(:21,i,X)0 — 0;(1,22,i,X)0 < 21— 22,

for any y e R", z1;,22; € R, x€[0,1], and i=1,....n—m.
Condition (12) implies that ¢;(y,z;i,x)0 is monotonic in z;, and
is satisfied for a large class of passive elements, for example
resistive loads in transmission lines in terms of electric current
or friction loss in fluid flows in terms of volumetric flow.

12)

The observer design in this paper is valid for a broad range
of boundary conditions and boundary measurements which
will be specified later (Assumption 3). For now we assume
that the associated Cauchy problem for (6) with a given set of
boundary conditions and initial conditions

(132)
(13b)

¥(x,0) =:yie(x)
Z(x! O) =Zic ()C)

with (e, zic) € L2([0,1],R"), has a unique solution (y,z)(-,7) €
L5([0,1],R") for all 1 > 0.

D. Background and previous work

In recent years, the infinite dimensional backstepping ap-
proach has become a popular method for observer design using
boundary sensing. The method was originally developed for
parabolic PDEs and has been extended to 2 x 2 and general
m+n linear hyperbolic systems in [27] and [16], respectively.
Local results for quasilinear systems using the same approach
was presented in [26], [17]. A global result was presented in
[24] for semi-linear systems and for quasi-linear systems in
[25], both using a method where the solution are predicted
along each characteristic. Adaptive estimation and control of
linear hyperbolic systems with uncertain boundary parameters
are extensively studied in [3], with the most relevant result
for state and boundary parameter estimation first presented
in [4] for n+ 1 systems and [5] for m +n linear systems.
Estimation of uncertain source terms are also studied in [3],
but these results either require full state measurements [1],
or rely on transformations involving the unknown parameters
into so-called canonical form such that true state estimates
can only be reconstructed if the system is persistently excited
[2], [8]. Adaptive output feedback estimation of semi-linear
systems without relying on PE, seems to be a challenging
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topic. Transformations into canonical forms have also been
used to design observers for non-linear ODEs. All systems
that can be observed using such canonical transformations are
characterized in [20], [21]. Provided the systems satisfies a
uniform observability condition [12], the high-gain approach
can be used to design adaptive observer [9], [13]. The extension
to hyperbolic systems was presented in [18] for systems with
distributed state measurements. Various results using semigroup-
based methods for observer design of hypertbolics systems
with distributed measurements has also been investigated [10].
For systems with non-linear terms satisfying a sector condition,
stability can be proved using a passivity argument without
relying on any dominating input gain [6]. This approach
was used in [22], [23] to design adaptive observers for finite
dimensional systems, and recently for a 2 x 2 hyperbolic system
n [14].

E. Contribution and paper structure

We extend the result from [14] in several directions. Firstly,
the method is extended to general hetero-directional systems
and the special coefficient matrix in [14] is replaced by a
general observability condition. Secondly, we study more
general source terms all depending on the measured state
y. Thirdly, since measurements might be corrupted by noise,
to which reduced order designs are sensitive, we replace the
reduced order observer in [14] by a full state observer including
filtering of the y-dynamics. Lastly, the boundary conditions
and boundary measurements are generalized.

In Section II, we first consider the non-adaptive state
estimation problem with 6 known. Then, in Section III we
study the full adaptive state and parameter estimation problem
assuming uncertain 6. A simulation example is presented in
Section IV.

II. NON-ADAPTIVE STATE ESTIMATION

To estimate the unknown state component z, we utilize
the y-measurements and define a coordinate transformation
(,2) = P(y,2) of the form

_ Pl 0
“\pL P
Lemma 1. For any diagonal Ay € R™™ and A, €

RO=m*(=m) \yith distinct entries, and any C € R=—m)*m,
there exist matrices K € R™™ K, € Rr=m)xm [ c R(n— ”’)X'”

(14)

and diag(Py,Py) € R™™ such that [a,B)T := Ply,2)" maps
system (6) into
(xI+AlaA+BﬁX: ( x)— Koy (152)
Bi+Ca+ AP =g(a,x)+¢((a, B),x)0—Kra,  (15b)
(a(x,0), B(x,0)) =P(yic(x),zic(x)) (15¢)
where
K =PKiP', B=PBP" (16a)
Ry = PKyP', C=Py(C—(D+LB)L+LA—K2)P, (16b)

and
(@] _p [/ o)
o P[(F‘*'aw] an
#((a, B),x) =Po¢ (P~ (ct, B), ). (18)

Proof. Pre-multiplying equation (6) by P, inserting [y,z]” =
P~'[a,B]T and then subtracting [K},K>]" o, from both sides
yield (15)~(18) where

A B]. ,]A B L [Ki 0] _
[C’ Az] ‘*P{c D]P [Kz o]*
Pi(A—BL—K))P;! PBP;! (19
P (C—(D+LB)L+LA—K>)P[' P(D+LB)P;'|”

Since (D, B) is observable (Assumption 1), there exists L such
that the eigenvalues of D+ LB correspond to the entries in A,.
Since the entries in Ay are distinct, D+ LB is diagonalizable
and P, exists such that Ay = P2(D+LB)P{1. We then select
K such that A — BL — K, has eigenvalues corresponding to the
entries in Aj. Since the entries in A; are distinct, A — BL — K,
is diagonalizable and P; exists such that A; = P{(A —BL—
K)pl O

The significance of (15) is that the eigenvalues of A, for the
B-subsystem (15b) can be specified as desired. To shape the
system’s dependence on ¢¢, we rely on the measurements and
design an observer with output injection terms in o, = Py,
and scaled by the output injection gains (K1,K,). We suggest
the following observer for the (ct, 8)-system:

0+ A1+ BB =F(0t,x)— K1 o (20a)
Br +Cot+ Ao =3(0t,x) + §((a, B),x)0—Kooee  (20b)
0(x,0) =0 (x) (20c)

B(x,0) =Bic(x), (20d)
(0x,1),2(x,1)) =P~ (&(x,1), B (x,1)) (20e)

where (G4, Bic) € La([0,1],R") and 6() € R is the parameter
estimate. Remark that 6 = 6 for the non-adaptive case studied
in this section. But since the observer equations (20) is being
reused in the next section where 6 is assumed unknown, the
notation 6 is used.

The estimation error & := ot — & and f§ := B — B satisfy

8 + A1 G+ B =0 (21a)

Bf+cax+A2ﬁx— 6 (o, B, B )9+¢((a B),x)8  (21b)

( =@c(x) == — Oic(x) (21¢)

=Pic(x) := = Bie(x) (21d)

(1), (x t)) =P~ (a(x,t ) l?( 7). (21e)
where 6 = 6 — 6 and

¢(a,B,B.x) = (e, ), %) — (@, - B),x).  (22)

where
BT 0(x)¢ (e, B, B,x)6 <0 23)

as can be seen from Assumption 2 with y = Pl’loc,
2 =—LP'a+P'B, o =—LP'a+P;'f and O(x) =
PTOwP, .
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Remark 2. Even though o-,t) is measured, we include an
observer for the o-dynamics and achieve some robustness
with respect to measurement noise and modeling errors. The
injection gains add some degrees of freedom in that K;
specifies the convergence rate of @ and K, can be used to
achieve anywhere between zero and full cancellation of the
Ca, coupling term. Note also that for each t >0, the signal
o(x,1), which is a linear combination of y(x,t), is causal for
all x € [0,1] and delay-free filtering techniques can be applied
to suppress noise and estimate 0O (x,t) for all x € [0,1].

To characterize the boundaries, let
By
be permutation matrices such that

Efm(EN)T =0, ErAi(ED)T <0

+ +
= [?’] CR™M I, = |:Ez:| € RI=mx(-m) (o4
1

(25)

and

Ef M (ES)T =0, E;Ar(Ey)" <0. (26)

As mentioned in the introduction, the observer design in
this paper is valid for a broad range of boundary conditions
and boundary measurements. We will thus not state explicit
boundary conditions for either the system (15) nor the observer
system (20) directly. Instead, to proceed with the stability
analysis of (21), for the [3 dynamics, we assume the following.

Assumption 3. The boundary condition is dissipative in the

sense that
x=1

ﬁT(x’t)Q(x)AZﬁ (xvt)

for all t > 0. Furhteremore, the state estimation error system
(21) with the selected boundary conditions, is well-posed.

<0 X))

x=0

For the @-subsystem, since y(x,?) is measured for all x €
[0,1] we have the additional freedom of specifying zero bound-
ary conditions by choosing E; P, '5(0,r) = E; P y(0,7) and
E;P7Y5(1,6) = E{ P ly(1,1). We can thus select Efé(0,1)
and E; &(1,1) such that

EFa(0,1) = Ey ai(1,1) =0. (28)

Before proceeding with the stability analysis, we provide
two examples of boundary conditions satisfying Assumption 3.

Example 1. For each element f; in B, measurements are
available at least on one of the boundaries. That is, for i =
1,...,n, Bi(0,1) and/or Bi(1,t) are measured. For each diagonal
element 2y ; in Ay, we select Ay ;> 0 if Bi(0,1) is measured and
A2i <0 if Bi(1,1) is measured. A well posed estimation error
system is then constructed by selecting boundary conditions
for the observer as E;ﬁ((),t) =ESB(0,1) and E{ﬁ(l,t) =
E; B(1,1), so that Assumption 3 holds trivially with

EyB(0,1) =E, B(1,1) =0 29)

Example 2. Suppose the boundary functions are linear and
have the form

i

30
£ B(L,1) G0

[Ez* B (0,t>}
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with H € RU=>x0=m) sarisfying
inf{||[AHA™ (|2, A€ 2, ,,} <1 (31)

where 9,5 denotes the set of diagonal strictly positive matrices
in R"". Then by [11, Theorem 2.3], Assumption 3 is satisfied.

To study the stability of the state estimation error system
(21), consider the Lyapunov function candidate

Loy ~ ' ar 3
VO:E/O @ Wl(x)adxf/o Frwa(fdx  (32)

where W;(x) are positive definite diagonal matrices for all x €
[0,1] and such that (23) holds with Q(x) = W (x). In addition,
we impose the restriction

W (@x)=—aW®A; ", i,j=12 33)

for all x € [0,1] for some c¢; > 0. Differentiating (32) with
respect to time gives

Vo=-— /.I &' Wi(x) (A1 8+ By )dx
. JO

*/0 (A1 @+ BB) Wy (x) didx

- /0 BTWa) (A + Cadx

_/()I(AZBx-&-Cﬁtx)TWz(x)de

+/0137W2(X)<i5(a,ﬁ,ﬁ.,x)edx

1 ~ — a ~
+ [ BWa6 (. B) )b
Integrating by parts and using (33) yield
Vo=

(34

- [ Wi e BB+ BT Wa(o (e +Ca)]

—c /0]‘7TW1(X)(5‘+ATIEB)+ﬁTW2(X)(B+A;16a)dx

—c /O]<a+A;IBB>Tw1 ()& + (B+A5'Ca) ' Wa(x)Bdx

(35)

The second and third term are quadratic in (&, B) and since
the products A;'B and A;'C can be made arbitrary small by
selecting sufficiently large A; and Ay, we have

. 2W) (x) WiA[ B+ CT A Wa(x)
' Wa(x)A; '€+ BT AT W (x) 2Ws (x)

— Czdiag(Wl 5 Wz) > 0. (36)

for sufficiently large A; and A; and some ¢z > 0.
The boundary terms, quadratic in (&(1,7),5(1,f) and
(@(0,7),B(0,¢), are rewritten using the definitions (24)
and boundary conditions (28) as a term quadratic in

(Eff&(1,0),E; @(0,1)),B(1,1),B(0,1)) with coefficient matrix

G- [Gn GIZ]

37
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G =diag(2E, Wi (1)A(E)T, —2E; Wi (0)A1(E;)T) (38)

Gn :sz—dnag(E*(w )B+CTWy(1)),
Wi(0)B+CTW5(0))) (39)

Gay =diag(2W(1 )Az —2Wz( )A2). (40)

By (25) and commutativity of W; and A;, Gi; = 0. By
Assumption 3 , commutativity of W5 and A and since W5 (x) is
selected such that (27) holds with Wa(x) = @ for all x € [0,1],
G = 0. And again, there exist some A; and A, such that
G = 0. Non-positivity of the two quadratic terms along with
property (23) then yield

1 - _ N -
Vo < 7¢-2V0+/0 BTWa(x)§ (@, B),x)8dx.  (41)
Summarizing for the non-adaptive case & =0 where Vy <
—c2Vp, we obtain the following intermediate result.

Proposition 1. Consider the error dynamics (21) with bound-
ary conditions satisfying Assumption 3 and (28), let 6 =0, and
suppose that there exist Aj,W;(x) € R™" and Ay,Wr(x) €
R=mx(m=n) gych that:

1) The error dynamics (21) with boundary conditions is

well posed.

2) A1 and A, are diagonal with distinct entries and
sufficiently large to satisfy (36).
Wi (x) and Wy (x) are diagonal positive definite and satisfy
(33) for all x € [0,1].
Inequality (23) and Assumption 3 hold for all x € [0,1]
with Q(x) = Wa(x).
Then, the origin of (21) is exponentially stable in the Ly-norm,
implying that

3

N/

4

z

1911112l =0 (42)

exponentially fast.

Remark 3. If the source terms f and g are functions of the
unknown state z and satisfy the sector condition
T i=2
|:y17y2:| Q|: f((yhzl) )lz:] i <0 (43)
a2 2((,20), )23 + 0((v,20),%) 0127

we claim that a result, similar to Proposition 1 can be shown
for the non-adaptive case. However, the stability proof would
be tedious, i.e. involving a non-diagonal Lyapunov function, so
to simplify the presentation we omit this extension. In addition,
the extension is non-trivial in the adaptive case studied in the
next section.

III. ADAPTIVE STATE AND PARAMETER ESTIMATION

For the following analysis, we restrict boundary conditions
to be in the form considered in Example 1, that is

Assumption 4.

ESB(0,0) = Ey B(1,1) =0. (44)

A. Adaptive law

To make the state estimator robust to parametric uncertainties,
we need a scheme to update the parameter estimate 6. We
augment the Lyapunov function candidate with terms quadratic
in the parameter estimation error and select the adaptive law
using a passivity argument: Let

1 _
V:V0+59Tr*19 (45)

where I" is the adaptation gain.

Lemma 2. Consider the error dynamics (21) with boundary
conditions satisfying Assumption 3 and (28), and the adaptive
law

O R ACY ISR P
JO

for any initial estimate 6(0) = 8y and diagonal T >0, and
suppose the conditions of Proposition 1 hold. Then,

bez. (47a)
1511, 12l €22 N L. (47b)
Moreover, if ||(y,2)|| is bounded, then
bepHnL (482)
111 112]] = 0. (48b)
Proof. Differentiating (45) with respect to time yields
V=V,—8Tr'8. (49)

Selecting the adaptive law according to (46) cancels the last

term in (41) and renders the Lyapunov function negative

semidefinite with upper bound
V<-c% (50)

so that ||&|],]|B||,6 € Z. follows. Furthermore, from V >
0,V <0 we have that }Lm V(t) = V(e0) exists and therefore

¢ / Vo(t)di < V(0) — V(e) 1)
0
which  implies HdHHEH € 2. From (46), we
have  that 16| < [[T[[[[W2lllIB]lll¢(a, B, <

ITIWall[[BI[[[R2PI[1@((32), )]l So. if in  addition
(02)ll € Zew |18l < [lf| + |l s bounded which in
turn implies boundedness of ||@|| by Assumption 2 and (48a)
follows. Lastly, from (49) and (50) we get

Vo< —cVo+ 67T (52)
which shows that Vp(¢) is upper bounded by some constant. By
Lemma 6 (see appendix) Vo — 0 and in turn ||&|],||B|| — 0 or
equivalently (48b). O

It is clear that the adaptive law cannot be implemented in
the form (46), since B is not available. To solve that problem,
we borrow an idea from [22], [23] and design an alternative
way of computing (46) that relies only on measured quantities.
For each column vector ¢; in ¢, parameter 6; in 6 and diagonal
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element 3 inI,i=1,...
in the form

,q, the adaptive law (46) can be written

0=~ =—u(W2di((2. B).). B)

where the first term in the inner product can be separated, by
applying (24), as

(53)

Wa () Gi((@, B),x) = TS TLWa (x) §( (@, B), x)
—_n? E2+W2(x)¢31((avé))x)
APt o
To ease the notation, for u € L,([0,1],R") let

D;[u](x) :=

Hr[ 1B Wty §>d5} 55)

~— U

so that by differentiating (55) evaluated at u = (oc.ﬁ), (53) can
be written as

(i _7i<(<pi[(a73)])la5>~ (56)
Observing that
B (0)®i((ex. B))(0
[ ] { E;Wz )(.B). )
(57)

and similarly BT(1)<1>,'[(0€-,I§)](1) =

by parts to yield

0, (56) can be integrated

6 = v(@i[(a. B)]. B)-

The above steps show that the original representation of
the adaptive law (46), dependent on E, is equivalent to the
representation (58), dependent on ﬁx. The strategy is now
to utilize the structure of the estimation error system (21a),
where o is measured, and design a set of filters to find yet an
equivalent representation of the adaptive law only dependent
on known and measured signals.
Let the signal o; : R* — R be defined by

0= 6;+E[(a, B)]

(58)

(59)
where Z; is an operator to be specified. Based on (59), we set
6, =6 —Z(, p)]

and where 6;: RT — R is a dynamic filter to be specified.
We seek the operator & and update law for 6;, such that the
dynamics of éi defined by (60) is identical to (46), so that
properties (47)—(48) follow.

(60)

B. Filter and operator design

Lemma 3. Suppose there exist some functionals nf

Lo([0,1],R") — R™ and nf : 1o([0,1], R") — R*™ satisfying
(PiBR ) (0 B)) == vil(e, B (6la)
(ALBP, Y0P (o, )] =yiil (e, B)] (61b)

60

for all x € (0, 1], exists and let the operator E; : L,([0, 1], R") —
R be defined by

T, &) = (nf1(a,b)). ) (620)
Dl Billa] = (nf[(a,D)], h2) (62b)
where a,h; € L»([0,1],R™) and b,h, € L,([0,1],R"~"™). Then,
0; calculated using (60) where 6; is defined by
6'1' :9(0;1;)3,'[7(/\] +K, )(Xx +f(oc, )]
Bz -14
+ 9,4, Eil=PDP; B+ 7] (63a)
2(x) =g(0t,x) + ¢ ((at, B),x)0—Cor — Ka e (63b)
6,(0) =80+ E[(0tic, Prc] (63c)

and [§ is generated from (20), satisfies (46).

Proof. Differentiating (59) with respect to time by introducing
the Fréchet derivatives of Z; gives

& ==l ) = 7 5 =il + 7F, =B

Inserting the dynamics (15a) and (20b) and using (63b), we
get

(64)

Bﬁx +f(06, )]
(65)

o
(o ﬁ
T2 ap)
From (59) and (60), we see that the error 6; = 0; — &; satisfies
6; = &;, so that differentiating with respect to time and inserting
the dynamics (63a) and (65), and using linearity of Fréchet

derivatives, we get

)=
E [ AZﬁA +Z]

\_q[ (A1+K1

=

0i=28, 5 Eil-(M+K) o~ BB+ f(r.-)]

- W ) - (A1+K) o+ f(a, )]

+zf Eil—AoPe+X] - z( 3 Eil=PDP; B+

=D p) Bl —PIBP; 'By]

+ @( _,[ PLBP; ' B (66)
where we have used that B = P|BP; Vand Ay =P, (D+LB)P2’I
Using (62), we have

i =(nf((e. )L, ~PiBP; ')
+m’[(a. ), ~P.LBP; ' B.) 67)
= (P8R ) (0, B)], B
—(PLBP ) P (e, ). B) ©68)
Therefore, by (61) we get
b =n(@il(ot l?)] B )= %(®il(e, B)], Be)
=Y (®i[(a, B)]. Br) (69)
which is (58). O
Remark 4. Let
n¢l(e B)) = —(BLP Y P (0 B). (70)
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The condition (61) is satisfied if

B)) = r®il(t, B)]
wl}ich, by the Rouché-Capelli theorem, has a solution
niﬁ [(ot, B)] if and only if the rank of (LB) is equal to rank of the

augmented matrix [(P,LBP; )T @;[(a, B)]]. So if i[(et, B)]
is full rank, 2m > n is a necessary condition.

(PLBP; ) nf[(a an

C. Evaluating the operator =

Let (ag,bo) and (aj,b;) be arbitrary functions in
Ly([0,1];R"). We seek a method to calculate the incremental
value Z;[(ar,b1)] — Ei[(ao,bo)]. To that end, let S,: [0,1] —
Lr([0,1];R™) and Sp, : [0,1] — L,([0,1];R"~™) be given by

Sa(y) (72a)
Sp(7) (72b)

Differentiating Z; at S(y) := (S,
and using (62) yield

) =ao + Y(a1 — ag)
=by+ ’Y(b] b()

(7),Sp(7)) with respect to y

i:,-[sm}
ﬁf;f& sy SSU]+ T2 B ()]
=S, S0 + ISR SH(D)

=(nf[S(y)].a1 — ao) + (nf1S(1)], b1 —
Integrating from y=0 to y=1 gives
EilS(1)] = Ei[S(0)]
1
+ [ (me1slan - o)+ mf1s0). b
0

(ay,b1) and S(0) =

(73)

- b0>) dy. (74

Finally, since S(1) = (ao,bo), we obtain

Ei[(a1,b1)] = Ei[(ao, bo)]
ao+y(a; —ap)
+/ <TL [ bo+ (b1 — 0)],a1—ao>dy
ap+y(a1 —ao) _
o) <”" Kbow(bl—bo))]’b‘ b°>"7‘ 7

The condition (62) in Lemma 3 specifies the operator
uniquely only up to a constant. Therefore, we may select
such that Z[(a(-,0), (-,0))] = 0. Choosing (a;(x),b;(x)))
(e(x,1), B(x.1)) and (ao(x),bo(x)) = (&(x,0), B(x,0)) yield an
expression for the operator evaluated at the current state.

I @ m

Lemma 4. Suppose the conditions of Lemma 3 hold. Then,
the operator E; can be evaluated at (o.(-,t),B(-,1)) by

E,'[((X(',l‘),B(',l‘))]
_ "/ (a0 +r(al,
- <”" Kﬁc,om(ﬁ(wz
5 0)+¥(B (1) —B(-,0)

(G
BC)=B(,0))ay. (76)

The design procedure is summarized in Table I and Figure 1.

a2
|
R
o~
=)

5 0)+¥(

TABLE I: Overview of adaptive observer design.

System Vi +Ayy+ By =f(3,%)
2 +Cyx + Dzy =g(,%) + ¢ (1,2)0
&+ A Gy + BB =F(a,x) — Ky
Observer B, 4 Ct+ Aofr =g(0t,x) + §((t, ). x)0 — Kate
(5:2) =P~ (. B)
(a,B) =P(».2)
6,=6;,—Zil(a, B)]
Adaptive &i:<":H[(0‘-B)]~*(/\|+Kl)le+f(0‘-')>
- +(nf (@), ~PDP; B+ x)
2(x) =g(@,x) + §((a, B),x)0—Cét, — Kyt
6i(0) =60+ Z[(0tic, Bic]
Zi[(a(0),B(.1)]
50)+1(e(-1) - a(,0)
’/ <”‘ [( 0)+ 7Bt ﬁ(-n)))]*
- a( 0))dy
(-,0)+Ha(-1) - a(-0))
Operator +/ <”' [( (:0)+7(B(.1) —B(~0 >>)]
evaluation
B =B(-0))dr
where (nf n;) solves
(PIBPZ n*[(e, B)] = —nil(a. B)]
(PoLBP, Y P [(0, )] = nbil(r. )]

Filter (63a) Operator Z[(ex, B)]
6=

solving (62) |

Observer (20) (a.8) 2
ﬂ+\|11 +b’ﬂ fla)-Riae i ;
Bt Cl+ AP, = 3la) + §((c. ) — Kot

Fig. 1: Structure of the observer design.

Computing (76) at every time step in a computer implemen-
tation may be computationally expensive. However, for some
special classes of source terms ¢;, the computation simplifies.

Lemma 5. If n—m =1 and ¢; is in the form
$i((va,vb),x) = pi(7)9i((a, b),x)

for some function p; : [0,1] — R, then the operator E; can be

an

evaluated at (o(-,1),B(-,1)) by
Eil(a(-0), B(1)] =ci+ki(ni'[(e (-, ): B0, e(-1))
+hi(n? (e, B(, ))] B, )) 3)
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where
|
k= [ pinay (79)
e ==k (né [(a(,0), B, 0))] (-, 0))
ki (n? [((0).B(.0)] BC.0)).  (79b)
Proof. From (75), letting (a; (x),b;(x)) = (a(x,7), B(x,)) and

(ao(x),bo(x)) = (0,0), we have
E,‘[((X( t

and from letting
(ao(x),bo(x)) = (0,0), we have

(5] o
! ;)],ﬁ(-,0>>dy:0. @1

Thus, combining (80) and
select & such that Z[et(-,

), and recalling that we may
-,0)] =0, we get

O
u>

, <,,)>dy

.,a(w0)>d7

)] ,ﬁ(-70)>dy. (82)

From (77) and definition (55) it follows that ®;[(ya,yb)] =

Y)®i[(a,b)], and the solution to (61), if it exists, is of
the form n¢((va, vb)] = p(v)nfl(a,b)] and n}[(ya,yb)] =
p(Y)nf[(a,b)], so that

[ —
=

< ((ne [(@t.0.Be))] at.0)
+(nt [0 BC0)] B))
~ (¢ [(@(0).B(.0)] a(-0))
—(n?[(a.0).B¢.0)] .BC.0)).  83)
O

Lemma 2-5 now provide the following adaptive state and
parameter estimation result.

Proposition 2. Consider the error dynamics (21) with bound-

ary conditions satisfying Assumption 3 and (28) and the

62

parameter update law (60) with & satisfying (63). If the
conditions of Lemma 2 and 3 are satisfied, and the operator
E is computed either by the scheme in Lemma 4 or Lemma 5,
then the state estimation error (3,Z) and parameter estimate ]
satisfy properties (47) and (48).

IV. SIMULATION EXAMPLE
Consider system (6) with

0 2
A=-D= [2 _1] (84a)

0 -4
C=B= L 4 0 ] (84b)
Fox) = [-x 1]7 (84c)
g(y,x) = [tan~"(y2) 0]" (84d)

o[ ma —tanl(z)

90,5%) = [—zzlzz\x —x? ] (8de)
=[5 2", (84f)

which can be shown to satisfy Assumption 1 and 2, the
boundary conditions

i il ] B A A
PR | ] B =

and suitable initial conditions found by numerically solving
the system of ODEs

Aye(+,0) + Bz (-,0) =f((-,0),x) (86a)
ny(‘ao) +sz(~,0) :g(y(A,O),x)
+90((3(-,0),2(-,0)),x)6  (86b)

with (85) for x € [0,1] (which ensures that all compatibility
conditions are satisfied). This Cauchy problem can be shown to
be well-posed. Specifically, using the coordinate transformation

(14) with
1[—2 -1
T
transforms the system into (15) with
Ay =diag(2,—2) (882)
Ay =diag(1,—1) (88b)
[0 -4
=% ] (850)
. 1[0 -9
c=5[% 3] (880)
flo,x) =ay [] ] (88¢)
1
#la) {‘a“ i f‘.(ff >] (880
_ _ (éaH— a + Br)x? ]
¢l(a)ﬁ7x)_ %(al—az—Zﬁz)\—a1+a2+2[32\x (Sgg)
—1/1 1
Gr(0Br) = {7“‘" (7‘?;1“2”3‘)] (85h)
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0.8

0.6

0.4

space [0,1]

@ y1(x,1).

0.8

0.6
0.2 0.4

space [0,1]
(6) y2(x,1).
Fig. 2: Measured system state y.

and boundary conditions
e | o B
[P vl

which can be solved explicitly for (a(0,7),02(1,¢)) and
(B1(0,t),B2(1,1)). The observer is designed with bound-
ary conditions (&(0,7),00(1,1)) = (ou(0,),02(1,7)) and
(B1(0.1). Ba(1,1)) = (B1(0.1). Ba(1.1)) so that Assumption 4
is satisfied and we use the injection gains K| = 7%A1 and

= 0. Since ¢ is in the form discussed in Remark 1 and P>
is the identity matrix, any diagonal W (x) will satisfy (33). The
choice W (x) = diag(2 —x,2 —x) also satisfies (36). The system
and observer scheme with T" = diag(5,5) and 6(0) = 0 are
are implemented in MATLAB and simulated for 1.5 seconds
using the method of line with a Runge-Kutta solver using 200
spatial discretization points. The system states are shown in
Figures 2 and 3. Figures 4-6 shows that the state estimation
error converges to zero in accordance with Proposition 2. In
addition, the parameter estimate ] converge to the true value
6 as can be seen in Figures 7 and 8.

(88ia)

(88ib)

V. CONCLUDING REMARKS

A state and parameter estimation scheme for heterodirec-
tional semi-linear hyperbolic systems has been presented. The
observer and adaptive law guarantee convergence of the state
estimation error to zero. The non-adaptive version of the design
is general and requires only a simple observability condition

0.8

0.6

0.2 0.4

space [0,1]

(@) z1(x,1).

0.4 06

. 0.2
1.5
time |s] space [0, 1]

(b) 22(x,1).

Fig. 3: Unmeasured system states z.

0.6 08

0.2 0.4
. 15 .
time [s] 0 space [0, 1]

@ F1(x,1).

0.6 0.8

0.4

space [0,1]
() $2(x,1).

Fig. 4: State estimation error .
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0.6 0.8

0.2 0.4
space [0,1]

(a) \71()(‘1‘),

0.6 08

0.2 0.4

space. [0,1]
(b) 2 (x1).

Fig. 5: State estimation error Z.

100

80 1%

60 |

0L7 W,

20

-
-
Nemm=r=l oy

o
1

time [s]

Fig. 8: Parameter estimate 6,(t)

on the coefficient matrices, in addition to the monotonicity
condition on the non-linearity in the unmeasured part of the
state. In the presence of uncertainties, the design requires a
special rank condition on the coefficient matrices. In view of
the property that state estimates converge to their true values
regardless of parameter convergence, removal of this constraint

is probably hard.

APPENDIX

Lemma 6 (Lemma 3.1 from [19]). Let g be a real valued
Sfunction defined for t > 0. Suppose:

0 0.5 1
space [0,1]

Fig. 6: State estimation error ||(7(-,7)|| (red) and [|Z(-,

(blue).

10+ 727

1.5

O)ll

@

time [s]

Fig. 7: Parameter estimate 6 (¢)

64

1) g(t) >0 for all 1 € [0,00),

2) g(¢) is differentiable on [0,0) and there exists a constant
M such that ¢(t) <M, for all t >0,

3) g€.4.

Then
lim g(1) = 0. )

1—o0
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A Heuristic Observer Design for an Uncertain
Hyperbolic PDE using Distributed Sensing

Haavard Holta * Ole Morten Aamo **

* Department of Engineering Cybernetics. Norwegian University of Science
and Technology, Trondheim N-7491, Norway (e-mail:
haavard.holta@ntnu.no).

** Department of Engineering Cybernetics. Norwegian University of Science
and Technology, Trondheim N-7491, Norway (e-mail: aamo @ntnu.no).

Abstract: We design an adaptive observer for semi-linear 2 x 2 hyperbolic PDEs with parametric
uncertainties in both state equations. The proposed method is an extension of a previous result where
parametric uncertainties were only allowed in one of the system equation. We utilize partial state
measurements of one of the distributed states to estimate the remaining unknown distributed state. The
method can be applied to flow rate estimation in fluid flow systems where the pressure is measured.

Keywords: Distributed parameter systems, State estimation, Parameter estimation, Adaptive systems,

Fluid flow estimation

1. INTRODUCTION
1.1 Problem formulation

We consider semi-linear 2 x 2 hyperbolic systems on the form

yi(w,t) + aze(z,t) =p7 (y(z,t), 2)61 (la)

2(@,t) + bye (2,1) =63 (2(, 1), 2)0. (1b)
where a,b € Rand ¢1 : R x [0,1] = RP,¢2 : R x [0,1] — R?
are known and ; € RP 6, € R? are unknown constants with
p, q € N. The distributed state y : [0,1] x RT — R is assumed
measured for all € [0, 1] while z : [0,1] X RT — R is assumed
unknown for z € (0, 1), but we assume that both z(0,¢) and
2(1,t) are measured. In addition, we assume the following.
Assumption 1. System (3) with appropriate boundary and initial
conditions has a unique bounded solution (y(-,¢),z(-,t) €
L([0,1]) forall ¢ > 0.
Assumption 2. ||y|| € Loo = ||01(y,)|| € Lo, ||2]] € Loo =
[|$2(z,-)|| € Loo, and ¢ satisfies the sector condition

(63 (21,%) — 63 (22,))0a(21 — 22) < 0. @
for any z1, 2o € Lo([0,1])

The goal is to estimate the unknown state z(x) as well as the
unknown parameters 61, 0o.

The method presented in this paper can be extended to general
hyperbolic systems with (y(z), z(z)) € R**™ for m,n € N

and any coefficient matrix having distinct real eigenvalues.

However to simplify the presentation we let m = n = 1 and

only require ab > 0, which implies that (1) is strictly hyperbolic.

1.2 Motivation and previous work

The system (1) can be used to model single-phase fluid flow
systems (among others, see Bastin and Coron (2016)) and is

* Economic support from The Research Council of Norway and Equinor ASA
through project no. 255348/E30 Sensors and models for improved kick/loss
detection in drilling (Semi-kidd) is gratefully acknowledged.

derived by considering the mass and momentum balances in an
open fluid system. In the following we will therefore refer to
(1a) as the mass balance and (1b) as the momentum balance. An
example is oil & gas drilling where a drilling fluid called mud is
circulated down the hollow drill-string, through the drilling bit
down-hole and up in the annulus surrounding the drill-string all
the way to the top of the well. The fluid is used to carry cuttings
to the top and provide pressure control in the well. Inadequate
pressure control might lead to uncontrolled flows of fluid to or
from the surrounding oil or gas reservoir. A reservoir pressure
exceeding the well pressure leading to a flow of oil or gas into
the well, called a kick, might have severe consequences if the
reservoir fluids reach the surface. The opposite situation where
the well pressure exceeds the reservoir pressure by a sufficiently
high margin and the drilling fluid flows into the reservoir, which
is called a [oss, is also undesirable as the integrity of the reservoir
might weaken, and the pressure drop caused by a loss might lead
to a subsequent kick.

Due to the long length of the well which can be up to 10 km, and
even though the sound of speed for a typical drilling fluid can
be as high as 1000 ms ™!, the distributed effects caused by the
compressibility of the fluid is sometimes significant and should
not be neglected (Berg et al., 2019; Landet et al., 2013). In this
paper, we utilize the information in the fast traveling pressure
waves to estimate unknown states and parameters in a general
PDE model. We assume that part of the sate vector is known
and design an adaptive observer to estimate the remaining state.
The method developed in this paper is an extension of Holta
and Aamo (2019) where we only consider uncertainties in the
momentum balance of a 2 x 2 semi-linear hyperbolic system,
and not in the mass balance. The method in Holta and Aamo
(2019) is an extension to PDEs of the method developed for non-
linear ODEs in Stamnes et al. (2008, 2009) where stability of the
observer design is proved by assuming that the non-linearities
satisfy a sector condition similar to the condition proposed in
Arcak and Kokotovic (1999). Utilizing this special structure
avoids the use of canonical transformations (see Marino and
Tomei (1992)) which requires that the system is persistently
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excited (PE) (Marino and Tomei, 1995). For non-linearities that
satisfy Lipschitz conditions, another approach is to use high-
gain to dominate the non-linearities. See e.g. Besanon et al.
(2004) for ODEs and the recent result in Kitsos et al. (2018) for
hyperbolic PDEs.

In the drilling system, a kick or loss is by definition an
unexpected event caused by inadequate knowledge about system
states and properties. In particular, the reservoir pressure and
the flow rate at any single point in the well is often unknown.
However, using so-called wired-pipe technology where the
pressure inside the well is measured, and under a certain
excitation criterion, both flow rate and the properties of the
reservoir can be estimated . A local inflow of fluid from the
reservoir into the well will likely result in an increase in the local
frictional pressure drop, and a local loss of fluids from the well
into the reservoir will likely lead to a decrease in friction. So by
adapting the observer by estimating local frictional coefficients
we can both detect and locate kicks or losses. However, a local
increase in frictional momentum loss might also be caused by a
pack-off of cuttings, or a wash-out between the drill-string and
the annulus. To classify an event as a kick or loss we also need
to model in- or out-flow of mass from and to the reservoir and
acknowledge that parameters governing the mass balance are
dependent on the reservoir properties and therefore uncertain.
As the method in Holta and Aamo (2019) assumes that all
parameters in the mass balance are perfectly known, the method
can not be applied to distinguish between a in- or out-flow and
other incidents. However, in this paper we show that if additional
flow rate measurements at the top-side boundary are available, a
simple parametric model can be used to estimate uncertainties in
the mass balance, thus significantly increasing the applicability
of the method first proposed in Holta and Aamo (2019).
Remark 1. Strictly speaking, the system described above with
local inflows might require a model where the uncertain parame-
ters are spatially varying. That is,

yu(@) + aze(x) =1 (y(w), )01 (w) (3a)

2t(z) + by (v) =p2(2z(x), z)d2(x) (3b)
for some uncertain functions ¥, 95 : [0,1] — R. However, in
most practical applications 91, 92 will be piece-wise constant
(for example due to a geological fault) and we can define

61(y(@), 7) = xi(2)p(y(z), ) Q)

where ¢! is an element in ¢; and x;(z) = 1 in some subset of
[0,1] and zero otherwise,

0; = xi0(x;) (©)]
for any z; such that y;(z;) = 1, and similarly for ¢. However,
from a mathematical point-of-view the method can straight
forwardly be extended to handle spatially varying uncertainties
02(z). That being said, due to implementational concerns
regarding robustness and to keep the presentation comparable to
Holta and Aamo (2019) we keep the formulation in (1).

1.3 Notation

We avoid arguments in time and write e.g. y(x) for a variable
y:[0,1] x R — R, where R* denotes the set of non-negative
real numbers. For f : RT™ — R, we use the spaces

feﬁpe</(;oo\f(t)|pdt>;<oo 6)

for p > 1 with the particular case f € Lo ¢+ sup;>q | f(t)| <
0o. A function u : [0,1] — R is said to be in Ly ([0, 1]) if
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1
[Jul] := / u?(z)dr < co. (7)
0

The partial derivative of a function is denoted with a subscript,
, 0 ; ;
for example u;(z,t) = #;u(x, ). For a function of one variable,
the derivative is denoted using a prime, that is f’(z) = d—‘if(r)
The dot notation is reserved for the derivative of functions of
time only; f(t) = %f(t).

An operator = : Lo(0,1) — R is called Fréchet differentiable
at u € Ly([0,1]) if there exists a bounded linear operator
D,Z: Ly([0,1]) — R such that

lim |Z[u+ h] — E[u] — D,E[h]|
(7]

h—0
for h € Ly([0, 1]). If such a bounded linear operator exists, it is
unique and we call D, = the Fréchet derivative of = at u.

=0 ®)

2. OBSERVER DESIGN

Let ((z) = ly(x) + z(x) for some [ such that A := la > 0. We
have

Ge(@) + AGo(z) =(PPa — b)ya (x)
+ 167 (y(x), 2)01 + ¢35 (2(z),2)02  (9)
¢(0) =ly(0) + 2(0) (10)
To estimate the unknown state (, consider the observer
éf(T) + /\ém(x) =(lza = b)yz(z)
+167 (y(@), 2)r + 65 (2(x), 2)8> (112)
¢(0) =¢(0) (11b)
where 2(z) = () — ly(z) and éliéZ are estimates of 61, 6.
The error dynamics ¢(z) = ((z) — ((x) then satisfies
Gu() + M (@) =lg] (y(w), 2)01 + 65 (2(), 2)0s
+ 6% (2(x), 2(x), )02 (12a)
C(0) =0 (12b)
where o (2(2), 2(z), z) := ¢(2(x),z) — ¢(5(z), ) and §; =

0; —0;,i=1,2.

The adaptive law generating 6; is derived in Section 2.1. Stability
of the error system (12), which is the main result (Proposition 2),
is proved in Section 2.2 under the assumption of an ideal
adaptive law for 6, which at first glance can not be implemented.
Finally, an implementable adaptive law for By is designed in
Section 2.3 and shown to asymptotically converge to the ideal
adaptive law.

2.1 Estimating the uncertainty in the mass balance

We utilize both the distributed state measurements y(z), x €
[0,1] and boundary measurements z(0),z(1) and design a
swapping-based parameter estimation scheme.

Let the operators ¥, 2 and A be defined as

1
Wy = /0 y(@)dz (13a)
Qly] = /0 o1(y(), 2)dz (13b)
Alz] := —a(z(1) — 2(0)) (13¢c)
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‘We have

i) =5 [ () = / )i

711/ 2z (x dach/ o (y(x), x)dzb,
0
=A[z] + Q7 [y)6:. (14)
Consider the filters
v=—cv+Qy (15a)
p=—s(p—Y[y]) + Alz] (15b)
for some ¢ > 0 and let
U:=p+070,. (16)

Then the error e := ¥[y] — ¥ satisfies

=A[2] + Q" [y6

= (=slp = ¥ly)) + Ale] = "0 + QT[y)6r) (A7)
=—gqe (18)
showing that e € Lo and ¥ — ¥[y] exponentially fast.
Lemma I. Forsome '] = I‘? =0, let
01 =Tierv (19)
where €1 := ¥[y] — p — uél. Then,
(€] 617é1791 € Lo
) e,6, €L
3) QT[y]01 € LoNLs
If in addition Q[y] satisfies the PE condition
e
apl < T/ Q)T dr < a1, (20)
¢

for some avg, oy, T > 0, then §; — 0 exponentially fast.

Proof. Since ¢; and therefore v is bounded by assumption,
Property (1) and (2) follow from Ioannqu and Sun (2012, Th.
4.3.2). For Property (3), we have ¢; = v6; + e, so that

—vh +é

=—ce + Q[y]él — et —ce

€ =vb

= —ea e+ + Q)b — e, 1)
so that
(QUy)61)? <268 + 263 (c + yv")?
<2dlt(ele'1) %, 1dt2 F 4 (e + )2
+4¢%¢? (22)
Therefore,

Qiar <2 [ 4 dr o [ Ty
< d. _
/0( [y]61)*dr < /0 dT(elel) T+ 51/0 27

t t
+2(c+mnp?)? / e2dr + 42 / edr
Jo Jo

<4 (&1(t) — é1(0)) + 2(c + 11 7%)? /Ot dr

t
+4¢? / e2dr
0

where € = sup,s |e1] and 7 = sup,>q ||v/|| (the latter exists
by assumption). Letting ¢ — oo on both sides of the above
inequality and using the fact that e;,e € Lo N Lo and é1 € Lo

(23)

shows that the left hand side is bounded which concludes the
proof of Property (3). If Q[y] is PE, it trivially follows that v is
PE (Ioannou and Sun, 2012, Lemma 4.8.3 (ii)) and exponential
convergence of 6, to 6, follows again from Ioannou and Sun
(2012, Th. 4.3.2). O

2.2 Main result and stability proof

To study the stability of (12) consider the Lyapunov function
candidate

3 @4
for some W(x) > 0 satisfying W'(z) < —cW (z) for some
¢ > 0. Differentiating (24) with respect to time and inserting the
dynamics (12a) yield

Vo= /0 W (2)E(2)E, (2)da

1
V=1 /0 W ()8 (z)dz

W (2)¢(2)lg] (y(z), z)01dz ©5)

W (2){(2)95 ((x), 2)02dz

W (2)C(2)dE (2(), 2(x), (26)
Jo

Using integration by parts, splitting the second term using

Young’s inequality and applying the sector condition in As-

sumption 2 to the last term, keeping in mind that {(z) = Z(z),

yield

x)02dz.

1
Vo< (@=DVo+ 5 [ W)l (). 2)fr e 21)
0

! (2)C(2)oT (2(x
+/0v1<><<>02<<),

To deal with the parametric uncertainties we augment the
function (24) as follows.

V=Vo+auW+ V.

x)fydz. (28)

(29)
where 1
V= Eefr;lei (30)

fori =1,2,a; > 0and 'y = Fg > 0. Differentiating with
respect to time and inserting (19) and (27) yield

— (eA— 1)V + 6FT5? (é; - éz) —§TH6 (D
where

H, —al(w/

/an

. 1
65 .= FQ/U W ()2 (2(z), 2) (a)dz.

We conclude the above discussion by stating the main result.

,2)$] (y(x),x)de  (32)

and

(33)

Proposmon 2. Consider the state estimation error system (12)
with 6, generated by the adaptive law in Lemma 1 and 0y
satisfying

(34)
with any initial estimates

6>(0) = 39)
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Then, the state estimation error ||C|| is bounded. Moreover, if
PE condition (20) is satisfied, then

lI<I = o. (36)

Proof. Selecting c such that ¢y := ¢\ — 1 > 0 and inserting
(34) into (31) yield

V < — Vo — 6] Hibs. &)
For any ¢ > 0 and all
Vo > cgt(ca — 6T H,6,) (38)

we have V' < —cpVf. By (Khalil, 1996, Th 4.18), V' and

consequently ||C||, 61,602 are bounded. Furthermore, if the PE
condition (20) holds, then it can be shown that (Ioannou and
Sun, 2012, Sec. 4.8.3)

t+T N
/ 0T (w101 dr > Vi >0 (39)
t

for the same 7" > 0 specifying (20) and some hy > 0. Since ¢
is bounded by assumption, we can lower bound the second term
in (32) which together with (39) for sufficiently large a; > 0
give the lower bound

t+T ~ _ t+T
/ 07 H10,dr > / (arhy — ho)Vidr > 0.  (40)
t t

for some hy > 0. Selecting a; > hzhfl in (29) yields

V< -V 41)
so that

Co /Oo VE]dT S V(O) - V(OC) (42)
0

which~ since the right hand side is bounded and V > 0, implies
Vo, ||¢]|* € £1. By (Liu and Krstic, 2001, Lemma 3.1) it then
follows that V5 — 0 and consequently (36). O

2.3 Estimating the uncertainty in the momentum balance

Thejdeal adaptive law é; defined by (33) is not implementable

as ( is a-priori unknown. Instead, we heuristically seek an
adaptive law resembling the non-implementable law in the sense

by — 03 3)
as t — oo. Simplifying the notation by defining
o[ / W(Os(:(6).0d. @4
we have
i =1 [ @i 45)
0

Utilizing that ®[£](1) = (0) = 0 and using integration by
parts, we equivalently have

= | B3 (o) ()
Proposition 3. Consider thoe signal 6 : R RY defined by
6= /0 ) (“bue + 03 Gla)2)2) dw @Ta)
&(0) =3(0)

where

(46)

(47b)

) = A T29[2], (48)
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the operator = : La([0, 1]) — R satisfying

D;E[h] :A n[2](z)h(x)dx (49a)
Z[2(-,0)] =0, (49b)

and let R
0y =6 — Z[2]. (50)

If the PE condition (20) in Lemma 1 is satisfied and ||[2]|| €
L, then ) )
by — 63 1)
exponentially fast.
Proof. Consider the auxiliary signal o : R* — RY defined as
o =0y +E[Z]. (52)

Itis evident thato — 6 =: 7 = 9~2 and therefore & = 92. We
thus need to show that & — 5;. Differentiating (52) with respect
to time yields

d
= 5[ = D:El2). (53)
Inserting (49) gives
1
o = [ nlil@)a(os
0
1
= [ 91210 (Go) + Aza(o) ~ 16T o). )61 ) da
‘ (54)
Subtracting (47a) from (54) yields

02 =6 = /0 1n[él(ac) (A@(x) - l¢>?(y(x)w)5l) dz (55

which in view of (46) and (48) and the fact that {(z) = Z(x), is
equivalent to
=05 - / nl2)(x) (z¢>l (y(), ;1;)51) de. (56
Jo

If and [|n[£]|| € Lo and the PE condition (20) is satisfied,
[In[211111¢¥ (y, -)61|| — O and we obtain the desired result (51).
From (47b) and (49b) we have that (35) is satisfied. O

To implement the adaptive law (50) at any single time ¢;, we
need to evaluate = at Z(-,¢;). We proceed by computing the
incremental value Z[2(-, t1)] — E[2(+, to)] for any t; > to > 0.
Let S(v) = z(-,to) + v [£(-,t1) — 2(-, )] Evaluating = at
S(7) and differentiating with respect to ~y yield

27280 =Ds =l ()]
=D E[E( 1) — 2(, 10)]
= A nlS()(x) (2(z,t1) — 2(x,to)) dz (57)

Integrating both sides from v = 0 to v = 1 and using

S(1) = 2(-,t1) and S(0) = 2(-, to) yield
Z[2(-, t1)] —/ / nS(](x) (2(z,t1) — 2(x, to)) dedy
to)] (58)

Remark 2. Usmg the adaptlve law suggested in Proposition 3,
the condition (34) in Proposition 2 is only satisfied asymptoti-
cally. Consequently, we have not formally established the bound-
edness and convergence properties of ||(|| and 6. However,
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oo s

04
e 0,1 time [s) 07

[E

time [s] 07 space [0,1]

(a) State y(z, t). (b) State z(z, t).

Fig. 1. Case 1. System states.

the two intermediate results in Proposition 2 and 3 suggests an
adaptive observer for system (1) that can be tested in simulations
or with experimental data. In the next section, the observer is
tested in two case simulations.

3. SIMULATION

‘We simulate two cases. Case 1 where the PE condition (20) is
satisfied and Case 2 where it is not. The system (1), observer
(11), adaptive law (19), filter (47) and operator (58) are simulated
in MATLAB for 15 seconds. The PDEs are discretized using 100
spatial discretization points and solved using the method of lines
by first transforming the hyperbolic system (1) to a Riemann
invariant form. In both cases, the system parameters where

a=b=4 (592)

1 (y(@),z) = { E 5?5(;2;)]} Y ; g (59b)
oF (2(x), ) = { E Z_(;cgz(H ’ z ; g 0 =124 (59%)
b2 =157]. (59d)

Observe that the chosen ¢, satisfies Assumption 2. For case 1,
we used the boundary conditions

2(0,1) :sin(%) (602)
y(1,t) =sin(2t) (60b)
while for case 2, we used
2(0,t) =0 (61a)
y(1,t) =sin(2t). (61b)
Compatible initial conditions were selected as
y(z,0) =y(1,0) +2(1 — z) (62a)
2(z,0) =2z + 2(0,0). (62b)
Finally, the design parameters are
L=0.8 (63a)
61(0) =02(0) =0 (63b)
W(x) =2—z. (63d)

Forcase 1, WiEh states shown in Figure 1, the PE condition (20) is
satisfied and 61 — 0 as can be seen in Figure 4. The conditions
of Proposition 3 is sz}tisﬁed and for 0} = é;‘ it follows from
Proposition 2 that ||¢|| — 0 which can be seen in Figures 2

and 3. The parameter estimates 05 also converge to their true
value as can be seen in Figure 5.

For case 2, with states shown in Figure 6, the PE condition
(20) is not satisfied and 07 converge to a constant 6; # 6, as

04 0.6
time [s] 10 02
i space [0,1]

Fig. 2. Case 1. State estimation error Z(x, t).

12

space [0,1]

Fig. 3. Case 1. State estimation error ||Z]|.

Pt

(a) 9A1,1 vs. 011. (b) élyg vs. 01 2.

Fig. 4. Case 1. Parameter estimates 91 (red dotted) vs. true
parameters ¢; (solid black).

B

\\
|
N

e

(@) 02,1 vs. 021 (b) 02,2 vs. 02,2

Fig. 5. Case 1. Parameter estimates ég (red dotted) vs. true
parameters 05 (solid black).

06

01 04
time [s] 0T, 02 time |5 0T 02
space 0,1]

space [0,1]

(b) State z(z, t).

(a) State y(z, t).
Fig. 6. Case 2. System states.

can be seen in Figure 9. Still, as shown in Figures 7 and 8 the
estimation error ||(|| is bounded and converge to a set close

71



3. FAULT ESTIMATION & LOCALIZATION USING

DISTRIBUTED SENSING

0.8
0.4 0-6

0.2

PR 10
time [s] 0 space [0,1]

Fig. 7. Case 2. State estimation error Z(x, t).

space [0,1]

Fig. 8. Case 2. State estimation error ||Z]|.

time [s] time [s

(a) él,l vs. 01,1. (b) élyg vs. 01 2.

Fig. 9. Case 2. Parameter estimates él (red dotted) vs. true
parameters 6, (solid black).

e

time [s] : time [s]

(@) 02,1 vs. 02, 1. (b) 02,2 vs. 02 2.
Fig. 10. Case 2. Parameter estimates éz (red dotted) vs. true
parameters 65 (solid black).

to zero, as guaranteed by Proposition 2. Figure 10 shows that
parameter convergence is not achieved or at least is very slow.

4. CONCLUDING REMARKS

We have designed an adaptive observer estimating the distributed
state of a semi-linear 2 x 2 hyperbolic system and uncertainties
appearing in both state equations by relying on partial distributed
state measurement and boundary measurements. The scheme
can be used to estimate the flow rate in a single-phase fluid
flow system where the in-/out-flow of mass and momentum
gain/loss are parametrically uncertain by relying on distributed
pressure measurements. With no mass in- or out-flux, any
uncertain local gain or loss of momentum can be estimated
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using pressure measurements only. With mass in or out-flux,
we use boundary measurements of the flow rate in addition to
the pressure measurements to estimate net gain or loss of mass.
Remark that for any single point in time, only the aggregate
net in-/out-flow can be estimated. Situations with flow-loops,
that is inflow in one region and an outflow of equal size in
another region, is not detectable using boundary measurements
only. However, if the local inflow varies in a certain way and
is sufficiently distinct compared to other regions, it is possible
to also estimate local in- or out-flow phenomena, and not only
the aggregate net flow. These conditions are all covered by the
persistence of excitation criterion guaranteeing convergence of
the parametric uncertainties in the mass balance.
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3.5 Paper [63]: Exploiting wired-pipe technology
in an adaptive observer for drilling incident
detection and estimation

Holta, H. and Aamo, O. M. (2020c). Exploiting wired-pipe technology in an adap-
tive observer for drilling incident detection and estimation. Under review, SPE
Journal, submitted January 2020

This Paper is awaiting publicatin and is not included in NTNU Open
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3.6 Comments, flaws, limitations and further work

The motivation for extending the observer design from [58] to general hetero-
directional systems in [60], was to handle multi-phase systems such as those mod-
eled by the drift-flux model. The same limitation as discussed in Section 2.4 regard-
ing linearization of the flux density matrix applies here. In addition, as discussed
in the paper, the adaptive part requires some further assumptions on the type of
boundary condition and number of measured states relative to the unmeasured
states. In sum, these assumptions are too restrictive to allow applications based
on the drift-flux model. Some further work is thus needed for the design to handle
faults in multi-phase flow.

It is stressed in [64] that the extension from [58] is justified heuristically. Al-
though we think a formal proof is possible to construct, we did not manage to
complete the analysis. Some further work is here needed.

In [63], the fault models are presented without any further justification. Al-
though most of the models are general and/or commonly used, we do make some
novel modeling assumptions. The validity of these models should be investigated
further and a comment discussing the novelty of these assumptions will be included
in the final submitted manuscript.
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CHAPTER 4

Closed loop kick & loss attenuation

4.1 Introduction

The significance of all closed loop kick and loss estimation and attenuation schemes
presented in this chapter is that, provided the kick or loss is attenuated, the reser-
voir pore pressure is simultaneously estimated. That is, using closed loop output
regulation, the PE condition is always satisfied and the pore pressure estimates
converge to the true value.

In the first paper [57], the state and parameter estimation scheme from [67]
is coupled with a closed loop controller for kick & loss estimation. The method
is improved in [68] which presents an alternative, simpler solution to the same
problem. The first paper is therefore omitted.

In the second paper [68], a closed loop controller is used for loss attenuation
in single-phase systems. Down-hole pressure measurements are assumed available
using wired drill pipe. The design is compared to a previous result [65] where only
top-side flow and pressure measurements are assumed to be available.

In the third paper [62], the state and parameter estimation scheme from [61] is
coupled with a closed loop controller for set-point regulation.
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4.2 Paper [57]: Boundary set-point regulation of
a linear 2 X 2 hyperbolic PDFE with uncertain

bilinear boundary condition (omitted)

Holta, H. and Aamo, O. M. (2018). Boundary set-point regulation of a linear 2 x 2
hyperbolic PDE with uncertain bilinear boundary condition. In Proceedings of the
2018 IEEE Conference on Decision and Control (CDC), pages 2156-2163. IEEE

This paper is omitted, as the material in this paper is covered by Paper [68].
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Adaptive Set-Point Regulation of Linear 2 x 2 Hyperbolic Systems
with Application to the Kick and Loss Problem in Drilling *

Haavard Holta 2, Henrik Anfinsen 2, Ole Morten Aamo #

2Department of Engineering Cybernetics. Norwegian University of Science and Technology, Trondheim N-7491, Norway

Abstract

We study the kick and loss detection and attenuation problem in managed pressure drilling by modeling the well as a distributed parameter
system. Two cases are considered, distinguished by whether down-hole pressure measurements are available or not. The main contribution
of the paper is a theoretical result on adaptive stabilization and set-point regulation by boundary control for a general 2 x 2 linear hyperbolic
system in the case of measurements taken at both boundaries, with stability proven in the L;-sense. The design is applied to the drilling
system and shown to solve the kick and loss problem with sensing at both boundaries. An earlier result on adaptive set-point regulation for
2 x 2 hyperbolic systems is also applied to the drilling system and shown to solve a kick and loss problem with sensing restricted to the
actuated boundary only. The two designs are compared in a simulation of a loss incident, showing a significant reduction in convergence
time and total accumulated loss for the design with sensing allowed at both boundaries.

Key words: Distributed-parameter systems, adaptive control, parameter estimation, managed pressure drilling, kick and loss detection

1 Introduction
1.1 Motivation

A drilling system consists of a drill string with a drill bit
at the bottom-hole end and a casing around the drill string
called annulus. A drilling fluid called mud is circulated down
the drill string, through the drill-bit and up the annulus to
the surface where cuttings are removed and the mud recir-
culated down the drill string again (see Figure 1). The pur-
pose of the mud is not only to transport the cuttings out of
the system, but to provide pressure control throughout the
well. If the pressure is too low, the well might collapse, and
a too high bottom-hole pressure might lead to fracturing of
the formation. Traditionally, pressure is controlled by vary-
ing the mud density, viscosity or circulation rate. In man-
aged pressure drilling (MPD), with applied back pressure
(ABP) in particular, the pressure in the annulus is controlled
by using a back pressure valve top-side to limit the flow and
a back-pressure pump in the case without circulation. The
difficulty in MPD comes from the fact that actuation is lo-

* Corresponding author: H. Holta. Economic support from The
Research Council of Norway and Equinor ASA through project no.
255348/E30 Sensors and models for improved kick/loss detection
in drilling (Semi-kidd) is gratefully acknowledged.

Email addresses: haavard.holta@ntnu.no (Haavard
Holta), henrik.anfinsen@ntnu.no (Henrik Anfinsen),
aamo@ntnu.no (Ole Morten Aamo).

Preprint submitted to Automatica
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Fig. 1. Schematic of the drilling system.

cated top-side, while the pressure of interest is bottom-hole
usually several kilometers away. Sensing is only available
at the boundaries and often only top-side.

18 May 2020
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Time spent correcting down-hole errors caused by inad-
equate pressure control accounts for a significant part of
the total non-productive time during drilling [24]. To avoid
such errors, it is essential to maintain a down-hole pres-
sure within margins dictated by the surrounding reservoir
pressure. When the bottom-hole pressure exceeds the for-
mation pressure drilling mud will flow into the formation,
called a loss, potentially damaging the well-bore (if exceed-
ing the fracturing pressure). A higher formation pressure
than down-hole pressure will result in formation fluids flow-
ing into the well, called a gain or kick. If not handled, a kick
leads to formation fluids flowing up the annulus, which in
severe circumstances, might lead to uncontrolled blowouts
on the surface. Often, a kick is preceded by a loss since the
loss causes down-hole pressure to drop. Thus, quick han-
dling of the loss is critical for avoiding a kick incident, which
is more serious in terms of safety. Since the reservoir pres-
sure is usually unknown, the challenge is now to stabilize
the well pressure, estimate the reservoir pressure and at the
same time use this estimate together with well pressure and
flow estimates to regulate the bottom-hole pressure.

To model the annular pressure and flow in a well using man-
aged pressure drilling, a modification of the model presented
in [22] is used. This model is based on a single mass balance
law and a momentum balance linearized around a constant
mud density. The model is the result of a trade-off between
providing the necessary level of simplicity needed for esti-
mation and control design while at the same time capturing
the dominating dynamics in a single-phase system with lam-
inar pipe flow. To model the reservoir relation, the bottom-
hole boundary condition is replaced by a simple productivity
index inflow model where the flow between the reservoir and
the well-bore is proportional to the bottom-hole and reser-
voir pressure difference. This gives the following model:

nien)=-Laen 1
A F

qi(z,1) = 75[’1(17[) - Eq(w) —Ageosy(z)  (1b)

q(0,1) = J (pr — p(0,1)) + qpir (Ic)

p(l,t)=pi(t) (1d)

where z € [0,/] and ¢ > 0 are independent variables of space
and time respectively, [ is the well depth, p(z,t) is pressure,
q(z,1) is volumetric flow, f is the bulk modulus of the mud,
p is the density of the mud, A is the cross sectional area of
the annulus, F is the friction factor, g is the acceleration of
gravity, y/(z) is the angle between the positive flow direction
and gravity at position z, J > 0 is called the productivity in-
dex and is assumed unknown, p, is the unknown reservoir
pressure, and gp;; is the known flow through the drill bit. It
is assumed that p, satisfies 0 < p, < p, where p, is some
known upper bound for the reservoir pressure. Moreover, it
is assumed that the choke controller has significantly faster
dynamics than the rest of the system so that the actuation
dynamics can be ignored and the top-side pressure p; re-
garded as a control input. The design goal is to keep the
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down-hole pressure equal to the unknown reservoir pressure,
that is p(0,¢) = p, such that flow between the reservoir and
well-bore is zero. This implies that the flow through the an-
nulus is equal to the drill bit flow. Based on the design goal,
the control objective

t+T
lim lpr— p(0,1)|dT =0 o))

t—oo [t

where T > 0 is an arbitrary constant, is selected. To estimate
the distributed pressure and flow state and achieve the con-
trol objective (2), we assume that the following boundary
measurements are available:

e Top-side return flow g(/,7) =: g (¢
o Bottom-hole pressure p(0,t) =: po(t).

In particular, recent advances in wired-drillpipe technology
now provides down-hole pressure in real time, replacing the
older less reliable, low bandwidth mud-pulse-based pressure
measurements.

1.2 Problem statement

The coefficient matrix of (1a) and (1b) (formed by combin-
ing the states into vector form and collecting the coefficients
of the spatial derivatives into a single matrix) has two dis-
tinct, real eigenvalues (+/f/p), which shows that (1) is
of type hyperbolic. For all linear hyperbolic systems, there
exists a coordinate transformation transforming the system
to characteristic form where the coefficient matrix is diag-
onalized (see e.g. [9]). To ease the control design process
and analysis, but also to make the design slightly more gen-
eral and thereby possibly applicable to other applications,
we will in the following study systems in the form

uy (x,1) 4+ Aug(x,1) = 1 (x)v(x,1) (3a)
vi(x,1) = pva(x,1) = ea(x)u(x, 1) (3b)
u(0,6) =rv(0,1) + k(0 —yo(t))  (3c)
v(1,1) = oyi(1)+U (1) (3d)

defined for x € [0,1],7 > 0, where u, v are the system states,
A, >0, ci(x),c2(x) € C([0,1]) are the source terms, r is a
constant and yo is a measured signal related to the states by

yo(t) = u(0,1) — bov(0,1) ()

with by # r. In addition, we have the boundary measurement
yi(t) =u(l,1). ®)

The only unknown parameters are k € [k,k] C (0,0) and
6 € R where k and k are known lower and upper bounds on

k required for technical reasons in the controller design. In
order to select the bounds, we must assume that r+ bok is
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nonzero with known sign. The control objective (2) can be
stated in the new coordinate system as

T
rll_mc/l 18— yo(1)|dT =0 ©®)
for some arbitrary 7 > 0.

Remark 1 Related to system (1), A and — represent the
eigenvalues of the coefficient matrix which is unchanged by
the coordinate transformation, the source terms cy,cy ac-
count for the frictional loss terms, the unknown parameters
J and p, can be recovered from k and 0, yy is related to the
down-hole pressure measurement while y; is related to the
top-side flow measurement, and the parameters r and by are
trivially equal to —1 and 1, respectively. The details regard-
ing the diagonalizing change of coordinates from (1) to (3)
can be found in Lemma 5 in Section 3.

It is assumed that the initial conditions u(x,0) = up(x),
v(x,0) = vo(x) satisfy ug, vo € ([0, 1]), where
2([0,1]) ={f(x) : UP]f(x) <eo}, 0]
1

N
x€l0,

in which case it can be shown [30] that (3) has a unique
solution that stays in %([0, 1]) for all # > 0 for the form of
U(t) used in this paper. The objective is to design a con-
trol input U (¢) so that system (3) is adaptively stabilized in
the L,-sense and such that the objective (6) is achieved. The
structure of this problem, with distributed states, and sens-
ing and actuation only at boundaries, fits perfectly into the
control framework of infinite-dimensional backstepping for
PDE:s. In addition, the unknown parameter part of the prob-
lem can be handled by combining the backstepping method
with an adaptive parameter update law..

1.3 Previous work

The method of infinite-dimensional backstepping for PDEs
was first introduced for parabolic PDEs in [23,27,28], where
the gain kernel was expressed as a solution to a well-posed
PDE. The first result using backstepping applied on hyper-
bolic PDEs was for first order systems in [19]. The method
was later extended to second order hyperbolic systems in
[26], and to two coupled first order hyperbolic systems in
[32]. The results in the latter were used in [1] for disturbance
attenuation in managed pressure drilling which has similar-
ities to the problem considered in this paper. Disturbance
attenuation and trajectory tracking problems based on the
internal model principle were further studied in [12,20,21].
Adaptive control of parabolic PDEs is extensively studied
in [29]. In recent years, results on adaptive state estimation
and closed loop stabilization for hyperbolic PDEs have also
emerged. Adaptive observers for n+ 1 hyperbolic systems
using sensing collocated with the uncertain boundary param-
eters can be found in [7] using swapping filters, and in [10]
using a Lyapunov approach. The extension to stabilization,

without additive boundary parameter, and sensing at the non-
actuated boundary restricted to the form yo(r) = v(0,7), is
given in [6]. For systems with non-zero additive terms in the
un-actuated boundary, the steady-state profile is non-zero.
For such systems, we study boundary set-point regulation,
where the goal is to control the un-actuated boundary to a
desired set-point, which is unknown a priori. Adaptive set-
point regulation for 2 x 2 systems with an affine boundary
condition is considered in [16] and for a bilinear boundary
condition in [15] using a swapping based design. A closed
loop controller achieving boundary set-point regulation can
be designed by defining a reference model and proving sta-
bility in terms of a quantity describing the tracking error. A
model reference adaptive control problem for 2 x 2 system
with a multiplicative boundary condition is studied in [5].

Previous results on kick attenuation in MPD have mainly
focused on using lumped drilling models. A lumped ODE
model is applied to a gas kick detection and mitigation prob-
lem in [33] by using a method for switched control of the
bottom-hole pressure. Another lumped model for estimation
and control of in-/outflux is presented in [13]. Kick handling
methods for a first-order approximation to the PDE system
is presented in [2] using LMI (Linear Matrix Inequality)
based controller design. In/out-flux detection using an in-
finite dimensional observer is presented in [14]. Kick han-
dling using a distributed PDE model incorporating a model
of the reservoir inflow relation, has to the best of the authors’
knowledge not previously been addressed.

1.4 Contributions and paper structure

The contributions in this paper are twofold. First, a theo-
retical result on adaptive boundary set-point regulation of
system (3) achieving (6) and L, boundedness of all signals
in the closed loop system is derived in Section 2. This is
achieved by using some of the ideas on model reference
control from [5], but with the additional complexity of hav-
ing, since the parameter 6 is unknown, an unknown set-
point (6). Second, both the design from Section 2 and the
theoretical results on set-point regulation using only topside
sensing from [16] are applied to the kick & loss problem in
managed pressure drilling, solving the non-collocated and
collocated sensing and control problem, respectively. Feasi-
bility of applying the designs to the MPD model are stated
in Corollaries 1 and 2 in Section 3. Finally, the two designs
are compared in a simulation study in Section 4, demon-
strating the benefit of having down-hole pressure available.
The new design (the theoretical design in Section 2 with
non-collocated sensing) is a significant improvement over
the design for system (3) offered in [15]. The state- and pa-
rameter estimation scheme avoids swapping filters, thereby
significantly reducing the dynamic order of the controller,
the stability analysis is less involved, and performance when
applied to the MPD problem is improved.
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1.5 Notation

o) = R, let ||z]| = 1/ fo 22(x,1)dx
denote the L,-norm. For a tlme -varying, signal f(r), we use
the vector spaces

For a signal z: [0,1] x [0,

regyo ([T (ﬂwQ]<w ®

for p > 1 with the special case f € L <> sup|f(1)] < oo.
>0
The projection operator Proj is defined as

=

ifo=aand T<0
ifo=band 7>0 )
otherwise

Proj, ,(7,0) =< 0,

A

2 Control design with non-collocated sensing
2.1 State and parameter estimation

From (4), we see that we can describe the non-actuated
boundary in the alternative form

u(0,1) = bov(0,1) + yo(7). (10)
Since this form eliminates all unknown parameters from the
system, designing an observer estimating the states (u,v)
becomes almost trivial. A state observer converging to the
true states in finite time is presented in Section 2.1.1. Once
the system states are known, we can use boundary condition
(3c) to design adaptive laws estimating the unknown param-
eters. In Section 2.1.2, adaptive laws based on the gradient
method for a bilinear parametric model are presented.

2.1.1 Finite-time convergent state observer

Let @,V be the estimates of u,v respectively, and denote
the estimation error # = u — i and ¥ = u — V. Choosing the
observer

0 (x, 1) + Ady(x,1) = ¢ (x)P(x,2) + Py (x)i(1,7)  (1la)

01 (x,1) — ix(x,1) = c2(x)di(x,1) + P(x)i(1,1)  (11b)

1(0,t) = bov(0,1) +yo(r) (11c)

0(1,1) = oy () +U (1), (11d)

with initial conditions satistying #(-,0), ¥(-,0) € 2£([0,1]),
gives the error dynamics

i (x, 1) + Adiy(x,1) = ¢ (x)¥(x,2) — Py (x)i(1,7)  (12a)

Py (x,1) — Uiy (x,1) = co(x)d(x, 1) — Py (x)d(1,¢ (12b)

(0,1) = bo(0,1) (12¢)

#(1,1) = 0. (12d)
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Selecting the injection term P, P, as Pj(x) = AP"™(x,1),
Py(x) = AP™(x,1), where (P*“,P'™) is the unique solution
to a 2 x 2 hyperbolic system given in [32, Eq. (67)-(74)], and
using the invertible backstepping transformation [32, Eq.
(60)-(61)], it is possible to show that (12) is equivalent to a
system of cascaded transport equations with a zero boundary
condition so that (i, %) will be identically zero for all

t>tp=A""4pu! 13)

since the backstepping transformation is invertible.

2.1.2  Parameter estimation

With (u,v) known for all # > t, we can use boundary con-
dition (3c) to define a known signal e as

u(0,1) —rv(0,1) = k(6 —yo(t)) =: e(r) (14)
with the corresponding estimate
&(t) :=k(t)(6() = yo(1)- (15)

The gradient method for bilinear parametric models in [17,
Theorem 4.52] can be used to minimize a cost function based
on the square error &%(t) = (e(t) —¢é())? and thereby forming
adaptive laws for the parameter estimates 6, k. Parameter
projection is employed to force the estimate of k to satisfy
the known conditions on k.

Lemma 1 Consider the adaptive laws

b0 =n i

) =proi (1 [B0) (1)) 0] i

(16a)

fort >tp and b=k= 0 for t < tp, where 1y >0 is the
adaptation gain and where we assume k < k(O) <k The
adaptive laws (16) have the following properties:

(1) 0,k e %..
2) k</2()<icfora11tzo
(3) Fszﬂf

4) 6,k e Z.NL.

(5) If yo is bounded for almost all t > 0 and 6 —Yo €
%, then § converges to 0 and k converges to some
constant.

The proof is given in Appendix A.l.
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2.2 Closed loop adaptive controller design

In the following stability analysis, it is more convenient to
write boundary condition (3c) in linear form

u(0,1) =rv(0,6) + k(1) (6(t) = yo(r)) +(2)
=4(t)v(0,8) +d(t) + R()&(t) a7
such that
o rEbok(t) 4 o k(0)O() ., .
=TT 1 Tk O T T @O

To derive a closed loop control law, we use the infinite di-
mensional backstepping method to stabilize the system by
decoupling the state dynamics (3). Since the objective is
boundary set-point regulation to an unknown set-point, we
design a time varying reference signal and a corresponding
reference model we would like our system to track, such
that the overall control objective is achieved. To give some
intuition behind our selection of control law, we apply a cer-
tainty equivalence principle in Section 2.2.1 and propose a
control law in Theorem 1. To set the stage for the formal
stability proof, which is given in Section 2.3, and to give
some further intuition, we use the reference model to de-
rive a final target system that describes the system tracking
error. Instrumental to the design are the backstepping oper-
ators J, Ha, K0, a0 + B([0,1]) x $([0,1]) — B([0,1])
given by

Hila,b](x,t) = a(x) — Hiola,b](x,1)
= (o) [ K £ 0aE) + K00
%[a b)(x,t) = b(x) — %o[ayb](xﬁ)

@)= [ K" Ena(E) + K7 ENBEE (19%)

where a, b € $([0,1]) , (K",K"",K" K"") is the solution
to the time-varying system of equations

§)dé (19

K(x, 8, 0)A + K¢ (x,& . )A = — K" (x, &, 1)ea(x) - (20a)
K (x,8,0)A — Kg'(x, &, 1) = — K" (x, &, 1)ci (x) - (20b)
K, 8,0 — K3 (x,6,0)A =K""(x,§,1)ea(x)  (200)
K68, 01+ K (x, 8, ) =K (x,6,t)ci (x) - (20d)
K" (x,x,8)A + K" (x,x,1) L =c; (x) (20e)

K™ (x,x,)A + K™ (x,x, 1)1 = — ea(x) (20f)

K (x,0,0)A4(1) =K™ (x,0,1) (20g)

K" (x,0,0A4(1) =K*" (x,0,0)t (20h)

defined over {(x,&,7)|0 <& <x < 1,f >tp}. From [11],
system (20) has a unique, bounded and continuous solution
(K" K" K™ K") for any bounded, nonzero §. Moreover,

b‘l

the mapping (a,b) — (a,b) given by

@n

S
=
k)
I
X
5}
=
=
Ko

is invertible with unique inverse transformation kernels. In
addition, if g € % N.Z%. then (see [6])

RN T IK I e 2N Zeo (22)

2.2.1 Main result
Let

Y (x,1) := —AK"(x,0,1) (23a)
W) (x,1) := —AK" (x,0,7). (23b)

Furthermore, due to projection of & in (16b), §(r) given in
(18) is bounded. That is

r+bok r+bok
I+k " 1+k

lg(t)| < q:= 24

for all t > 0.

Theorem 1 Let G be a known constant such that |6q| <
1,6 =: 0 — 6. Consider system (3) and the adaptive law
(16). The control law

U(l) :%()[ﬁ,ﬁ](l,l) 76'./1/1()[12,\9](1,1)

1—6r 4 _
r—bo 9([)*(7)11([)

+
—di) [ @R e b G0 @3

guarantees (6). Moreover, all signals in the closed loop sys-
tem are bounded in the Ly-sense, the parameter estimate ]
converges to its true value 6 and the parameter estimate k
converges to some constant.

A schematic of the design showing how the system plant,
observer, control law and adaptive law are interconnected is
given in Figure 2. Before proving Theorem 1, some intuition
behind the selected control law (25) might be clarifying.

Remark 2 If the parameters (k,0) are known,we have

r-+bok ko
1+k 7 14k

(26)

known, é =0 from (18) and time-invariant kernels (20)
and (23) (since q = q is constant). It is possible to show that
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Bstemor (19 and (19)| g5 | vy 1D
E (1) = .

o= CHE. j
Adaptive 1;,w(|<7)JA System (3)  {X

- " Control law (25)|U f |, X1) = ..
rf: 0 U = .. Pt = |

Fig. 2. Structure of the control design.

system (3) is, through the invertible, time-invariant backstep-
ping transformation ®(x,t) = J[u,v](x,t) and §(x,t) =
Jo|u,v)(x,t) for t > tr and, by selecting
U (t) =Ja0[u,v|(1,1) — 6 H0[u,v](1,1)
+ &=y (1), 27

equivalent to the system of conservation laws

@&+ A0, =¥ (x)d (28a)
& —pl =¥ (x)d (28b)
®(0,1) = E(Ot (28¢)
E(1,1) =6a(l, )+C* (28d)

System (28) is stable for |q6| < 1 (see [9, Section 2.1]) and
the steady state solution ®(0,-) = r{(0,-) is obtained if {*

solves
®(0,-) =rg(0,") (29a)
@(0,-) =¢(0,-)+d (29b)
_ 1
20.)=d [ (61 W1(E)+ " ¥al8)as
+6@(0,)+¢" (29)

That is, we select

g*_d(lr%m_d/ AT (&) + W (E))dE
00201 [ (6271w (E) + u 1 Wa(E)de
r—by 0

(30)

which resembles (25), but with the estimates (i, ,0) re-
placed by the true values (u,v,0). That is, the form of (25)
is motivated by viewing it as a certainty equivalence design
based on (27) and (30). If in addition G = o, the system of
conservation laws is reduced to a cascaded set of transport
equations and we have finite time convergence.

Remark 3 17 is shown in [8] that complete cancellation of
the top-side reflection & by the control law (i.e. 6 = &) might
lead to poor robustness margins in the event of actuator de-
lays. Specifically, it is shown in [8] that systems with distal
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reflection 0; (reflection at un-actuated boundary) and prox-
imal reflection o (reflection at the actuated boundary) can
not be delay-robustly stabilized if |66 > 1 and a control
law with complete cancellation is unstable if |c6;| > %for
any non-zero delay. Instead, a control law giving up finite
time convergence by preserving a small amount of proximal
reflection is proposed and shown to delay-robustly stabilize
the system for an arbitrary positive delay and any |60, | < 1.
Here, the parameter G, in the control law, can be viewed
as a design parameter enabling a trade-off between perfor-
mance and robustness with respect to delays.

2.3 Stability analysis

Using the backstepping transformation

o(x,t) =2 [u,v](x,1) (3la)
C(x, 1) =5[u,v)(x,1), (31b)
we get (see [6] for details) the target system
@ (x,1) = — Aoy (x, I) +Y¥ (x )(d(t) + &(1)é(r))
- [ K g0 0,018 0
- [&rwens o.0E 0 G
G () =u8ax,t) + Wax0)(d(0) + R(1)e(0))
- [ K04 .2 )
- [KreEn s o gE 0 G2
o(0,t) =4(t)§ (0,1) +d(1) + k(r)e(r) (320)
¢(1,1) =ca(1,1)+U(r)
o Hiolu,v](1,1) — Haolu,v](1,1). (32d)

Inspired by [5], we define a reference model the target sys-
tem should track as

O (x,1) + A (x,1) =¥ (x,0)d(r) (33a)
9r(x1) = 1u(x,1) =2 (x,1)d (1) (33b)
©(0,1) =4(t)9(0,1) +d (1) (33¢)
o(1,1) =" (1) +69(1,1) (33d)

with (P('%O)v ¢(7

Lemma 2 Consider the reference model (33) with parame-
ter estimates (ci,d) provided by the adaptive laws (16) and
relations (18). If the tracking signal §* is selected as

0) € 2([0.1)).

—u! A Wy (E,0)d(t)dE (34)
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and provided |6q| < 1, then
(¢(0,,) =r9(0,)) € HHNL (39)

and

llell1¢]] € Ze. (36)

The proof is given in Appendix A.2.

It now remains to show that the tracking error converges.
Defining v = @ — ¢ and 1 = { — ¢ and subtracting (33) from
(32) and selecting U (¢) according to (25) gives the tracking
error dynamics

V(1) = = 2w () + 9 () RO(0)
— [ K& 8 v o + 0l(E 0

- [ kg v e+ 0)(E0dE BT
M (3,1) =11 (1) -+ (3,1) & (1) (1)
| K v+ g+ )60

- [ R g e )G G0

(1)n(0,1) + &k(r)é (37¢)

v(0,7) =¢
v(1,1). (37d)

n(11t>

Our strategy is now to prove stability of the tracking error
system (37) (in the L,-sense), relate this stability result to
our original system (3) and show that the objective (6) is
achieved. This relationship is studied in Lemma 3 below.
Boundedness and convergence to zero in the L-sense of the
tracking error system (37) is shown in Lemma 4. Finally,
these elements are used to prove Theorem 1.

To study the relationship between the tracking error (15)
and tracking error dynamics (37), we introduce the auxiliary
filter

@ (x,1) — p@(x,1) =0 (382)
@(1,1) =v(0,r) =rn(0,1) =2 @ (1) (38b)

with @(-,0) € £([0,1]).

Lemma 3 Assume the properties of Lemma 2 hold. If in
addition ||@|| € 25, then

ec s (39)
If ||®|| € L., then e and yy are bounded a.e.
The proof is given in Appendix A.3.
Lemma 4 Consider the tracking error system (37) and the

filter 38). If
|6g] < 1 (40)

then we have
VIl Il @l € 2N 2. 41

and
(VI |l @] = o. 42)

The proof is given in Appendix A.4.

We are now ready to prove the main result stated in Theo-
rem 1.

PROOF. [Proof of Theorem 1] By Lemma 4, we have
||@|] € £. It then follows from Lemma 3 that e € % or
equivalently (6 —yo) € -2 which trivially implies (6). Fur-
thermore, since ||@|| € Z.. from Lemma 4, we have that @
and yg are bounded for almost all t > 0. We have

é(t) <|9(0,6) =rg(0,0)| + [v(0,1) —rn (0,1)|

é(t)
m(l'ﬂ’o(f))a 43)

which by Property 3 in Lemma 1, Lemma 2 and Lemma 3
implies é € .%5. Property 5 in Lemma 1 then gives 60
and k — k.. for some constant k... Lastly for boundedness,
combining the results of Lemma 2 and 4 shows boundedness
of [[@]| <[[v]|+]|¢]| and ||C]| = ||n]| +[|¢|| and from the
invertibility of the transformations @(x,r) = J¢[d,V](x,t)
and {(x,r) = (a0, 9)(x,1), we have ||ul|,||v]| € L.

3 Application to the kick & loss problem in MPD

As discussed in the introduction, the motivation for studying
the control scheme presented in Section 2 and summarized
in Theorem 1 is an application to the kick & loss attenu-
ation problem in MPD where the bottom-hole pressure is
measured by utilizing wired-drill-pipe technology. In addi-
tion to simplifying state estimation, the bottom-hole mea-
surement facilitates using the bilinear form in (3c) and the
bilinear adaptive law which results in strong parameter con-
vergence properties. This section and the next will illustrate
the advantage in control performance of utilizing bottom-
hole pressure measurements for automatic kick & loss han-
dling. So, in addition to an application of the control scheme
in Section 2 (Case 1), we present here the alternative con-
trol scheme from [16] only utilizing topside measurements
(Case 2).

Case 1 The non-collocated case assumes that both the top-
side flow q(l,t) = q;(t) and the down-hole pressure p(0,t)
are measured. Lemma 5 (see below) ensures that system (1)
with the specified measurements and control objective (2)
is equivalent to system (3) with measurements (4) and (5)
and control objective (6), and provides in explicit form the
coordinate transformation.
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Case 2 The collocated sensing and control case assumes
only top side flow q(1,t) = q;(t) is measured. Since the down-
hole pressure measurement is unavailable in this case, it is
more convenient to write the boundary condition in affine
form, giving the system equations

uy (x,1) + Auy(x,1) = 1 (x)v(x,1) (44a)
ve(x,1) — Wvr(x,1) = ca(x)u(x,t) (44b)
u(0,¢) = 6;v(0,1) + 6, (44c¢)
v(1,1) = oy (t)+U(1) (44d)

where u,v,A,lL,c1,ca are defined as in the non-collocated
case, 0y and 6, are the unknown boundary parameters and
u(+,0), v(-,0) € ([0, 1]). The only measurement is u(1,t) =
v1(t) and the control objective (2) can be stated in the new
coordinate system as
4T
lim [u(0,2) —rv(0,2)|dT =0 (45)

1—o0 J;

for some arbitrary T > 0 where r # 6,. As for Case I,
Lemma 5 provides equivalence between systems (1) and (44)
for Case 2.

Lemma 5 The coordinate transformation

exl
u(x,t) = % (L (p(xl,t)+pg/0 cos y(s)ds

VBp
F IF
+Xl]birlx> +q(xl,t) - ‘Ibiz) exP(mx) (462)

xl
v(x,t) = % (7— <p(xl,l) +pg/0 cos Y(s)ds

F IF
+X%nlx> +q(xl,t) - ‘Ibit) CXP(*WX) (46b)
where
z
x= 7 47
maps system (1) into the forms (3) and (44) with
_,—. B!
A=u= \/;7 (48a)
() = ea(~2) = — 2 exp( =) (4sb)
ci(x) =c(—x)=—— X
l 2 /Bp
(1 )
6, = , 6= Pr (48¢)
M) T )
Bp A
k=J+—, 6 =——p, (48d)
A VBp
IF
o =exp(———). (48e)
VBp
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and

A ! F
u(t) :_\/ﬁ (17(171) +P8v/0 cos y(s)ds + qui’l>
IF

2/Bp

n =1 (% (p<1.,t>+pg'/0 'cos y(s)ds

F IF
+*qbi,l> +q(l,1) —‘Jbiz> exp(—-—==) (49b)

A 2/Bp
(). (49¢)

x exp(— ) (49a)

A
yo(t) :\/ﬁpo

The measurement Yy is related to (u,v) by
yo(r) = u(0,1) —v(0,1) (50)

implying bo = 1. Moreover, the control objective (2) is trans-

formed to (6) or (45) with r = —1.

PROOF. The constant terms are removed and the origin
shifted by defining

(51a)
(51b)

< F
p(zt) = p(z,1) +Pg/0 cos Y(s)ds+ — quiz
G(z,t) = q(z,1) — qpir-

Next, introducing the diagonalizing change of variables

a(z,1) = % <q<z,z> + Lﬁ(m)> (52a)

VBp
#(z,1) = % (@(m) - %ﬁ(m)) . (52b)

the following relations can be found:

2 Bp
2 (a0~ %ﬁ(aﬂ)
=q(z,1) (53)
and
VB2 oy —ste) =2 (4(er) + %ﬁ(zﬂ)
VBe (. A
T4 (‘J(ZJ) - WP(ZJ))
=p(z,1). (54)
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Evaluating (51b) at z =0 gives

4(0,1) = q(0,1) — gpir
=J(pr—p(0,1)) +qvir — qir
= —Jp(0,1) +Jpr, (55)

inserting the relations (53) and (54) yield

i(0,1) +7v(0,1) = g(0,1)
=—-Jp(0 J
p(0,1) +Jp; (56)
= 1P 0.0y~ 5(0.0)) + 0,
and by reorganizing the terms and using definitions (48c),
one obtains (44c). Evaluating (46a) and (46b) at x = 0 and
adding them together yield

u(0,8) +v(0,1) =q(0,1) — gpiy = J (pr — p(0,1))
=J@ (\/%py— \/%p(&t)> oD

A
and the boundary condition (3c) is obtained with 6 and k
given in (48d). Subtracting (46a) evaluated at x = 0 from
(46b) evaluated at x = 0 gives

w(0,1) —v(0,1) = —2_p(0,1) (58)

VBp

and the measurement (4) is obtained with yq given by (49¢)
and by = 1. From (57), it can be seen that p(0,7) = p, corre-
sponds to u(0,7) +v(0,7) = 0 and the objective (2) is trans-
formed to (6) or (45) with r = —1. The rest of the proof is
similar to the proof of [1, Lemma 10] and therefore omitted.

From (48c) and the fact that J > 0, it can be seen that 6;
satisfies

—-1<6,<1 (59)
which together with r = —1 means that the constraint r ¢
[61,61] in [16] is satisfied. Inequality (59) can also be used
as lower and upper bounds for 8;. Lower and upper bounds
for 6, can be found by using that 0 < p, < p, as 8, =0 and
6, = p, respectively. From (48d) and J > 0, we have that
sign(k) is known and positive. The bounds [k, k] will depend
on the specific well considered. Furthermore, it can be seen
that the selected by and r satisfy the constraint r # by.

Corollary 1 (Non-collocated sensing and control) Consider

the system (1). Let J and p, be the estimates of the unknown
system parameters J and p, generated using the adaptive
law in Lemma 1 and definition (48d). If the system param-
eters and r are selected according to Lemma 5, the control
law

1 ! F
pi(0) =000 —p [ cosy(s)ds = Fand (60)

with U (t) given by (25), guarantees (2) and that all signals in
the closed loop system are bounded. Moreover, the estimate
Pr converges to its true value p, in the sense

pr(t) = pr. (61)

PROOF. For the first part, it suffices to show that the ac-
tuation p;(¢) is related to U () through (60), since it is es-
tablished in Lemma 5 that the system (1) takes the form
(3). Solving (49a) for p(xl,t) gives trivially the control law
(60). By Theorem 1, the control objective (2) is achieved for
some T > 0 and all signals in the closed loop are bounded.
Convergence in p, follows directly from the definition (48d)
and convergence in § to 6 from Theorem 1.

Corollary 2 (Collocated sensing and control) Consider
the system (1). Let (p,§) be estimates of the states (p,q)
generated from the observer in [16] and transformation
(46), and let J and p, be estimates of the unknown sys-
tem parameters J and p, generated using the adaptive law
in [16] and definition (48c). If the system parameters and r
are selected according to Lemma 5, the control law

VB,

1 F
pilt) =~ )6’%*Pg/0 cos y(s)ds — —qpl  (62)

with U(t) given by the control law in [16], guarantees (2)
and all signals in the closed loop system are bounded. More-
over, the estimate p, converges to its true value p, in the
sense

1+T
[ 150 prlaz o, ©3)
t

PROOF. For the first part, it suffices to show that the ac-
tuation p;(t) is related to U(r) through (62), since it is es-
tablished in Lemma 5 that system (1) takes the form (3)
with boundary condition (44c). Solving (49a) for p(x/,t) and
evaluating the resulting equation at x = 1 give trivially the
control law (62). By the control law in [16, Theorem 2], the
control objective (2) is achieved for some 7 > 0 and all sig-
nals in the closed loop are bounded, furthermore it follows
that

t+T
[ 10.9) - pl0.9)dx 0 (64)
Ji

and since the control objective (2) is satisfied, we obtain
(63).

Remark 4 Comparing the designs presented in Corollar-
ies 1 and 2, we see that when a down-hole pressure mea-
surement is available, it is possible to estimate both the pres-
sure and flow distribution in the well in finite time. The col-
located design with only top-side flow measurement on the
other hand, achieves only asymptotically converging pres-
sure and flow estimates. Furthermore, with non-collocated
control and sensing we are able to prove convergence in the
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reservoir pressure in the strong sense (61). The greatest ad-
vantage of using the non-collocated design, however, is the
total convergence time of the overall control objective (2).
This will be apparent in the next section.

Remark 5 In reality, the top-side pressure and flow are re-
lated through a choke equation (see eg. [25]). As mentioned
in the introduction, we avoid this dynamic by assuming that
the top-side pressure is directly controllable. As mentioned
in Remark 3, complete cancellation of top-side reflection
might lead to instabilities in the event of time delays intro-
duced by the choke actuation system.

For a typical set of drilling parameters and productivity
indices J in the range [1,385] bbl/psi/day, as reported by
[4], it can be shown that |G0;| < % is usually satisfied.
Nonetheless, very large and very small J might fall outside
this region. In those cases, using & # © satisfying |6 — 6| <
1 might yield sufficient delay-robustness. A rigorous analysis
of the control design in these rare cases is however outside
the scope of this paper. In the simulation in the next section,
the parameters fall within the region where |66;| < % and
we set & = O.

4 Simulation

Although both methods can be applied to both a kick han-
dling problem and a loss handling handling problem. The
original model (1) is based on a single-phase assumption.
Even though liquid kicks (oil and water) will introduce new
phases of matter into the system in addition to the mud phase
(and rock cuttings), the model (1) is still a reasonable ap-
proximation as all liquid phases can effectively be lumped
into a single liquid phase [3]. Gas kick on the other hand
can not accurately be modeled by (1). Of the two, gas kicks
is by far the most challenging. For this reason, we will in
the following study a loss scenario where the only circulat-
ing matter is the drilling mud (in addition to rock cuttings)
and the single-phase assumption is satisfied.

Both the control scheme for non-collocated sensing and con-
trol (the non-collocated method) developed in this paper and
the scheme for collocated sensing and control (the collo-
cated method) presented in [16] are implemented in MAT-
LAB and applied to the loss problem in MPD. For the non-
collocated method, the implemented system consists of the
adaptive law of Lemma 1, and the control law (25). For the
collocated method, the observer, adaptive law and control
law from Theorem 1 and 2 in [16] are implemented. The
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system parameters are chosen as

B =7317 x 10°Pa (65a)

p =1250kgm™> (65b)
1=2500m (65¢)

A =0.024m> (65d)

F =50kgm ™ (65¢)
g:9.81ms’2 (651)
i =0.1m%s™! (65g)
J=1.068%10"*m3s~'Pa~! (65h)
w(z) =0 Vzel0,l]. (651)

The reservoir pressure is initially set to p,(0) = 450bar and
kept constant until a step to p,(t > 19) = 400bar occurs at
to = 10s. The system is at steady state at r = 0 with the initial
bottom-hole pressure set equal to the reservoir pressure and
the bottom-hole flow equal to the drill bit flow. This is the
typical scenario of drilling ahead into an unforeseen low-
pressure pocket in the reservoir, causing a loss of circulation
fluid into the formation. The adaptation gains are selected
as ) = 1> = 5. From (48d) we find that k ~ 0.4 and we use
the projection bounds [k, k] = [ko, 1 — ko] with ko = 0.01.

Figures 3 and 4 compare the bottom-hole pressure and flow
when using the two methods. The methods are also com-
pared to a simple control method (the simple method) where
the top-side flow is kept equal to the drill bit flow ¢(/,¢) =
qpir- The figures show that all three methods are able to
attenuate the mud loss. The bottom-hole pressure is stabi-
lized at the reservoir pressure and the net loss out of the
well converge to zero. It is seen that both the collocated
and non-collocated method are significantly faster than the
simple method. Figure 10 shows that the collocated method
offers a ~ 40% reduction in accumulated out-flow over the
simple method, and the non-collocated an additional ~ 45%
reduction over the collocated method. As can be seen in
Figures 5 and 6, this is due to the much faster, finite time
convergent observer in the non-collocated design. Figure 9
compares the control input, in terms of controlled top-side
pressure. It is clear that the non-collocated controller reacts
much quicker than the two other methods. Furthermore, we
observe in Figures 7 and 8 that in both designs, the reservoir
pressure estimate converges to the true reservoir pressure
and the productivity index to some constant.

The non-collocated method also has some implementational
advantages over the collocated method: The backstepping
kernels used in the collocated observer are time-varying and
must therefore be solved on-line. In contrast, the injection
terms used in (11) are static and can be solved off-line, yield-
ing a much more computationally efficient observer. Both
methods, however, require time-varying controller kernels
which must be solved on-line.
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5 Concluding Remarks

‘We have studied set-point regulation of a 2 x 2 hyperbolic
system with unknown boundary parameters appearing in a
special bilinear form. Measurements at both boundaries al-
lowed us to design a finite-time convergent state observer,
which in turn was used to design adaptive laws based on
a bilinear parametric model. Properties regarding parame-
ter convergence were utilized to design a control law that
achieves boundary set-point regulation. The theory was ap-
plied to the kick & loss attenuation problem in MPD and
compared to an earlier result on stabilization of the same type
of system utilizing only top-side sensing. Significant perfor-
mance improvements was demonstrated for the method uti-
lizing bottom-hole pressure measurements, both in terms of
total convergence time and computational complexity, and
most importantly in terms of total loss size.
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A Proof of Lemma 1 to 4

A.l Proof of Lemma 1

PROOF. Let

Volt) = k=82 + - R2(1)

o (A.1)

for t > tr where 0=0—-0and k=k—k Differentiating
with respect to time and inserting (16) yield

V(1) =~ k--B()0(1) -

5o @)
k 143300
O NP

B l+y5(t)(k6()+k(>[
,&(
1+y3(1)
0

__1+y(2,(t)50

>
=
=
<
=1
—
=
=
—

k[6 —yo(t)] k(1) [6(1) = yo(1)])

(A2)

implying Vp € Z. and Property 1. Property 2 is trivially
guaranteed when using projection. Integrating Vp from r =0
to t = oo yields

oo EZ()
/Omdrfvo(o)

Since Vp is a non-increasing function of time and bounded
below, Vp(eo) is finite, and Property 3 foll_ows. From the
adaptive law (16a) we immediately see that 6 € & . For the
k update law for r > 5, we have

— V(o). (A3)

2 6(1) +y0(t)

é(r)
k() <1 e

1+y3(0)

(A4)

which shows that also € 2. Inserting (15) into the adap-
tive law (16a) yields

(A.5)

where f(t) = v1/(1+y3(t)) > 0 for all ¢ > tp. Forming
Vo(r) = %é (¢), time differentiating and applying Young’s
inequality to the cross term, we get
Vo(t) = — f(1)k67(z )*é( 1) f(Ok(1) (8(1) = yo(1))
<~ SO0+ O (00) - 30(0)

(A.6)

Since by assumption for Property 5, yq is bounded for almost
all 7 > 0, it follows that essinf;> f(¢) > 0, which along with
Property 1 and boundedness of f(t), provide the existence
of constants b and ¢ > 0 such that

g 72 52 A 2

Vo(t) <—cO%(1)+g(1)0*(1) +b (6 —y0(1))", (AT
where g(#) = 0 almost everywhere and therefore g(r) € %;.
Since (6 —yo)? € .4, it follows from [18, Lemma D.6]
(Lemma 6 in Appendix B) that Vy € £ N %, which to-
gether with [31, Lemma 2.7] (Lemma 7 in Appendix B)
imply Vp, 8 — 0. Convergence in k to some constant can be
shown by integrating (16b) from # = 0 to T = e and apply-
ing Cauchy-Schwarz’ inequality

/0T|1;c(r)‘dr gy“//o”é(r)fyo(r)fdr
/'T é(t)
0

T+35(7)
which, by Property 4 and (8 —yo)? € .2}, shows that kes.
Then for any € > 0 there exists a T such that

/ k
T

2
dt<e  (AS8)

7) ‘ dr<e. (A9)

Therefore,

|k(t) — k(T ‘/k T)dt| <

which shows that (¢) has a limit as  — co and the second
part of the proof of Property 5 is complete.

‘ ‘d‘r<£ (A.10)

A.2  Proof of Lemma 2

PROOF. We will in the following use the bounds

Wi(x,1)| <hsplk(o)]. (A1)

sup \
x[0,1]

In proving the existence of a solution to the kernel equa-
tions (20) in [11], upper bounds on the form |K"(x,&)| <
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i+ hop|g(t)],{ij} € {uu,uv,vu,vw} are derived. Using
the definitions (18) and (23) and differentiating with respect
to time yield the upper bound (A.11) for some hy,ha,h3 > 0.
Solving the reference model (33) along the characteristics
for t > tr yields

olen) =2~ [+ A7 (E — )+ A7 )

+ (0,1 —A""x) (A.12a)
1 ~
pen)=n [ Wa(Gr—p (€~ )l - (E )
+o(Lt—p~'(1-x)). (A.12b)
To simplify the notation let
_ d
(1) = ) (A.13)

Evaluating (A.12) at x = 0 and using boundary conditions
(33c) and (33d) together with (34) yield

@(0,1) = 4(1)9(0,1) +d(1) (A.14)

and

0(0,1) = ! /'wz £t — )l — ' E)dE
oA /\{11 Et—tp + ATE)A(t — 1y + 2 E)dE
)(lfo'r)

A /‘I”lf,‘tf )t —p")dé

e /wzsz— Yl - e
[N S daas

t—tp+AT1E R
+5,1*1/0 /Hr+ %\P](g,r)d(‘r)d‘tdé‘

+6(G(t—1p)9(0, —tp) +d(t — tr))
+ 3t —p (1 —67).

+6¢0,t—tp)+ (@ —p~

(A.15)
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Subtracting ¥ (¢) from both sides and grouping similar terms
give the following recursion
$(0,0)=0(t

//'"

vart [ [ o L € it

-1

—1

td ‘P2 &,7)d(t)drdé

+c(q(t—zp)¢(0 t—1p)+d(t—1r))
+0—u ) —0@)—6r3(r—u")

[ e

—W,(&,7)d(T)dTd&
t—tp+A1E
+6A° / / Fl d

¥i(8,7)d(v)drdg

+Gq(1*IF)(¢(0J*IF)*@(I*IF»
+O(—pu ) =)
+6ro(t—tp) —Gro(t—u )
=6q(t —tr) ($(0,t —tr) — Bt —tr))

—Hfl/ /t:ilé 8 5 (&, 7)d(t)dtdéE
+oh // o Igi‘l’m’é 0)d(t)dedE

t o -
—/ (z )dT—(rr/ ELIGPN
t—u-t dT t—tp dat

(A.16)
which, since |64
(119( )

0l < |0'maXz>tf 4(t)| < 1, is stable. By

Lemma 1, 9

integrable, 1mp1y1ng

(6(0,) =) e HN L (A.17)
which from (A.14) is seen to be equivalent to
(9(0,-) —r9(0,)) € £HHN L. (A.13)

Boundedness in the Lp-norm can be shown using a similar
argument.

A.3  Proof of Lemma 3

PROOF.

If ||@|| € % holds, that is

T rl
//wz(x,t)dxdt<°°,
Jo Jo

lim
T—oo

(A.19)
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we have after inserting the explicit solution of (38) for # >
-1
u

lim
T—oo

T 1
//wz((),tfu’l(lfx))dxdt<oo. (A.20)
wtJo

Substituting T =t — u~!(1 —x) and changing the order of

integration yields
-1 T—p~' prp! T T
oo b b
u-! T T-pu-1Jz

SR SuT]
bl
xu@>(0,7)dtdt < oo.

(A21)

lim
T—se0

1

All the inner integrals evaluate to 1~ or less, and we have

T
@2(0,7)dT < oo.

Jim | (A22)
That is, (v(0,-) —rn(0,-)) € %. Since
le(t)] =[(0,1) = rv(0,1)| = |@(0,1) —rE(0,1)]
<|@1(1)|+¢(0,1) =r¢(0,1)] (A23)

and from Lemma 2 that ¢(0,7) —r¢(0,7) € £2N.%, e € .25
follows. ||@|| € Z. implies that @) (¢) is bounded a.e, and
in turn that e is bounded a.e, which from the definition (14)
also implies boundedness of yg a.e.

A.4  Proof of Lemma 4

PROOF. Let

2()
T+l ~

1+3(t)
N 1+l@|?

~2(t)
1+ y()

O (A.24)

From the definition (14), upper bound |e(¢)| < |@;(7)| +
|@(0,£) — r¢(0,7)], and the fact that |@(0,) — r¢(0,7)] is
bounded from Lemma 2, and that @ ||@||~' is bounded a.e.,

. . 142 . .
it follows that the fraction Ji“ghz is bounded a.e. and since

—~— € .2 from Property 3 in Lemma 1, € € .% follows.

1+)
Let
1) =A" /0 ]e’milxvz(x?t)dx (A.252)
Va(t) =p"! /O 1e5ﬂ"xn2(x,z)dx (A25b)
Va(r) =u~"! ' o @2 (x,1)dx, (A25¢)

JO

where (v, 1) is given by (37) and @ by (38). Differentiating
(A.25a), inserting the dynamics (37a), integrating by parts,

using boundary condition (37) and substituting in (A.24)
give

Vi) = —2/l ey (x ) v, 1)d,

—2" / e ()W () R(12(1)dx,

Y i / -1~ x xt /Kuu

X 7 [V @,n+9)( 57 )d&dx

1 _ X
72/1*'/ o0 l*'v(x,t)/ K™ (x
0 0

X Ay v+, n+9)(§,1)dEdx

S—e"w VAL + (14+671)gn*(0,6) = 8Vi (1)
Uy 2R2A (1) + Vi

420 ]hHK”“HZ(Vl()Jer )+ el +11¢11)

+2¢79% hHK“‘H V() +Vz(t)+\lrp\|2+l\¢H
+(1+6)RE (1) + (1+ )R X (1) uVa(r). (A.26)

for some ¢ > 0 and where we have deﬁned K=
sup;o (1) = (1+k)~" and used sup,,, §*(t) <, ¢ > 0

and |24 v+ 9,0 +6]I| < h(l|@]|+ 0]+ ||¢lI*+19]*)
for some h > 0. Differentiating (A.25b) and inserting the
dynamics (37b), we get similarly

2/ Su™lx N (x, 1) Ny (x,1)dx,

—ou” / 8 (0 )W (x,1) R(1) (1),

o[ x,/w

< v+o.n +¢](~§7t)d§dx

—z/oleﬁu Y (x,1) /OXK,”"(xé )
x Ay Ve +9](
<7 82v2(1,1) — n2(0) — 8Va (1)
26547 KPP Vi(1) + V() + @]+ (1912
+26%47 B[ P(Vi (1) + Va(o) + Nl @] P+ [19]1)
e W PR2EA (1) + Valt). (A27)

,1)d&dx

Lastly, differentiating (A.25c¢), inserting the dynamics (38),
and upper bounding @ (0, ) by defining G, := sup,~ 2(4(r) —
r)? =2(r—bp)’k, we get

an :2'/01 A5G (x, 1)@ (x,)dlx

= @2(1) — @2(0,1) — SV3 (1)
< (G7(0,0) + 2R%€2(1) + 2R €23 (1))
_svt) (A.28)
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Now forming the Lyapunov function candidate
Va(t) = a1Vi(t) + axVa(t) +asVa(1), (A29)

and defining the integrable functions

(1) =2+ g+ A7 [P+ e s ) RPE2(r)
+2¢7% " n(|| > +[19])
< (KPP 1P + 1K)
(A.30a)
b(t) ==((2+¢) + [P+ || P &€ (1)
Zefmilh
5 (K P K| 1K P+ 1K1 P) o)

and using a3 = @13, 'e=* ' ¢! gives the upper bound

V4(t)§—(5—1)V4+11()+12() ()
(ale"s’r1 —apedH 5'2) 1,1)
—(@—-a(1+2¢7)3*)n 2(0 7). (A31)

Following [9, Theorem 2.4], if |64| < 1, we can select § > 1
and ¢ > 0 such that

(EE TN G2 (14 2¢ )P < (A32)
and aj,a; such that
Swtahgr A ! (A33)

obtaining Vi (1) < —Vy(t) +1;(t) + L (¢)Va(t). It follows from
[18, Lemma B.6] that V; € % N.%., and hence (41). Further-
more, from [31, Lemma 2.17] we have that Vg — 0, which
implies (42).

B Additional stability and convergence lemmas

Lemma 6 (Lemma B.6 from [18]) Let v(t), [, (1), () be
real-valued functions defined for t > 0. Suppose

0 <v(t),L(1),h(t), V6 >0 (B.1a)
ll,lz Gfl (B.1b)
v(t) <—cv(t) + 1 (1)v(r) + 1(1) (B.1¢)

for some positive constant c. Then v € L) N L.

Lemma 7 (Lemma 2.17 from [31]) Consider a signal g
satisfying

8(t) = —ag(t) + bh(t) (B.2)
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for a signal h € £ and some constants a,b > 0. Then

g€ (B.3)
and
thjgg(t) =0. (B.4)
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4.4 Paper [62]: Adaptive set-point regulation of
linear n + 1 hyperbolic systems with uncer-
tain affine boundary condition using collo-
cated sensing and control

Holta, H. and Aamo, O. M. (2020b). Adaptive set-point regulation of linear n+1 hy-

perbolic systems with uncertain affine boundary condition using collocated sensing
and control. Under review, Systems & Control Letters, submitted January 2020

This Paper is awaiting publication and is not included in NTNU Open
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4.5 Comments, flaws, limitations and further work

All boundary control schemes seeking finite time convergence in systems with nat-
ural boundary reflections, involve counteracting the unwanted boundary reflection.
This counteracting or cancellation of boundary terms has some robustness issues
related to actuator and sensor delay. This problem was first studied in [13]. The
reviewers of paper [68] (Section 4.3) made us aware of this potential problem and
we modified the paper accordingly. This potential problem is however common to
all boundary feedback control systems seeking attenuation in finite time and is an
important topic for further research.

The same limitation as discussed in Section 2.4 regarding linearization of the
flux density matrix applies to [62].

139



4. CLOSED LOOP KICK & LOSS ATTENUATION

140



CHAPTER 5

Gas kick detection & estimation

5.1 Introduction

The first paper [59] presents an early-lumping design for gas detection and estima-
tion. This is the only early-lumping design in this thesis. An important model-
reduction assumption is made, namely the approximation of the 3 x 3 quasi-linear
drift-flux model by a simple transport equation plus a coupled 2 x 2 quasi-linear
system. The validity of this model reduction is investigated further in [69].
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5.2 Paper [59]: A least squares scheme utilizing
fast propagating shock waves for early kick
estimation in drilling

Holta, H. and Aamo, O. M. (2019b). A least-squares scheme utilizing fast prop-

agating shock waves for early kick estimation in drilling. In Proceedings of the

2019 IEEE Conference on Control Technology and Applications (CCTA), pages
1081-1086

This Paper is not included due to copyright
Available at http://doi.org/10.1109/CCTA.2019.8920692
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5.3 Paper [69]: Observer design for a two-time-
scale quasi-linear system

Holta, H., Anfinsen, H., and Aamo, O. M. (2020b). Observer design for a two-time-
scale quasi-linear system. Unpublished

This Paper is awaiting publication and is not included in NTNU Open
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5.4 Comments, flaws, limitations and further work

In the first paper [59], the initial state value is assumed known, and only the un-
known boundary parameters Jg, Jr and p, are estimated. In the second paper
[69], the boundary parameters are assumed known, and only the unknown states
u and v are estimated. While the assumptions in [59] might be justified in a kick
scenario where the pre-kick drilling conditions can be estimated trivially off-line,
the known-parameter-assumption in [69] is untenable. A kick, by definition, is an
unexpected event caused by insufficient information about the reservoir — well-bore
interface. An important area for further work is therefore to extend the method
in [69] to include parameter adaptation. Moreover, in [69], the slowly propagating
state x is assumed known. In a drilling application with limited down-hole mea-
surements, an observer estimating the state xy must be included. This inclusion,
however, introduces some problems related to observability which seems to be a
fundamental problem in all kick estimation scenarios with similar limited measure-
ments. Lastly, the recently published backstepping controller for non-autonomous
systems presented in [34] might be extended to observer design and thus present
a better, more robust solution, to the same problem. The method presented in
[106] might also be promising in that regard. Due to all these circumstances, the
authors have decided not to publish the second paper [69]. Nonetheless, the paper
substantiates the utility of the methods presented in Chapter 3 and it is therefore
included in this thesis as an unpublished paper.
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CHAPTER 6

Concluding remarks

Estimating the states and parameters in a drilling system is associated with the
kick & loss estimation problem. The kick & loss detection problem is a statistical
problem which involves the identification of a single explanatory model from a large
set of possible models (one for every conceivable drilling incident). No detection
scheme should be deployed on a stand-alone basis and caution must be taken when
assessing the reliability of the estimates.

There is a reason distributed models, so far, has not been used for real-time kick
and loss estimation. Firstly, the estimation schemes all depend on accurate top-
side flow and pressure measurements. Especially the return flow measurements
are troubled by high levels of noise, significant bias, drifting, and low sampling
rate. Secondly, few theoretical observer and control results have been available for
hyperbolic PDE systems. The control toolbox for ODEs, on the other hand, is
rich. Of course, early lumping is always an alternative, but the loss of fundamental
properties and increased dimensionality makes early lumping designs ill-suited for
on-line implementation. My work has focused on overcoming the second limitation.
Still, much work and investments in measurement technology is needed to overcome
the first limitations. So, at the moment I doubt the designs presented in this thesis
will work using todays measurement equipment. In addition, other important
qualities such as robustness to modeling errors, delays and measurement noise
have only been studied to a limited degree. Nevertheless, some of the results
presented in this thesis might serve as building blocks to yet better estimation and
control schemes that can be used in the future if sufficiently accurate measurement
technologies are implemented in the drilling industry.
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APPENDIX A

Drilling coordinate transformations

The following result is shown for the annulus system ¢ = a. A similar result

holds for the drill-pipe system i = d. For simplicity the subscript 7 is omitted.

Lemma A.1. For the annulus system i = a, the coordinate transformation

u(z,t) :% <i4/(;73 (p(xl,t) + pg/ow(cos P(s) + I‘Z((i))qbit)ds> +q(zl,t) — Qbit)

X exp (; /Oml\/g(f(sl) ¥ A’(Sl> i)ds) (A.1a)

v(x,t) :% (—1\4/(53) ( (xl,t) +pg/ (cost(s) + f(( ))qbzt)ds) + q(zl,t) — Qbit>

X exp (-/ \f f)@) (A.1b)

maps system (1.16) with source terms (1.19) into the form (1.10) with

\ = W= \/E} (A.Qa)
A'zl) |5
CNEN
7 \/;)d> (A.2b)

1
r(o) = 5 (~flab) - S [2)
A'(sl) |8 . .
sl)”p)d)' (A.2¢)

p

TP
xexp( /Ul\/;( f(sl) +
cx(o) = (-1 Ga1) + S \/§>

< exp (— / zl\/g(—f(sl) -
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A. DRILLING COORDINATE TRANSFORMATIONS

The boundary condition (1.50) is mapped into the form (1.55) with

Qo= —(1+k) :< £ 1) d—Fk —

J
= , =, (A.3)
(J}(gf + 1) (ijgf + 1)
Or, if p(0,t) is measured, into the form (1.56) with
_ VBp , _ A0)
k() = Jm, 9[) = prr (A4)
and A(0)
wlt) == S (t) = u(0.0) = (0.0, (A.5)
The top-side boundary condition (1.20c), is mapped into the form (1.14b),
v(1,t) = R (t) + U (1), (A.6)
where the boundary control law U(t) and measurement y1(t) are defined as
_(_AD : f(z)
U(t) := <_\/Fp (p(l,t) +pg/ (cosv(s) + (x)szt)d ))
1t Al(sl
X exp (—2/0 l\/g(—f(sl) + A((ssl)) i)ds) (A.7a)
() =u(L,) (A7)

and

Ry .-exp( / \/7 szl)) i)ds>. (A.8)

Moreover, the control objective (1.57) is equivalent to (1.58) and (1.59).

Proof. To improve the condition number of the solution, constant terms are re-
moved and the origin shifted by defining

p(z,t) = p(z,t) + pg/oz(cos P(s) + IJ;((?)qbit)ds (A.9a)

q(x,t) = q(x,t) — quir. (A.9D)
The solution in terms of the new coordinates (p(x,t), g(x,t)) satisfy

B
bt = —

A@) (A.10a)
_ A(z)

gt = —

5 — f(2)q. (A.10D)
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The similarity transformation

a2 s
M =3 {_\{4‘?’ 1] H (A.11)
NG q
maps (A.10) into the characteristic form
a \[ﬁ 2(Si(al) + Salal))i + 3 (S (ad) — Sa(al))o (A122)
vy + \/E (S1(xl) + So(xl)u+ - (Sl(xl) Sa(xl))v. (A.12b)
where
Si(a) = ~fa). Sale) = 2. (A13)

Finally, the diagonal elements can be removed and the domain scaled by applying
the transformation

u(z, t) = aal,t) exp< / \/> (S (sl) + Sa(sl))d ) (A.14a)
v(w,t) = o(al, t) exp <2 /0 l\/;(Sl(sl)Sg(sl))ds>, (A.14b)

mapping (A.12) into

Uy + }\/Euz :%(Sl(xl) — Sa(xl)) <—; /091 l\/g(Sl(sl) + Sg(sl))ds) v (A.15a)
v+~ \/E (Sl(gcl) + Sa(xl) (—/ \/7 (S1(sl) — Saf sl))ds) u (A.15Db)

which is in the form (1.10) with transport velocities and source terms (A.2).
For the bottom-hole boundary condition, evaluating (A.9) and (A.11) at z =0
and inserting (1.50) gives

U(O, t) + U(O7 t) :q(07 t) — Qbit = J (pres - p(07 t))

~ V/Bp (A0) A(0) (A.16)
=140 (T Sron)

and the boundary condition (1.56) is obtained with 6y and kg given in (A.4). Now
if, yo(t) = u(0,t) — v(0,¢) is not measured, starting from (1.56), the boundary
condition

u(0,¢) +v(0,t) = ko(6p — (u(0,t) — v(0,1))) (A.17)
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A. DRILLING COORDINATE TRANSFORMATIONS

can be solved for u(0,t) as

ko 1
= 2" (—=6y —v(0,1)).
U(O,t) 21—|—k‘0( 290 U(O’ ))
Let i 1
E=-2-"9_ 9= _"¢p
1+ ko 270

which by inserting (A.4) into (A.19) is equal to (A.3).

(A.18)

(A.19)

For the top-side boundary condition, inserting (A.7) into (A.1) with = 1 gives

o(1,1) =5 (U () + (aled) — qui) BY)
=5 (U0 + @ OR] + o0 R R
=S (U + (LB +0(1,1)

and (A.6) follows.

(A.20)
(A.21)

(A.22)

The equivalence between the control objectives (1.57), (1.58) and (1.59) can be

seen from (A.16) and (1.55).
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